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Abstract

We study first- and second-order linear transport equations, as well as flows for
ordinary and stochastic differential equations, with irregular velocity fields satisfy-
ing a one-sided Lipschitz condition. Depending on the time direction, the flows are
either compressive or expansive. In the compressive regime, we characterize the
stable continuous distributional solutions of both the first and second-order noncon-
servative transport equations as the unique viscosity solution, and we also provide
new observations and characterizations for the dual, conservative equations. Our
results in the expansive regime complement the theory of Bouchut et al. (Ann Sc
Norm Super Pisa Cl Sci (5) 4:1-25, 2005), and we develop a complete theory for
both the conservative and nonconservative equations in Lebesgue spaces, as well
as proving the existence, uniqueness, and stability of the regular Lagrangian flow
for the associated ordinary differential equation. We also provide analogous results
in this context for second order equations with degenerate noise coefficients that
are constant in the spatial variable, as well as for the related stochastic differential
equation flows.
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1. Introduction

For a fixed, finite time horizon T > 0 and a velocity field 5 : [0, T]xR¢ — R,
we study the linear transport equation

du-+b(t,x)-Vu=0 in[0,T]x RY, (1.1)
along with the dual, continuity equation
o f +div(b(t,x)f) =0 in[0, T] x RY, (1.2)
and the associated ordinary differential equation (ODE) flow

al¢f,S(x) = b(ta d’t,s(x))v (S7 t, x) € [07 T] X [05 T] X Rda ¢S,S = Id (13)
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The goal of the paper is to analyze the three problems, and the relations between
them, for vector fields b satisfying the one-sided Lipschitz condition

(b(t,x) = b(t,y)) - (x =)
> —C(t)|x — y|* forae. (t,x,y) €[0,TI xR xRY (1.4

for some nonnegative C € Ll([O, T).

When b is Lipschitz continuous in the space variable, the ODE flow (1.3) admits
a unique global solution, and, through the method of characteristics, (1.1) and (1.2)
are uniquely solved for any given smooth initial or terminal data. Moreover, the flow
is a diffeomorphism, and therefore the solution operators for either the initial value
problem (IVP) or terminal value problem (TVP) for (1.1) and (1.2) are continuous
on L forany p € [1, co].

Under the assumption (1.4), the time direction plays a nontrivial role, and there
is a fundamental difference between the solvability of the flow (1.3) forward versus
backward in time. Indeed, b need not even be continuous, and (1.4) is equivalent
to

Vb(t, ) + Vb(t, )T
2

In particular, the distribution divb is a signed measure that is bounded from below,
but not in general absolutely continuous with respect to Lebesgue measure. Thus,
when ¢t < s, the flow (1.3) is expected to concentrate at sets of Lebesgue measure
zero, while the formation of vacuum is witnessed for r > s.

A general study of transport equations and ODEs with irregular velocity fields,
motivated by nonlinear problems in fluid dynamics, was initiated by DiPerna and
the first author [40], who introduced the notion of renormalized solutions to prove
the well-posedness for (1.1) and (1.2) and the almost-everywhere solvability of the
flow (1.3) for b with Sobolev regularity. The DiPerna—Lions theory was extended to
equations where only Sym(Vb) € L' [28], to Vlasov equations with BV}, velocity
fields [20], and to two-dimensional problems with a Hamiltonian structure [2—
4,21,45]. Using deep results from geometric measure theory, the renormalization
property was extended to the very general case where b € B Vo and divh € L!
by Ambrosio [5], who also provided a new, measure-theoretic viewpoint on the
relationship between uniqueness of nonnegative solutions of (1.2) and the unique
solvability of the flow (1.3) through the idea of superposition. Further developments
include equations with velocity fields having a particular structure allowing for
less regularity [31,50] and velocity fields belonging to SBD (i.e. Sym(Vb) is a
signed measure with no singular Cantor-like part) [12]. Fine regularity properties of
DiPerna-Lions flows were established in [13,36], and the study of so-called “nearly
incompressible flows” [14] led to the resolution by Bianchini and Bonicatto [19]
of Bressan’s compactness conjecture [26,27]; see also [47] for related results. For
many more details and references, we refer the reader to the surveys [6-8, 10].

In the majority of these works, the divergence div b is assumed to be bounded,
or at least absolutely continuous with respect to Lebesgue measure. This is not the
case in general for velocity fields satisfying (1.4), and so the equations (1.1) and

> —C(t)Id in the sense of distributions.
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(1.2) do not even have a sense as distributions, because the products (div »)u and
bf are ill-defined for general u € LllOC or measures f. The DiPerna-Lions theory
does not, therefore, cover this situation. Moreover, the choice of an appropriate
function space of solutions is very sensitive to whether the equations are posed as
initial or terminal value problems.

The problems (1.1)—(1.3) for velocity fields with a one-sided Lipschitz con-
dition have been approached with a variety of methods [22,25,29,33,59-61], a
primary motivation being the study of pressureless gases and scalar conservation
laws, which, when posed as nonlinear transport equations, involve velocity fields
whose divergence is not absolutely continuous [23,24,43,44]. Our main purpose
is to complement these works, and in particular the theory of Bouchut, James, and
Mancini [25], by providing complete characterizations of the stable solutions to all
three problems in both the compressive and expansive regimes. We also provide
some results on the corresponding parabolic equations with a degenerate, second-
order term, as well as the SDE analogue of (1.3) for both the velocity field » and
—b.

1.1. Main Results

We relegate a full description of the results, discussions, and examples to the
body of the paper. Here, we briefly outline the different sections and the types of
results proved within them, and we compare them to the existing literature.

1.1.1. The Compressive Regime In Sect. 2, we record properties of the backward
Filippov flow for (1.3), as well as for its Jacobian J; ;(x):=det(V¢; s(x)), which
is well-defined in L™ for a.e. t < s and x € R?. We employ measure-theoretic
arguments to make sense of the right-inverse of the flow in an almost-everywhere
sense, as a preliminary step to understanding the forward, regular Lagrangian flow,
and prove several properties, the most important of which is its almost-everywhere
continuity.
In Sect. 3, we turn to the study of the nonconservative equation’

u—bt,x)-Vu=0 in(0,T) x RY, w(T,") =ur, (1.5)

for which the uniqueness of continuous distributional solutions fails in general. We
introduce a new PDE characterization of the “good” (stable) solution of (1.5) as the
unique viscosity solution, in the sense of Crandall, Ishii, and the first author [35].
This is done by proving a comparison principle for sub and supersolutions. The
viscosity solution characterization coincides with the selection of “good” solutions

1 For a consistent presentation throughout the paper, and in order to emphasize the dual
relationship between the two equations, the transport equation (1.1) will always be posed as
a terminal value problem, and the continuity equation (1.2) as an initial value problem. The
compressive and expansive regimes will be distinguished by the choice of sign in front of
the velocity field b.
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by other authors in particular settings [22,25,33,59-61], allows for robust stabil-
ity statements, and, moreover, generalizes to the setting of degenerate parabolic
problems (see the discussion below).

The “usual” viscosity solution theory must be modified due to the lack of global
continuity of b. In view of the evolution nature of the equations, the L'-dependence
in time does not present a problem, and the equations can be treated with the
methods of [46,55,57,58]. To deal with the discontinuity of b in space, sub and
supersolutions must be defined with appropriate semicontinuous envelopes of b
in the space variable. The direction of the one-sided Lipschitz assumption (1.4)
accounts for the beneficial inequalities in the proof of the comparison principle.

The nonuniqueness of distributional solutions is explored through examples of
the form b(x) = sgn x|x|*. We also introduce further conditions on the velocity
field b and terminal data u7 that ensure uniqueness of arbitrary continuous distri-
butional solutions. In particular, the interplay between the regularity of b and ur
plays an important role: if b € C% and ur € CP, then distributional solutions are
unique if « + B > 1, while uniqueness may fail in general if « + 8 < 1, as can be
seen from our counterexamples.

The latter half of Sect. 3 deals with the study of the dual problem to (1.5),
namely,

& f —div(b(t,x)f) =0 in(0,T) xR, £(0,-) = fo. (1.6)

Even if fj € Llloc, the concentrative nature of the flow causes the measure f(z, -)
to develop a singular part, and therefore we are led to seek measure-valued so-
lutions. This prevents the duality solution of (1.6) from being understood in the
distributional sense, due to the lack of continuity of b. Nevertheless, we prove that,
if b is continuous, or if it happens that f (¢, -) is absolutely continuous with respect
to Lebesgue measure on the time interval [0, 7], then the notions of duality and
distributional solutions are equivalent.

An important feature of the continuity equation (1.6) is the failure of renor-
malization; that is, if f is a duality solution, the measure | f| may fail to be a
distributional solution, and may even violate conservation of mass. We once again
study examples of the form b(x) = sgnx|x|¥, 0 < o < 1. Note that, for this
example, when o > 1, b has the Sobolev regularity b € W7 for p < 1/a, and
so our counterexample is constructed to ensure that the duality solution f satisfies
f € L9 only for g outside the range for which the DiPerna-Lions commutator
lemma holds. This contrast with the DiPerna-Lions theory is a direct consequence
of the compressive nature of the backward flow, which can lead to cancellation of
the positive and negative parts of f. A related phenomenon is the nonuniqueness of
distributional solutions of the continuity equation (1.2) with the reverse sign (see
below).

1.1.2. The Expansive Regime In Sect. 4, we reverse the sign on the velocity
field, and study the corresponding problems

dqu+bt,x)-Vu=0 in(0,T) xR, w(T,)=ur (1.7)

and
& f +div(b(r,x)f) =0 in(0,T) xRY,  £(0,) = fo. (1.8)
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In view of the lower bound on the divergence of b, we are motivated to seek an
L”-based theory for both equations, based on a priori estimates, or equivalently, on
the fact that the characteristic flow (the forward ODE (1.3)) does not concentrate
on sets of measure zero.

The initial value problem for the continuity equation (1.8) was studied in [22,
25], where a large part of the analysis is based on the fact that locally integrable
distributional solutions are not unique in general.> The same setting is studied
in [29], where the existence and uniqueness of the forward Filippov flow for (1.3)
is established for a.e. x € RY.

In the first part of Sect. 4, we identify a unique “good” distributional solution,
and prove that the resulting solution operator is continuous on Lf;c for all p €
[1, oc], and stable with respect to regularizations. This coincides with the notion
of reversible solution in [22,25].

We then obtain strong stability results for the Bouchut—James—Mancini duality
solutions of the nonconservative problem (1.7) in all L”-spaces, which allow us to
prove the renormalization property. Moreover, we introduce a PDE characterization
of this duality solution in terms of regularization by ess inf- and ess sup-convolution.
An important ingredient in establishing this characterization is the propagation of
almost-everywhere continuity, which, in turn, follows from the renormalization
property and the almost-everywhere continuity of the forward flow proved in Sect. 2.

As a consequence of this new characterization, we give a PDE-based proof
of the fact that nonnegative distributional L?-solutions of (1.8) are unique, which
was established in [29] using the superposition principle. This result, along with the
renormalization property for (1.7), allows us to establish the existence, uniqueness,
and stability of the forward regular Lagrangian flow for the ODE (1.3) identified
in [29]. As a byproduct, this also provides a full characterization of the Bouchut-
James-Mancini notion of “good” (reversible) solution as the pushforward of fj by
the forward flow. Moreover, a distributional solution f is a reversible solution if
and only if | f| is also a distributional solution (cf. [25, Proposition 3.12], which
operates under the criterion that f be a so-called “Jacobian” solution).

1.1.3. SDEs and Second Order Equations This paper also contains various
results regarding second order versions of (1.1) and (1.2), as well as stochastic dif-
ferential equation (SDE) flows. SDEs and degenerate second-order Fokker-Planck
equations have been studied from many perspectives, using both the DiPerna-Lions
theory and adaptations of the superposition principle, by many authors, including
Le Bris and Lions [51], Figalli [41], Trevisan [64], and Champagnat and Jabin [32];
see also the book [52]. Just as in the first-order setting, the fact that the measure
div b may contain a singular part prevents the application of these theories to the
present situation.

2 Note that in [25], the velocity field a takes the role of —b in (1.4), while the time-
directions of (1.7) and (1.8) are switched, so their setting corresponds to the expansive
regime discussed here.
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In the compressive regime, we extend the viscosity solution theory of Sect. 3
to the second order equation

—8u+b(t, x) - Vu—trla(t, x)V?u]l =0 in (0, T)xR?, w(T,") =ur, (1.9)

where b satisfies the one-sided Lipschitz condition (1.4) and a is a regular, but
possibly degenerate, symmetric matrix. This equation, as well as the dual problem

a,f—div(b(t,x)f)—Vz-(a(t,x)f) =0 1in (0, T)de, £, = fo, (1.10)
can be related to the SDE

di®; s (x) = =b(t, D s (x))dt +o(t, Dy 5(x))dW;, t>5, Dy(x)=x,
(1.11)
which is the SDE analogue of the backward flow for (1.3). Here W is a given
Brownian motion and a = %GUT. We establish the existence and uniqueness, for
every x € R?, of a strong solution in the Filippov sense, and we show that, with
probability one, ®; ; is Holder continuous for any exponent less than 1.
The situation is more complicated in the expansive regime, namely, for the

equations

—du—b(t,x)-Vu—trla(t,x)V?u] =0 in (0, T) xR, w(T,) =ur (1.12)
and

O f+div(b(r, x) f)=V2-(a@t,x)f) =0 in (0, T)xRY, £(0,-) = fo. (1.13)

In the first-order setting, the characterization of the “good” distributional solution
of the continuity equation (1.8) relies on the Lipschitz continuity of the backward
ODE flow. Adapting similar methods for the second order equation (1.13) involves
establishing Lipschitz continuity of a stochastic flow like (1.11) with certain time-
reversed coefficients (see (4.30) below). While it is well-known that flows of the
form (1.11) are Holder continuous for any exponent less than 1, even in more
general contexts (see [62]), it is an open question as to whether it is Lipschitz
with probability one. We relegate a general study of (1.12) and (1.13), and of the
stochastic regular Lagrangian flow for

dr @ 5(x) = b(t, Op s (x)dt +o(t, Pr s (x))dW;, t>5, Pg(x)=x, (1.14)

to future work. The exception is when o is constant in the R?-variable.? In this
case, we prove that a suitable stochastic flow of the form (1.11) can be inverted,
leading, as in the deterministic case, to the existence and uniqueness of a strong
solution to (1.14) fora.e. x € R?, and a corresponding solution theory for the PDEs
(1.12) and (1.13).

3 Another case of interest is when the diffusion matrix a is nondegenerate in which case
very general results can be obtained even for locally bounded b; see [41].
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1.2. Applications and Further Study

While interesting in their own right, linear transport equations and ODEs with
nonregular velocity fields arise naturally in several equations in fluid dynamics, in
which the velocity fields depend nonlinearly on various other physical quantities
that are coupled with the transported quantity. Since these equations must be posed
a priori in a weak sense, this leads to velocity fields with limited regularity. The
DiPerna-Lions and Ambrosio theories have been successfully applied to a number
of such situations; see [9,11,15,16,37,48,53,67]. As mentioned above, the one-
dimensional Bouchut-James theory of reversible solutions for transport equations
with semi-Lipschitz velocity fields has been successfully applied in applications to
conservation laws and pressureless gasses; see [23,24,43,44].

Nonlinear transport equations also arise in certain models for large population
dynamics, specifically mean field games (MFG). In [49], the first author and Lasry
introduced a forward-backward system of PDEs modeling a large population of
agents in a state of Nash equilibrium. The evolution of the density f of players is
described by a continuity equation (1.8) (or Fokker-Planck equation (1.13)), where
the velocity field b is given by

b(t,x)=—V,H(t,x,Vu(t, x)). (1.15)
Here, H is aconvex Hamiltonian, and u is the solution of the terminal value problem

—du — trla(r, x)V2ul + H(t, x, Vu(t,x)) = F[f(z,)] in(0,T) x R?,
u(T, ) =GLf(, )], (1.16)

which is a Hamilton—Jacobi—-Bellman equation encoding the optimization problem
for a typical agent, and whose influence by the population of agents is described by
the coupling functions F and G. The velocity field (1.15) is the consensus optimal
feedback policy of the population of agents at a Nash equilibrium.

When a is degenerate, or even zero, the function u has limited regularity, and
is no better than semiconcave in the spatial variable in general. Therefore, even if
H is smooth, the velocity field (1.15) may satisfy at most

b€ BVioc and (divb)_ € L. (1.17)

This falls just outside the DiPerna-Lions-Ambrosio regime, since the measure
(div )4+ may still fail to be absolutely continuous in general. In fact, the well-
posedness of a suitable notion of solution for the transport and ODE problems
under the general assumptions (1.17) remains an open problem.

Many simple but useful MFG models involve a linear-quadratic Hamiltonian
of the form

H(t,x,p) = A(t,x)|p|> + B(t,x) - p+ C(t, x)

for smooth, real-valued A, B, C with A > 0. In this case, it is easy to see that
(1.15) satisfies the half-Lipschitz condition (1.4). This situation was studied by
Cardaliaguet and Souganidis [29] for first-order, stochastic mean field games sys-
tems with common noise. In particular, it is proved there that the uniqueness of
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probability density solutions of (1.7) gives rise, through the superposition princi-
ple, to the uniqueness of optimal trajectories for the probabilistic formulation of
the MFG problem, and, moreover, the solution of the stochastic forward-backward
system can be used to construct approximate Nash equilibria for the N -player game.
Our analysis for the Fokker-Planck equation (1.13) may therefore be expected to
yield similar results for stochastic MFG systems with common noise and degen-
erate, spatially-homogenous, idiosyncratic noise, a special case of the equations
considered by Cardaliaguet, Souganidis, and the second author in [30].

The second application of nonlinear transport equations in mean field games
is involved with the master equation for a MFG with a finite state space. These
equations generally take the form

ou+b(t,x,u)-Vu=c(t,x,u) in(0,7T) XRd, (1.18)

where u, b, and c all take values in R¢; coordinate-by-coordinate, (1.18) is written
as

du’ + b (1, x, w0 u' =t x,u), i=1,2,....d.

Therefore, (1.18) is a nonconservative hyperbolic system, whose general well-
posedness is a difficult question in general; note that, when d = 1, (1.18) becomes
a scalar conservation law.

We do not discuss (1.18) here, but, in the paper [56], we study a particular
regime of equations taking the form (1.18), using a new theory for linear transport
equations with velocity fields b that are increasing coordinate by coordinate, that
is, 9y, b' > 0 fori # j.

The extension to infinite dimensions, of both the linear problems (1.1)—(1.2),
as well as the nonlinear equation (1.18), remains an interesting question, with
numerous applications, including the study of mean field game master equations
on the Hilbert space of square-integrable random variables. We aim to study these
situations in future work.

1.3. Notation

Given a function space X (RY, or X () for an appropriate subdomain of R4,
Xloc denotes the space of functions (or distributions) f such that ¢f € X for all
peCx (Rd ). If X is a normed space, the same is not necessarily true for Xj, but
it inherits the topology of local X-convergence. For example, lim,_» f, = f in
L} (R?) means that limy—oo | fu — fllLr(8g) = O for all R > 0. We denote by
Li([O, T)) the subset of L? ([0, T']) consisting of nonnegative functions.

Unless otherwise specified, Banach or Fréchet spaces of functions are endowed
with the strong topology. For a function space X, the subscripts Xy and Xy«
indicate the weak (resp. weak-x) topology.

For 1 < p < o0, P, is the space of Borel probability measures w, with
J 1x|P u(dx) < oo, which becomes a complete metric space for the p-Wasserstein
distance W, defined for i, v € P, by

Wy = ot [ yraye,
vel(n.v) J Jrd xRd
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where I is the set of couplings of © and v, that is, measures y on the product space
R? x R such that y(A x RY) = u(A) and y(RY x A) = v(A) for all Borel
measurable A C R?.

The transpose of a matrix o is denoted by o, and, if o is a square matrix,
its symmetric part is denoted by Sym(a)::% (0 4+ o). The symbol Id stands for
either the identity map or the identity matrix, the precise meaning being clear from
context.

2. The ODE Flow

This section is focused on the solvability and properties of the flow associated
to a velocity field b satisfying that

for some Cq, Cy € LL([O, T] andforallt € [0,T]and x, y € Rd,
|b(t, x)| < Co(t)(1 + |x]) and to@an
(b(t,x) = b(t.y)) - (x — y) = =C1(1)]x — y|*.
Because b(t, -) is not necessarily continuous, the ODE must be interpreted in
the Filippov sense [42], that is, abusing notation, we denote by b(¢, x) the convex

hull of all limit points of b(¢, y) as y — x. For s € [0, T], we seek absolutely
continuous solutions ¢ — ¢, ¢(x) of the problem

2.2)

{3z¢t,x(x) € b(t, ¢r5(x)), 1 €[0,T],
Os,s(x) = x.

Remark 2.1. 1t X (1) € b(t, X (1)),

t
X(t):=exp ( / Cl(s)ds>X(t) and
0

t t
b(t, x):=exp (/ Ci (s)ds> b (z, exp (— f C (s)ds) x) ,
0 0

sothat X € E(t, f((t)), then b satisfies (2.1)with C; = 0 and a possibly different Cy.
In other words, with a change of variables, one may always assume b is monotone
without loss of generality.

We will use the following characterization and properties of half-Lipschitz
maps; see [25, Lemma 2.2 and Remark 2.4].

4 The linear growth assumption is a standard way to ensure that the a priori estimates for
solutions do not blow up. Otherwise, the results of the paper would need a corresponding
local theory, as for example in [17].
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Lemma 2.1. A vector field B : R? — R satisfies
(B(x) — B(») - (x —y) > —C|x — y|*> forsome C > O0and all x,y € R?

if and only if Sym(VB) > —C 1d in the sense of distributions. We then also have
B € BVioe(RY), and

Sym(VB) — (r VB)Id < (d — 1)C1d.

The fact that B belongs not only to the space B Djoc (Rd ) of bounded deforma-
tions (the space of vector fields B : R? — R such that the symmetric part of the
distribution VB is a locally bounded Radon measure [63]), but more particularly
to BVioc (Rd ), is a consequence of the analysis in [1], where we refer the reader for
many more fine geometric properties of (semi-)monotone functions.

We fix a family of regularizations such that

(b)e=0 C L0, T1, CO*'(RY)), 1lim b° = b ae.in [0, T] x R?, and
e—0 (2.3)

b® satisfies (2.1) uniformly in & > 0.

For example, we may take b°(z, -) = b(t, ) * pe for p, = ¢ p(-/¢), with p €
Cf(Rd), suppp € By, and [ p = 1.

2.1. The Backward Flow

We begin the analysis with the backward flow, that is, (2.2) for ¢+ < s. This
is the time-direction for which the one-sided Lipschitz condition (2.1) yields a
unique, Lipschitz flow. We record its properties here and refer to [33,42,59,60] for
the proofs; see also the work of Dafermos [38] for the connection to generalized
characteristics of conservation laws.

Lemma 2.2. For every (s, x) € [0, T] x R4, there exists a unique solution ¢; s(x)
of (2.2) defined for (t, x) € [0, s] x RY, satisfying the Lipschitz bound

s
|pr,s (x) — ¢r s (¥)| < exp <f Cl(V)dV) lx — y| forall 0
t
§t§s§Tandx,y€Rd. 2.4)

Moreover, there exists a constant C > 0 depending only on T and Cq from (2.1)
such that

|prs(x)| < C(lx|+1) forall0 <t <s <Tandx € Rd, 2.5)

and
[Br,.5(X) = Py 52| < C(A+ |xD[ty — 12| and
@15, (X) = @15, ()] < C(L + [x[)]s1 — s2] (2.6)
forallty, t € [0,s], 2,50 €[t, T], and x € RY.

Forall0 <r <s <t <T, ¢rs 0 st = Prs. If (b°)s=0 are regularizations satis-
fying (2.3), then the corresponding backward flows ¢¢ converge locally uniformly
as e — 0to ¢.
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Remark 2.2. The a priori local boundedness and time-regularity estimates (2.5) and
(2.6),depending only on Cp and not C, do not require the half-Lipschitz assumption
on b(t, -), and are therefore satisfied for any limiting solutions of the ODE when b
satisfies the first condition in (2.1). On the other hand, the half-Lipschitz assumption
is crucial for the Lipschitz continuity of the flow (2.4), as well as the uniqueness of
the solution.

Remark 2.3. Consider the backward flow in R corresponding to b(¢, x) = b(x) =
sgn x, which is given, for x € Rand s < 7, by

x4+ @ —s)ifx < —t—s,
¢si(x) =10 if [x] <t —s, and 2.7
x—({—s)ifx >t —s.

This demonstrates that, in general, the trajectories of the backward flow may con-
centrate on sets of measures 0, in particular, where b has jump discontinuities.

We will often consider the examples b(x) = sgn x in subsequent parts of the
paper in order to illustrate certain general phenomena and to present counterex-
amples. Note that, by Remark 2.1, one can consider similar examples for arbitrary
Cy e LL([0, 1]).

2.2. The Jacobian for the Backward Flow

In view of the Lipschitz regularity (2.4), V ¢, s € L* fort < s, and so we can
define the Jacobian

Jrs(x):=det(Vigs s(x)) for0 <t <s<T andae.xc RY. 2.8)

Lemma 2.3. Let J be defined as in (2.8). Then J > 0,

J.s € L2([0, 5] x R N C([0, 5], L. (RY)) Vs €[0,T] and 29)
Ji. € L¥([t, TI x R N C([r, T, LL.(RY)) Vi €0, T], ’
15|l ;oo < exp <d / C (r)dr) forall0 <t <s<T, (2.10)

t

and, for all R > 0, there exists a modulus of continuity wg, which depends on b
only through the constants Co and C1 in (2.1), such that

{ ”Jll,S - le,S”Ll(BR) S a)R(|t1 - t2|) forall tla t2 € [0’ S] and (2 ]1)

et = Jsall 11 gy = @rUs1 = s20) forallsi sz €[t, T1.

If (b%)e=0 are as in (2.3), (¢°)e~0 are the corresponding solutions of (2.2), and,
fore > 0, J¢ = det(Vy9®), then

lim J = J. s weak-* in L*([0, s] x RY) and

e—>0 7

lim Jf. = J,. weak- in L®([t, T] x RY). (2.12)

e—0
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Proof. 1t suffices to prove all statements about J. ; on [0, s]. The arguments are
exactly the same for the other halves using the fact that s — ¢, s is the forward
flow corresponding to the velocity —b.

The convergence (2.12) goes through by compensated compactness arguments
for determinants; see the Appendix of [25]. The nonnegativity of J now follows,
because J¢ > 0 for all ¢.

For fixed ¢ > 0 and (s, x) € [0, T] x RY, we have

dJf (x) = divy b (¢, ¢f’s(x))J,‘fs(x) fort € [0, s].
Then (2.3) implies 0; J; (x) > —dC(t)J{(x), and so

% (Jf,s(x)e‘d I C‘(’)d’) > 0.

In particular, fort; < # <sand R > 0,

)
e & Jif Ci(r)dr e &
f s = Jiysl € Jips = i
Br Bpr Br

+ (eft? Cr(ydr _ 1) / I
B 2,

Identifying the modulus of continuity wpg in the statement of the Lemma then
reduces to proving the uniform-in-¢ continuity of

[0,5] >t +— J{  (x)dx;
Bg ’
note that -[BR JEs(x)dx = |Bg|, so this will also imply that fBR JE (x)dx is
bounded uniformly in €.
In view of the uniform-in-¢ L°°-boundedness of J¢, it suffices to prove the
uniform-in-¢ continuity in ¢ of f f (x)th ((x)dx forany f € C,. (Rd). The change
of variables formula gives

/ FGIE (0)dx = / £, ().

Note that 9;¢5 ,(x) = —b®(t, ¢ ,(x)), and the Lipschitz constant in ¢ of ¢ ,(x)
depends only on an upper bound for | x| and the constant Cy in (2.1), and, therefore,
is independent of ¢. O

When d = 1, the L*®-weak-* convergence of J¢ = 3,¢° to J can be strength-
ened via an Aubin-Lions type compactness result.

Proposition 2.1. Assume d = 1, and let J¢ and J be as in Lemma 2.3. Then

lim J° = J. s strongly in Llloc([O, s] x R)

e—0

and

lim J© = J;. stronglyin Llloc([t, T]1 x R).

e—0
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Proof. Fixt € [0, T]and R > 0. Lemma 2.2 implies that there exists M indepen-
dent of ¢ such that |¢f‘s(x)| < M foralls € [t, T]and x € [—R, R]. Upon redefin-
ing b outside of [0, T'] x [-2R, 2R], we find that ¢, ;(x), and therefore J; (x), is
unchanged, and therefore, in order to prove the L 1 -convergencein [, T]x[—R, R],
we may assume without loss of generality that b is bounded uniformly. Applying the
transformation ¢~>,’s(x) = ¢ s(x) — fts C(r)dr for an appropriate C € LL([O, T))
depending on Cy from (2.1), we may also assume b > 1.

For (s, x) € [t, T] x R, set f*(s, x) = Jf (x). Then f¢ solves the continuity
equation

O f 40 (b°(s,x)f*) =0 in[r,T] xR and f°(t,-) = 1.

For a standard mollifier p € C°([—1, 11), let p, = np(-/n) and f*" = p, %, f*
be the mollification of f* only in the time variable. We then have

1
A fO" + 0y [on % (B f)] =0 in [t + -, T} x R
n
and, for any R > 0,

se[t—s&-L;I/)n,T] ”ax [p" *t (bsfg)] (s ')”Ll([fR,R])

1
= seltstjn.T) Jos =" M prgerory = 10l 1@y @r (E) :

where wpg is as in (2.11). It follows that, for fixed n € N, (p, *; (b® f¢))es0 is
precompact in L! ([t, T] x [—R, R]), and so, because

lim p, % (b° f°) = bf
n—>00

inL! ([t, T]1x [—R, R]), uniformly in &, we conclude that (b® f*), ¢ is precompact
in Ll([t, T1 x [—R, R]). This implies that, as ¢ — 0, b® /¢ converges strongly in
L'([t, T]1 x [-R, R]) to bf.

Fix any subsequence (¢,),>0 approaching zero as n — oo. Then there exists a

k
further subsequence such that f* b == fbalmosteverywhere, and therefore
k—00

ff% —— fae.in[t,T] x [—R, R] because b > 1 and

Folsx) — fs.x) = 2ER 0 = b5, 0) f(s5,.%)

b(s, x)
be(s, x) fE(s, x) —b(s, x) f(s,x)
- b(s, x)
+ (b(s, x) —b*(s, x)) f(s, X).
b(s, x)

The convergence of f* to f in Ll([t, T] x [—R, R]), and therefore the conver-
gence of the full family (/). to f, is a consequence of the Lebesgue dominated
convergence theorem. O
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Remark 2.4. The one-dimensional structure is important in the proof of Propo-
sition 2.1, in particular, in deducing from the equicontinuity of J® in time that
(b® J%) -0 belongs to a precompact subset of L!. It is not immediately clear whether
this argument can be extended to multiple dimensions.

2.3. The Forward Flow as the Right-Inverse of the Backward Flow

We next investigate the solvability of (2.2) forward in time. This is done by
analyzing the Jacobian J from the previous subsection in order to invert the back-
ward flow. Similar methods are used in [29], and, by including the Jacobian in the
analysis, we obtain additionally the almost-everywhere continuity of the inverse.

We will revisit this topic in Sect. 4 when we analyze the forward flow, which
will arise from the theory of renormalized solutions of the appropriate transport
equation.

Proposition 2.2. For t < s, there exists a set A;s C R4 of full measure such that,
forall y € Ay, qb,fsl({y}) is a singleton, which we denote by {d)s,t(y)}. Moreover,
there exists a version of the map ¢ ; : RY — RY such that @51 Is continuous a.e.

As an intermediate step, we first prove the following:

Lemma 2.4. Assume 0 < t < s < T and K C R? is nonempty, compact, and
connected. Then ¢, Sl (K) is nonempty, compact, and connected.

Proof. For r > 0, define K,:={J,.x B-(y). Fix a sequence (b"),cn satisfying

(2.3)°, and let @1, denote the corresponding backward flow from the previous
subsections.
We first show that

¢t (K) = @ (K. (2.13)

r>0neNk>n

Suppose x € ¢ZSI(K). Then y = ¢ (x) € K. Setting y,:=¢; ;(x), we have
lim;,— o y» = y by Lemma 2.2, which means that, for all » > 0, there existsn € N
such that, for all k > n, ¢>f’ s(x) € B.(y) C K,. This proves the C direction of
(2.13).

Now suppose x belongs to the right-hand side of (2.13). Then, forallr > 0, there
exists n € N such that x € (¢£S)_1(Kr) for all k > n. Set yk::¢ﬁs(x), so that we
have yy C K, forall k > n. We have y:=limy_ o0 Yk = limg— oo ¢ﬁs(x) = ¢ 5(x)
by Lemma 2.2. On the other hand, we also have y € E and so

¢rs(x) C [ Kr =K.

r>0

Thus, the D direction of (2.13) is established.

5 That is, we abuse notation and suppose that b" = bén for (b®), ¢ satisfying (2.3) and
some (&,),eN satisfying limy, o0 €4 = 0.
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The continuity of ¢ ; and the compactness of K imply that ¢, S] (K) is closed.
We note also that (¢{" s)_1 = ¢f,; satisfies (2.5) uniformly in k, because the bound
only depends on the constant Cy in the linear growth bound of (2.1), which is also
satisfied by —b*. This along with (2.13) implies that ¢, Sl (K) is bounded, and thus
compact.

We now show that ¢; s is surjective. Using again the bound (2.5) satisfied
uniformly in k for ¢§J, we set xn:=(¢ﬁs)_l (y) = ¢ ,(y) and note that (xp)neN is
bounded. Passing to a subsequence, we have limy_, o x,,, = x for some x € RY,
and then y = ¢/ (x1), so that y = limp_ o0 ¢/ % (xx) = ¢y, (x).

Finally, we show d),fx] (K) is connected. For each k € N, (¢ffs)_l (K,) is con-
nected, and therefore so is the intersection ﬂk>n (¢>§f S)_1 (K;) for each n. These
sets are nested in 7, so taking the union in n € N yields a connected set. Taking the
intersection over r > 0 gives the connectedness of ¢, Sl (K). |

Remark 2.5. The fact that the approximate backward flows converge uniformly to
@15 1s used in the second-to-last paragraph of the proof, in order to show that ¢, s
is surjective.

Proof of Proposition 2.2. We identify the set by
A= {y € R? : there exists x € ¢t_’sl({y}) such that
¢: s is differentiable at x and J; s (x) # 0}.
We first check that A; ¢ has full measure. Its complement consists of
RI\A,, = {y e RY : J,, = 0 at the points of differentiability of ¢, , on ¢; ! ({ y})}
U {y eRe: é:s is not differentiable anywhere in ¢, Yl({ y})} .

The fact that ¢, ; is differentiable a.e. and the change of variables formula then
give

RN\A, | = /R 11y € BNVA Moy (0 = 0.

It remains to show that ¢,}] ({y}) isasingleton forall y € A; ;. By Lemma 2.4,

o A,l ({y}) is nonempty, compact, and connected. Suppose x, X € ¢, Sl ({y}) are such
that J; s(x) # 0. A Taylor expansion gives

Y =¢1s(X) = Pr5(x) + Vit s(x) - (x = X) + o(Jx — x|)
=Y+ Vi s(x) - (x —X) +o(|x — X).

The invertibility of V¢, ;(x) then implies that, if |X — x| is sufficiently small, then
X = x, or, in other words, x is an isolated point. But then the connected set ¢; s ({})
must be equal to {x}, and we call x = ¢ ;(y).

For y € A; s, we then have (¢; s o ¢5./)(y) = y. Since ¢>Zsl({y}) is nonempty
for any y € RY, we may define a version of ¢, on all of R? by imposing that
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G5 (y) € (¢>;Sl)({y}) for any y € A; . For this version, we have ¢; 5 o ¢5; = Id
everywhere on R?. Suppose now that y € A; ¢ and lim,_, o y, = y for some
sequence (y;)neN C R?. Then

n]ipgo((ﬁt,s o ¢s,t)(yn) = (¢t,s o ¢s,t)()’)'
We have

(@s.c e € | @)™ Aond)s

neN

whichimplies by Lemma 2.4 that (¢5 ; (Vn))neN is bounded. Letting z be a limit point
of this set, we have, by continuity of the backward flow, that y = lim,_, o, y, =
¢1.5(2), and therefore z = ¢5 1 (y). |

Remark 2.6. We shall see in Sect. 4 that the forward flow is always BV in space.
Therefore, the “forward Jacobian” J;  for ¢t > s can only be understood as a mea-
sure. Indeed, returning to the example b(z, x) = sgn x on R, the right inverse ¢, s of
¢s.; given by (2.7) is ¢ s(x) = x + (sgnx) (¢ —s) for s < ¢, which is discontinuous
only at 0. The backward Jacobian is given by J; ;(x) = 1{|x| > ¢t — s}, and the
forward one is J; ; = 1 4+ 2(t — 5)dp.

Remark 2.7. The formula ¢ ; o ¢; ; = Id makes sense a.e. if s < ¢, because ¢y ; is
Lipschitz and ¢, s is measurable. On the other hand, ¢, s is not also a left-inverse,
since the formula ¢, s o ¢, ; does not make sense. In the above example, ¢ ;(x) is
equal to 0, for |[x| <t — s, and O is a point of discontinuity for ¢, . In general, the
concentration of ¢ ; on sets of measure O forbids applying ¢, s as a left-inverse.

2.4. Compressive Stochastic Flows

We now fix a matrix-valued map
T e L*([0, T], OV (RY; RY*™y), (2.14)
and assume that

W:Q x[0,T] = R™ is a standard Brownian motion
on a given probability space (2, F, P, E). (2.15)
In order to extend the results in the preceding subsections, and, in particular, to

bypass the difficulties of the backward time direction, we consider forward SDEs
with drift satisfying the opposite of (2.1), that is,

B:[0,T] x RY - RY, —B satisfies (2.1), (2.16)

and consider the flow

{dsq)s,z(x) = B(s, @y (x))ds + Z(s, Py (x)dW;, s € [t,T],

D (x) = x. (2.17)
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Once again, (2.17) must be understood in the Filippov sense, which means, for
selt,T],

S S
By (x) = x + / a,dr + / (r, B (AW, ay € Bls, Dy, (X)), (218)
t t

and we remark that our assumptions will allow us to always consider probabilis-
tically strong solutions; that is, we solve (2.18) path by path for almost every
continuous W with respect to the Wiener measure. Depending on the context in
later sections (in particular, the time direction of solvability for the transport and
continuity equations), we consider different examples for B and ¥ for which these
assumptions are satisfied.

Lemma 2.5. For every (t,x) € [0,T] x R4 and P-almost surely, there exists a
unique strong solution @ ;(x) of (2.17) defined on [t, T] x R4. Moreover, forall
p € [2, 00), there exists a constant C = C), > 0depending only on the assumptions
(2.1) and (2.14) such that

E|®;(x) — @5 (WP <Clx —y|P forall0<t<s<Tandx,ye€ RY,

(2.19)
E|®y,()|P < C(x|? + 1) forall —0<t<s<T andx € R,
(2.20)
and
E|®s, /(x) — By, s (0)]7 < C(1 + [x])]s1 — 52/P/?
|Ds1.1(x) = Dy 1 ()7 < C(1 + [xDs1 = 52 2.21)

forallt € [0,T],s1,s2 €[t,T], andx € RY.

With probability one, forall0 <r <s <t < T, ®;50 &5, = O ,. If (b%)e>0
are regularizations satisfying (2.3), then, with probability one, the corresponding
stochastic flows ®F converge locally uniformly as ¢ — 0 to ©.

Proof. Fore > 0, let B be the convolution of B in space by a standard mollifier (so
that b*:=— B satisfies (2.3)), and let @7 | denote the corresponding stochastic flow.
1td’s formula, the one-sided Lipschitz assumption, and the Lipschitz continuity of
¥ yield, for any p > 2 and some C € LL([O, T,

0
|9}, () = ©F ,(1I” = COEI®],(1) = & ()17,

which, along with Gronwall’s inequality, leads to the first statement. The other two
estimates are proved similarly, with constants independent of ¢ > 0.

In view of (2.19) and (2.21), the Kolmogorov continuity criterion then yields,
forany R > 0, p > 2and § € (0, 1), a constant C = Cg , 5 > 0 such that, for all
se[0,T],A>1ande > 0,

|(Df,s(-x) - (Dlé“,s(y” C
P{ sup sup : > < —.
x,yeBR r,s€[s,T] |x — y|1—‘S + |t — s|7(1_6) AP
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It follow that the probability measures on C([s, T] x R4; R) induced by the
random variables (®? ().~ are tight with respect to the topology of locally uniform
convergence, and therefore converge weakly along a subsequence as ¢ — 0 to a
probability measure that gives rise to a weak (in the probabilistic sense) solution
of (2.17), for which the estimates in the statement of the lemma continue to hold.

A similar computation to the one above reveals that, for a fixed probability space
and almost every Brownian path W, the solution of (2.17) is unique. The pathwise
uniqueness then implies, by a standard argument due to Yamada and Watanabe [66],
that there is a unique strong solution for every x € R, O

Remark 2.8. Tt is an open question whether ®; ; is Lipschitz continuous, even if B
is Lipschitz. When B is Lipschitz and & € C!¢ for some « € (0, 1], it turns out
the flow ®;  is cl for any o’ € (0, ), but it is not clear how to extend this to
the case where — B satisfies the one-sided Lipschitz bound from below.

As a consequence, an understanding of the Jacobian det(V, ®; ;(x)), or of the
stability with respect to regularizations of B, is considerably more complicated in
the stochastic case. The results of Sect. 4, where we discuss the expansive regime,
are therefore constrained to the first-order case, and we relegate the second-order
analysis to future work. One exception is when X is independent of the spatial
variable, in which case a change of variables relates the SDE to an ODE of the form
(2.2) with a random b.

2.5. Small Noise Approximations

We return to the backward flow ¢; 5,0 <t < s < T, from Lemma 2.2. Recall
that the backward flow also corresponds to the forward flow for —b; that is,

0
250 (0) = =bs, by s(x)), s =1, Grix) =x. (2.22)
For & > 0, let ¢; ; (x) denote the following stochastic flow
dspy ((x) = —b(s, ¢y ((x))ds +edW; s >t, ¢ (x)=x, (2.23)

where W is now a d-dimensional Brownian motion. We note that (2.17) falls under
the assumptions of Lemma 2.5, but in fact (2.23) admits a unique strong solution
as soon as b is merely locally bounded [39,65]. In general, the limiting solutions
as ¢ — 0 are not unique; however, we immediately have the following as a conse-
quence of Lemma 2.5.

Proposition 2.3. For every ¢ > 0, there exists a unique strong solution of (2.23).
Moreover, as ¢ — 0, ¢° converges locally uniformly to ¢.

If J¢ = det(V,¢°), then, as ¢ — 0, J converges weak-» in L™ ([s, T] x R¥)
and weakly in C([s, T1, L} .(R9)) to J.
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2.6. Some Bibliographical Remarks

We conclude this section by placing the above results in the context of the ex-
isting literature. As has been mentioned, the well-posedness and properties of the
backwards flow in Sect. 2.1 are well studied, and date back to at least the work of
Filippov [42]. For the particular properties of the Jacobian stated in subsection 2.2,
especially the weak-x convergence in L°°, we expand on arguments from the Ap-
pendix of [25]. Our result on strong convergence when d = 1 relies on arguments
as for Aubin-Lions compactness Lemmas [18,54].

Meanwhile, the forward flow in Sect. 4.3 is comparatively less studied. Our
approach to uniquely identifying the forward flow as the right-inverse of the back-
ward flow is similar to that in the appendix of [29], with the argument expanded so
as to prove the almost-everywhere continuity, which was not previously known. As
mentioned, we further expand the properties of the forward flow in Sect. 4 below.

As in the ODE case, the theory for compressive SDE flows such as those con-
sidered in Sect. 2.4 is well-understood. For instance, in [62], this situation is studied
in a still more general setting (the constant C; in (2.1) is allowed to depend ad-
ditionally on x and y, with some integrability assumptions), and, similarly as in
Sect. 3.2 below, this allows for a theory of measure-valued solutions of the Fokker—
Planck equation (3.4). By contrast, degenerate stochastic regular Lagrangian flows
and degenerate Fokker-Planck equations with (div b)_ € L™ and divh ¢ L' are
far less studied, and, as far as we know, our results in Sect. 4.5 below (which rely
on the properties of compressive flows established in this section) are the first in
this direction.

3. The Compressive Regime

In this section, we consider the transport and continuity equations in the so-
called compressive regime. That is, for velocity field b satisfying (2.1), we study
the TVP for the nonconservative equation

a
_a_b; +b(t,x)-Vu=0 in(0,T) xR and w(T,)=ur nR’, (@3.1)
and the IVP for the conservative equation
0
a—J; —div(b(t,x)f) =0 in(0,T) x R? and f(0,-) = fp. (3.2)

We recall that div b is bounded from below, and therefore, the direction of time for
(3.1) and (3.2) does not allow for a solution theory in Lebesgue spaces, due to the
concentrative nature of the backward flow analyzed in the previous section. The
TVP (3.1) will be solved in the space of continuous functions, while (3.2) is solved
in the dual space of Radon measures.

We also obtain analogous results for the second-order equations

3
—8—’: —trla(t, x\)V2ul + b, x) - Vu=0 in(0,7) x RY and w(T,-) =ur
(3.3)
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and
a
a—j; —div[diva(t, x) f) = b(t,x) f] =0 in(0,T) xR and f(0,-) = fo,
(3.4)
where a = %O’O’T for o : [0, T] x RY — R4 satisfying that
xeRd 1+ |x| y,zeRd ly —zl

3.1. The Nonconservative Equation

3.1.1. Representation Formula When interpreting (3.1) in the distributional
sense, we are constrained to seek solutions that are continuous. Indeed, the distri-
bution

b - Vu = div(bu) — (div b)u

pairs the solution # with div b, which is a measure in general. The other motivating
factor is the formal representation formula for the solution of the TVP (3.1), which
is given in terms of the backward flow:

u(t, x) = ur (.7 (x)) for (t, x) € [0, T] x RY. (3.6)

This formula and the Lipschitz continuity of ¢; r given in Lemma 2.2 suggest that
the solution operator for (3.1) should preserve continuity. In fact, the formula (3.6)
defines a distributional solution, which is uniquely obtained from limits of natural
regularizations of the equation.

Theorem 3.1. Ifur € C (R?), then the function u in (3.6) is a distributional solution
of (3.1). Moreover, if (b%)¢~¢ satisfy (2.3) and u® is the corresponding solution of
(3.1) with velocity field b®, then, as ¢ — 0, u® converges locally uniformly to u.

Proof. The unique solution u® for the regularized velocity field is given by u® (¢, -) =
ur o ¢>f,T, where ¢¢ is the flow corresponding to . By Lemma 2.2, as ¢ — 0,
¢¢ converges locally uniformly to ¢, and so the local-uniform convergence to u
follows from the continuity of uy.

Multiplying the equation for u® by some ¢ € Cg ((0, T) x R?) and integrating
by parts gives

T
/ /d u®(t, x) (Btw(t, x) — bo(t, x) - VY (¢, x) + (div b5 (¢, x) ¥ (¢, x)) dxdt = 0.
0 JR

As & — 0, b°® — b almost everywhere and div b* — div b weakly in the sense of
measures, and so the fact that u is a distributional solution follows. O



86 Page22of 61 Arch. Rational Mech. Anal. (2024) 248:86

Turning next to the second-order equation (3.3), we identify a solution candidate
with the appropriate stochastic flow. We do so by changing the time direction in b
and o and considering the SDE

(3.7)

{ds%z(x) = —b(s, Py (x))ds + o (s, Dy, (x))dWs, s € [t, T],
CD[J = Id,

where W is as in (2.15). Note that (3.7) is of the type in (2.17) and thus falls within
the assumptions of Lemma 2.5. In particular, if #7 is continuous, then, in view of
(2.19)-(2.21), the formula

u(t, x) = Efur (Pr(x))] (3.8)

defines a continuous function. Moreover, if #7 is Lipschitz, then u(z, -) is Lipschitz
for all + > 0, and 1/2-Holder continuous in time. Note that, in this case, the
distribution tr[aV?u] = div(aVu) — (div a) - Vu makes sense, because Vu and
div a both belong to L.

The following is proved exactly as for Theorem 3.1, with the use of the estimates
in Lemma 2.5.

Theorem 3.2. Let ur € C(R?) be uniformly continuous and define u by (3.8). If
(b%)e~0 satisfy (2.3) and u® is the corresponding solution of (3.3) with velocity b,
then, as ¢ — 0, u® converges locally uniformly to u. Moreover, ifur € C%', then

lu(r, x) —u(t, y) lu(r, z) —u(s, 2)|
sup + su 72
(t,x,y)€[0,T]xR? xRY lx — ¥l (r.s,20el0,T]xRd [T = s[/=(1 4 |z])

’

and u is a distributional solution of (3.3).

As a special case, we consider, for ¢ > 0, the “viscous” version of (3.1), that is

2
—ou — %Aus Fb(tx) Vi =0 in(0.T) x RY, uf(T.) =ur. (3.9)

This uniformly parabolic equation has a unique classical solution for any uni-
formly continuous ur : RY — R, which, moreover, is given by uf(t,x) =
E[ur(qbfj(x))], where now ¢° denotes the solution of the SDE (2.23) from the
previous section. Arguing just as in Theorem 3.1 and invoking Proposition 2.3
immediately gives the following:

Theorem 3.3. Ase — 0, the solution u® converges locally uniformly to the function
u given by (3.6).
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3.1.2. Viscosity Solutions Although (3.6) and (3.8) are the distributional solu-
tions that arise uniquely through regularization (either of b or through vanishing
viscosity limits), it turns out that distributional solutions are not unique in general
(see Sect. 3.1.3 below). It is then a natural question as to whether the “good” solu-
tions can be characterized other than as limits of regularizations, or by the explicit
formulae. For example, this is done for the one-dimensional problem in [59] by
introducing a sort of entropy condition.

We give a different characterization here using the theory of viscosity solu-
tions [35], which covers both the first- and second-order problems. We present the
results here only in the second-order case, which includes the first-order equations
when a = 0.

We define, for (¢, x, p) € [0, T] x RY x RY,

b(t,x, p) =liminfb(t,z)- p and b(t,x, p) = limsuph(t,2) - p.
I—>X

=y

For fixed (t, x) € [0, T] x R4, b(t,x,-)and E(t, x, -) are Lipschitz continuous on
R4, and, for fixed (t,p) € [0,T], b(z, -, p) and E(t, -, p) are respectively lower
and upper semicontinuous.

The following definition of viscosity (sup, super) solutions closely resembles
the one in [55]:

Definition 3.1. An upper-semicontinuous (resp. lower-semicontinuous) function u
is called a subsolution (resp. supersolution) of (3.3) if, for all ¥ : [0, T'] x R4 that
are Clin ¢ and C? in x, it holds that

d
— oy ma {u(t, x) — (1, x)}

< inf {trla(, )V (1. )] = bt y. VI(1,3)) : v € argmax{u(r, ) = Y (. )} }
(resp.

d .
_ Exnelﬁ@ {u(t, x) — ¥, x)}

> sup {trla(t, V2, ] = B(t, y, VI, ) ¢ y € argminfu(t, ) = (t, )} ).

If u € C([0, T] x R¥) is both a sub and supersolution, we say « is a solution.

The comparison principle is proved by doubling the space variable. In particular,
we have the following lemma, which follows exactly by methods as in [34,57,58].
For (t,x,y) € [0, T] x R? x R4, we define the nonnegative matrix

A(t,x,y):= (Zg’ );;) (a(t, 07 o, y)T) .
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Lemma 3.1. Assume u and v are respectively a sub and supersolution of (3.3).
Then w(t, x,y) = u(t,x) — v(t, y) is a subsolution of

—dyw — tr[a(t, x, Y)VE, yywl + b(t, x, Vow) — b(t, x, —Vyw) < 0.
We may now state and prove the comparison principle.

Theorem 3.4. If u and v are respectively a sub and supersolution of (3.3) such
that
u(, x) —u(s, )
sup + sup —_— < 00,
(1.x)€[0, T]xR4 1+ |x] (5,)€[0, T]x R4 1+ |y]

then t — sup,cga {u(t, x) — v(t, x)} is nondecreasing.

Proof. Define w(t, x, y):=u(t, x) — v(t, y), fix §, ¢ > 0, and define ®; . (x, y) =
21—5 Ix —y]2+ % (|x|?+1]y]?). In view of the growth of u and v in x, forall ¢ € [0, T],
the map w(t, -, -) — Ps ¢ (x, y) attains a maximum on R? x R¢. Moreover, standard
arguments from the theory of viscosity solutions (see for instance [35, Lemma 3.1])
imply that there exist ps > 0 and A, such that lims_,¢ p§ /6 = limg_,¢ skg =0,
and

Ix —yl <ps and |x|+|y| <A forall (x,y) € argmax {w(r,,-) — Psp}, t€[0,T].
Therefore, if# € [0, T]and (x, y) € argmax {w(t, -, -) — ®s_, |, we have, for some

C e LL([0,T)),

trla(t, x, y) Vi, 4 ®s.e(x, )]

1/1d —1d Id 0 1,
=tr [(5 (_ Id Id ) te <0 Id)) (ZEt;;) (o'(t’x)T ol(t, y)T):|
02
=C@ (?‘3 +sxg>

and

—b(t,x, V@5 o(x, ) +b (1, y, —Vy @50 (x, )
. x—y X =y
= limsup {—b(t, z) - <T + ,3x> + b(t, w) - (T - ,3)’)}

(z,w)—(x,y)
Z—w

= limsup {—(b(t, 7) = b(t, w)) -

(z,w)—(x,y)

02
<C(t) ?‘3+e+m .

—Db(t,2) - Bz + b(t, w)-ﬂw}

It now follows from Definition 3.1 and Lemma 3.1 that, forsome C5 . € L 1+ ([0, TY)
satisfying lims ¢)— (0,0) Cs5, = 0 in L' (0, T,

T
s sup  {w(t, x,y) — @5 (x, )} —/ Cs,e(s)ds
(x,y)eRd xRRd t

is nondecreasing. The result follows upon sending § and ¢ to 0. O
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As aconsequence of the comparison theorem, the “good” distributional solution
of (3.3) can be uniquely characterized.

Theorem 3.5. Assume ur : RY — Ris uniformly continuous and uy -(1+|-]7) e
L. Then (3.8) is the unique viscosity solution of (3.3).

Proof. The fact that (3.8) defines a viscosity solution is due to Theorem 3.2 and the
stability properties of viscosity solutions.® In view of Lemma 2.5 and the growth
of ur, we may appeal to Theorem 3.4 to conclude that (3.8) is the only viscosity
solution of the terminal value problem (3.3). O

3.1.3. (Non)equivalence of Distributional and Viscosity Solutions For x € R,
set b(t,x) = sgnx and ur(x) = |x|. Using the formula (2.7) for the backward
flow, the solution (3.6) becomes

u(t,x) = (x| — (T —1)+. (3.10)
However, the Lipschitz function
v(t,x) = |x|— (T —1) (3.11)

is another distributional solution (and in fact satisfies the equation a.e.). It can also
be checked directly that (3.11) does not give a viscosity solution of (3.1). Indeed,
note that v(#, x) — ¢ attains a global minimum at any (¢, 0) € [0, T'] x R. Applying
the supersolution definition with ¢ (¢, x) = ¢ yields the contradictory —1 > 0.

The uniqueness of distributional solutions fails even if b is continuous. Indeed,
if0 <a < 1andb(t, x) = sgn x|x|* and ur (x) = |x|1_0‘, then, arguing similarly
as in the above example,

u(t, x) = (|x|1*” — (1 —a)(T — t)>+ (3.12)

and
v(t,x) = |x|"™* = (1 —a)(T —1) (3.13)

are two distributional solutions, and (3.12) is the one corresponding to (3.6). Once
again, (3.13) can directly be seen to fail the viscosity supersolution property.

In the first example above, ur is Lipschitz while b is discontinuous, and, while
b is continuous in the second example, we take u7 to be non-Lipschitz. This should
be compared with the following sufficient criterion for equivalence.

Theorem 3.6. Ifb € C([0, T] x R?) satisfies (2.1) and ur € CO'(R?), then there
exists a unique distributional solution u € C([0, T], COY(RYY), and it is given by
(3.6).

6 Note that smooth solutions of the equation corresponding to b® satisfying (2.3), or of
the viscous equation (3.9), are viscosity solutions in the sense of Definition 3.1.
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Proof. Letp € C2°beastandardmollifierand, fore > 0, set pg(x) = s_dp(e_lx).
Let u € C([0, T], C®1(R?)) be a distributional solution of (3.1) and define u, =
u * pg. Then

—Que+b-Vu, =r, in(0,T) x R?, (3.14)

where
re(f, x) = /Rd (b(t,y) = b(t, x)) - Vu(t, y)pe(x — y)dy.

Note that r, € C([0,T] x Rd), and u, solves (3.14) in the sense of viscosity

solutions. Moreover, the continuity of b and boundedness of Vu imply that r, 20
0 locally uniformly. Standard stability results from the theory of viscosity solutions
then imply that the limit u of u is the unique viscosity solution of (3.1). O

The above result can be extended by studying the interplay between regularity
of b and u.

Theorem 3.7. Suppose that o, B € (0, 1] satisfy a + B > 1, b satisfies (2.1) and
sup; o, 70, )lce < 00, and u is a distributional solution of (3.1) such that

sup,cpo.71u(t, )lcp < 00. Then u is the unique viscosity solution of (3.1).

Remark 3.1. The condition on «+ f, and, in particular, the strict inequality, is sharp,
as the example above with b(x) = sgn x|x|* and ur (x) = lx =% shows.

Proof of Theorem 3.7. Arguing similarly as for Theorem 3.6, it suffices to prove
that

re = (b-Vu)*ps —b-V(ux*pg) 20 0 locally uniformly,

where p, is a standard mollifier. We note that r, = M.[b(t, -), u(t, -)], where the
bilinear operator M, is defined, for sufficiently regular (B, U) : RY - RY x R,
by

M.[B, U] = /R (BO) ~ BW) - VU0pe(x — nidy.

Standard interpolation arguments give, for some C > 0 depending on « and 8, for
all (B,U) € C* x CP,

IM.[B, U]| < Ce“ P~ [Blca[U]cs.

Therefore |re (¢, x)| < C[b(t, -)]ce[u(t, -)]C,ﬁxe"””g’1 , and we conclude upon send-
inge — 0. O
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3.2. The Conservative Equation

3.2.1. Duality Solutions For either of the two conservative equations (3.2) and
(3.4), the tendency of the backward flow to concentrate on sets of Lebesgue measure
zero implies that, even if fj is absolutely continuous with respect to the Lebesgue
measure, f(t,-) may develop a singular part for ¢ > 0.

This presents an obstacle in defining solutions in the sense of distributions,
since the product of the discontinuous vector field b with a singular measure f
may not be well-defined. This same issue arose in the works [22,25], and also in
studying the the nonconservative equation (4.2) in Lebesgue spaces (see Sect. 4
below). The approach in these works was to define solutions through duality with
the dual equation, for which particular distributional solutions could be defined in
a stable, unique way. In this compressive regime, we do the same for (3.2), and
directly define solutions in duality with the nonconservative equation.

Definition 3.2. A map f € C([0, T], Miqc,w) is called a solution of (3.2) if, for
allr € [0, T]and g € C.(RY),

/ g0 f (1, dx) = / 2604 () fo(dx).

Remark 3.2. For g € C.(R%andt € [0, T, (s, x) g(¢s.¢(x)) is the solution of
the transport equation (3.1) in [0, #] x R4 with terminal value g attime 7, and, hence,
f is called the duality solution of (3.2). Equivalently, f (¢, -) is the pushforward by
¢o.; of the measure fy. When fj is a probability measure, this means that f (¢, -) is
the law at time ¢ of the stochastic process ¢ ;(Xo), where X is a random variable
with law fo.

Remark 3.3. The notion of duality solution can be equivalently formulated in rela-
tion to nonconservative equations with a right-hand side’, that is, for g€ L! ([0, T,
CR),

—u+b(t,x) - Vu =g(t,x) in(0,T) x RY. (3.15)

With this perspective, although the object div(bf) does not make sense as a classical
distribution, the equation can still be applied to particular singular test functions,
namely, solutions of equations like (3.15). Then the pairing

/ u(T,x)f(T,dx) — / u(0, x) fo(dx)
R4 R4

T
+/ / [—0ru(t,x) + b(t,x) - Vu(t,x)] f(¢t,dx) =0 (3.16)
0 R4

=g(1,x)

has a sense, because the singular terms collapse into a continuous function, which
may be paired with f(z, -).

7 The theory of viscosity solutions of the terminal value problem for (3.15) can be formu-
lated following the theory of the previous subsection with little change.
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Remark 3.4. When d = 1, the theory for (3.2) can be connected to that for the
nonconservative equation (4.2) in Sect. 4 below, in that (4.2) is (up to a time change
of b) a primitive of (3.2). Using this relationship, Bouchut and James [22, Theorem
4.3.4] are able to give meaning to the distributional product bf (or bd,u in the next
section). More precisely, it is shown that the duality solution in either setting has
the following reformulation: there exists b [0, T] x R — R such that b = b a.e.,
and f (resp. u) is a distributional solution of (3.2) (resp. (4.2)) with b replaced by b.
Extending this concept to multiple dimensions, in which case the direct relationship
between (3.2) and (4.2) is not present, seems to be rather difficult.

Theorem 3.8. There exists a unique duality solution f of (3.2). If, fore > 0, [ is
the solution corresponding to b® as in (2.3), then, as ¢ — 0, f® converges weakly
in the sense of measures to f. If 1 < p < 0o, fo, 80 € Pp, and f and g are the
corresponding duality solutions, then, for some C > 0 depending on p and the
constants in (2.1), Wy, (fi, &) < CW,(fo, go)-

Proof. The existence and uniqueness of duality solutions is a direct consequence of
the definition. Moreover, the duality solution identity implies that, for any R > 0
and for some C > 0 depending on the constants in (2.1), [ f (7, )7y (g, =

I foll7v(Bgyc)- ForO<s <t <Tandg € C.(R%), we apply the duality formula
with the test function g o ¢ ; and obtain the identity

/ gx) f(r,dx) =/ 85,1 (X)) f (s, dx).
R¢ R¢

Then, by Lemma 2.2, for some modulus of continuity w depending on the modulus
of continuity for g,

= o(r=sDlfllp

‘ /R L8 [f (. dx) = f(s.dx)] i
and we conclude that f € C([0, T'], Mioc,w)-

For R > 0, define fo r:=folp,,and denote by fr and f the duality solutions
of (3.2) with respectively b and »° and initial condition fp g. It then suffices to
prove that, for fixed R > 0ase — 0, f 1’3 — fr in the sense of measures. Then,
in view of Lemma 2.2, for any r € [0,T] and g € Cc(Rd) for sufficiently large
support,

/ g(x) fr(t, dx) 2/ g(¢o,z(X))fo(dX)=/ 8(0.:(x)) fo(dx)
R Br R

= [ o,
Rd
and similarly for f*.

Let then g € C.(R%) and t € (0, T] be fixed, and assume without loss of
generality that fo has compact support in Bg for some R > 0. Then, for & > 0,

[ sr.an = [ a5, foian.
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so that || féll7v < Il follyy. Moreover, if suppg C Rd\BR+C for some C > 0

sufficiently large and independent of ¢ > 0, again by Lemma 2.2,

/ g(x) ff(t, dx) = 0.
R4

We may then take a weakly convergent subsequence of f°, with limit point F €
L*([0, T], M), and, sending ¢ — 0, we obtain that F satisfies the duality solution
identity, and therefore F = f.

Choose i1, hy € C.(R?) suchthat, forallx, y € RY, hy(x)+ha(y) < |x—y|P.
Then, if y is any coupling between fj and go, we compute, using the duality identity
and Lemma 2.2,

/ 71 () £ (1, dx) + / (g, dy) = / / (71 @00 (¥)) + ha(o. () ¥ (dx., dy)

< c/ x — yIPy(dx. dy).

Taking the infimum over such y and supremum over such /1, hy, and using the
dual formulation of the p-Wasserstein distance, we arrive at the estimate for the
Wasserstein distances. O

Remark 3.5. The final estimate can also be proved using the characterization of f
and g as laws of certain stochastic processes (see Remark 3.2) and the characteri-
zation of the Wasserstein metric in terms of random variables.

We may repeat the above analysis for the second-order conservative equation
(3.4), the only difference being the lack of a finite speed of propagation. Therefore,
all measures are taken to have finite mass over R?. Below, ®, o is the stochastic
flow satisfying (3.7).

Definition 3.3. A map f € C([0, T'], My,) is called a solution of (3.4) if, for all
t €10, T]and g € Cp(RY),

/ g0 f (1, dx) = / Elg(®r.0(x))] fodx).

Remark 3.6. Once again, such solutions are called duality solutions because E[g o
®, o] is the solution of (3.3) with terminal value g at time ¢. If fj is a probability
measure, then f(t, -) is the law of the stochastic process ®; o(X¢), where X is a
random variable with law fj, independent of the Wiener process W.

The following may be proved exactly as for Theorem 3.8, now invoking the
properties of the stochastic flow described by Lemma 2.5.

Theorem 3.9. There exists a unique duality solution f of (3.4). If, fore > 0, f®is
the solution corresponding to b® as in (2.3), then, as ¢ — 0, f¢ converges weakly
in the sense of measures to f. If 1 < p < 00, fo, 80 € Pp, and f and g are the
corresponding duality solutions, then, for some C > 0 depending on p and the
constants in (2.1), Wy, (fi, &) < CW,(fo, go)-
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3.2.2. On the Failure of Renormalization In view of the formula (3.6), it is
immediate that (viscosity) solutions of (3.1) satisfy the renormalization property,
that is, if u is a viscosity solution and § : R — R is smooth, then 8 o u is also a
solution. This is related to the existence and uniqueness of the Lipschitz backward
flow; indeed, note that, coordinate by coordinate, ¢, 7 (x) is the unique viscosity
solution of (3.1) with terminal value x at time 7.

We contrast this with the renormalization property for the forward, conservative
problem (3.2). If b is smooth, then classical computations show that f is a solution
if and only if | f|, f+, and f_ are all solutions. Because f (¢, -) is the pushforward
by fo of the flow ¢ ;, this can be viewed as a generalized form of injectivity for the
flow. For b satisfying (2.1), the backward flow is not guaranteed to be injective, and
may in fact concentrate at null sets. We therefore cannot expect renormalization to
hold in general.

As a concrete example, take again b(x) = sgn x on R, and fy = %61 - %8_1.
Then, forz > 0, f(¢,-) = %8(1_,)+ — %8_(1_,)+, which means that f(z, -) = 0 for
t > 1. However, the solution F of (3.2) with Fy = | fo| = 18 + %8_1 is equal to
F(t,") = $8(1-1), + 36—(1—n,, so that F(t,-) = & for t > 1. Thus F; # | f;| for
t > 1;indeed, | f;| does not even conserve mass.

The failure of renormalization holds even if we impose fo € L' N L>. For
such fy and for b(x) = sgn x, we have

ft,dx) =[folx +D)1{x > 0} + fo(x — )1 {x < O}]dx + (/ fo) ddo(x).
[

—t,1]
Therefore, renormalization fails whenever fj is nonzero and odd.

We present one more counterexample to renormalization in which b € C and
f € L' (as the previous example shows, even if fo € L!, f(z,-) may not be
absolutely continuous with respect to Lebesgue measure due to the concentration
of the flow). Take b (¢, x) = 2sgn x|x| 12 The backward flow is given by ¢ ;(x) =
sgn x(|x|1/2 — t)i for (¢, x) € [0, T] x R. For fy € L', the duality solution is
given by

1/2
[, dx) = (/ fo ) do(dx) + fo (sgn x()x|'/% + t)z) |x|—+tdx
[—12,12] |x|1/2

We then take the odd density fo(x) = sgn x|x| 1/ 21[_1, 11(x), and the duality solution
takes values in L'

(Ix|1/2 +1)?
f(t,x) =sgn XWI[—(I—I)?P(I—t)i](x)‘ (3.17)

On the other hand, | f]| is not the duality solution, or even a distributional solu-
tion, since mass is not conserved. The unique duality solution with initial density
| fo()| = |x|'/?1;_1.1)(x) in this case is given by

413 (1x|V2 4+ 1)?
F(l, dx) = TSO(dx) + Wl[i(lit)i’(lit)i](x)dx.
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Remark 3.7. One consequence of the commutator lemma of DiPerna and Lions [40,
Lemma II.1] is that, if f € L? and b € w4 with % +1 < 1, then the renormal-
ization property is satisfied. The previous example therefore indicates that these
conditions cannot be weakened in general. Indeed, even though fj € L'NL>®, the
solution f (¢, -) given by (3.17) belongs to L? only for p € [1, 2) when t > 0, and
the same is true for 0, b.

3.2.3. Equivalence of Duality and Distributional Solutions We finish this sec-
tion by studying the setting where bf can be understood as a distribution, and,
therefore, distributional solutions of (3.2) can be considered.

Theorem 3.10. Assume either that b is continuous, or that f(t,-) € LI]OC for all
t € [0, T]. Then f is a distributional solution of (3.2) if and only if f is the unique
duality solution.

Proof. Suppose f is the unique duality solution. Let (b®).~¢ be as in (2.3) and let
f¢ be the corresponding solution of (3.2). For ¢ € CL((0, T) x RY), integrating
by parts yields

// fg(t, X) (—8,¢(t, x)+ b5, x) - Vo(t, x)) dtdx = 0.
(0,T)xRd

In the case that b € C, we may choose regularizations b® that converge locally
uniformly to b. By Theorem 3.8, as ¢ — 0, f* converges weakly in the sense of
measures to f, and so we may take ¢ — 0 above to obtain

/f F(t,dx) (—8:p(t, x) + b(t,x) - Vo (t, x)) dt = 0.
(0,T)xRd

Otherwise, if f € Llloc, it follows that f¢ converges weakly in Llloc, and therefore
the same is true for b® f¢ by the dominated convergence theorem. We may then
take ¢ — 0 in this case as well.

Assume now that f is an arbitrary distributional solution. We aim to show the
duality equality in Definition 3.2, and, by a density argument, it suffices to do so for
geC, RHNCO! (Rd). Let p; be a standard mollifier as before and set f; = f ;.
Then f, satisfies

3 fo — div(bfy) = div re,

where r; = (bf) * pe — bfe. Fort € (0, T], let u be the unique Lipschitz viscosity
solution of the terminal value problem

—du—+b-Vu=0 in(0,1) xRY, u(r,)=g.

By the theory in Sect. 3.1, u(s, x) = g(¢s./(x)) and is Lipschitz continuous with
compact support. We then compute

8S/f€(s,x)u(s,x)dx = —/rg(s,x) -Vu(s, x)dx,
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so that

/fs(t,X)g(X)dx - /(fo * pe) (x)g (o, (x))dx

'
= —f / re(s,x) - Vu(s, x)dxds.
0 JRd

We may then conclude by proving that r, 20 0in Llloc‘

If f € L , this is immediate because, as ¢ — 0, both (bf) * p, and bf;

loc>

converge in LlloC tobf.If b € C, then, as ¢ — 0, both (bf) * p. and bf, converge
locally in total variation to bf . It follows that r, converges locally in total variation

to 0, but, because r, € L! forall e > 0, the convergence in LlloC is established. O

Remark 3.8. Even in the context of Theorem 3.10, the renormalization property
can fail. Indeed, this is the case for the final example in the previous section, where
bothb e Cand f € L.

4. The Expansive Regime

We continue our analysis of transport and continuity equations with vector fields
b satisfying (2.1), and in this section we study the expansive regime. Reversing the
sign appearing in front of the velocity field b, the initial value problem for the
continuity equation becomes

& f +div(b(t,x)f) =0 in(0,T) x RY and £(0,-) = fo, “.1)

and the corresponding dual terminal value problem for the non-conservative trans-
port equation is

Qu+bit,x) - Vu=0 in(0,7) xR? and w(T,-) =ur. 4.2)

Equivalently, we are studying the time-reversed versions of (3.1) and (3.2) (in
this case, b is replaced with b(T — ¢, -)). As such, the relevant direction of the flow
(2.2) changes in this context: whereas in the previous section, the compressive,
backward flow gave rise to the dual solution spaces C and M, here, the expansive,
forward flow allows to develop a theory for both (4.1) and (4.2) in Lebesgue spaces.
This can also be seen from formal a priori L? estimates for (4.1) and (4.2), which
follow immediately from the lower bound on div b.

The regime for these equations matches those studied by Bouchut et al. [25],
in which emphasis is placed on the fact that distributional solutions f € C([0, T],
LY, (R9)) of (4.1) are not unique in general. Our approach to these equations is
similar, in that we use a particular solution of (4.1) to study, by duality, the transport
equation (4.2) and the forward ODE flow to (2.2). We extend the results of [25]
by identifying a “good” solution (reversible solution, in the terminology of [25])
of (4.2) for any fy € Lﬁ)c, where the continuous solution operator on L7 is stable

under regularizations in the weak topology of C([0, T'], LY (R%)).

loc
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The terminal value problem (4.2) is then understood both in the dual sense
and through the lens of renormalization theory. It is this theory that allows, as
in [40], to make sense of the forward ODE flow (2.17) as the right-inverse of the
backward flow, completing the program initiated in Sect. 2. As a consequence, we
then also obtain the uniqueness of nonnegative distributional solutions of (4.1),
and, by extension, a characterization of the reversible solution of [25].

We finish the section by making some remarks about the second-order analogues
of (4.1) and (4.2). Unlike in the previous section, we do not have a full solution
theory for general second-order equations, unless the ellipticity matrix is uniformly
positive (the case which has already been covered by Figalli in [41]) or is degenerate
but independent of the space variable.

4.1. The Conservative Equation

The starting point for the study of the conservative equation (4.1) is that solutions
in the sense of distributions are not unique (see also [22], [25, Section 6]). We
revisit the example, when d = 1, b(¢, x) = sgn x. Then f (¢, x):=sgn x1x|<; is a
nontrivial distributional solution of (4.1) belonging to L' N L% with £(0,-) = 0.
The uniqueness can be seen as a consequence of the compressive nature of the
backward flow (2.2), which allows for positive and negative mass to be “cancelled”
at time 0, only to appear immediately for # > 0. The same phenomenon is what
leads to the failure of renormalization for the compressive regime for the continuity
equation in Sect. 3.2. In either case, we remark that this particular b belongs to
BV (R), while 0 is not absolutely continuous with respect to Lebesgue measure,
and so the condition in the work of Ambrosio [5] that divb € LllOC cannot indeed
be weakened in general, if one is to hope for renormalization or uniqueness for the
continuity equation.

One strategy is to define solutions of (4.1) by duality with the transport equation
(3.1) from the compressive setting. With the theory of Sect. 3, for g € C? /1 (RY),
we may define a Lipschitz viscosity solution of the initial value problem

Qv +b(,x)-Vu=0 in(0,T)xR?, v(0,)=g

(because v(t, x):=v(T — t, x) solves the corresponding terminal value problem
(3.1) with velocity l;(t, x) = b(T —t, x)), and then, formally, for r > 0, f f(t, x)
v(t, x)dx = [ fo(x)g(x)dx.

The main problem with this approach is that duality does not define unique
solutions, again due to the concentration effect of the backward flow. Taking once
more b(t, x) = sgn x, we have, by (3.6),

g(x — (sgn x)1), |x| > 1,

vl ) = {g(()), il <t

Therefore, the duality equality fails to give sufficient information to identify f in
the cone {|x| < ¢}, in which v is always constant, regardless of the initial data
g. Indeed, the two distributional solutions f = 0 and f(¢, x) = sgn x1{|x| < ¢t}
differ in exactly this cone, in which the Jacobian of the backward flow vanishes.
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It is exactly this observation that lead to the notion of “exceptional” solutions of
(3.1) and the exceptional set in [25].

Inspired by the work of [25], we instead identify a “good” solution operator
acting on all fy € Lf;c, 1 < p < oo, by extending the solution formula in the
smooth case, which depends on the backward flow studied in Sect. 2, as well as
the corresponding Jacobian. In particular, the “good solution” is distinguished by
vanishing whenever the Jacobian does. Though our notion of solution turns out to be
equivalent to the reversible solutions, our approach differs slightly from that of [25],
who work with a general class of “transport flows” that generalize the backward
ODE flow. One advantage of our analysis is that we can directly appeal to the
various topological properties of the backward flow proved in Sect. 2. Let us also
draw analogy with the approach of Crippa and De Lellis [36], in which the regular
Lagrangian flow and its properties are studied directly, leading to information about
the associated PDEs, although in our setting, we still require PDE techniques to
glean further properties of the ODE flow.

4.1.1. Representation Formula If b is Lipschitz, then the solution of (4.1) is
given by

f @, x) = foldo,(x))Jo,r(x), (4.3)
where ¢p ;(x) is the reverse flow defined in Sect. 2 and Jo ;(x) = det(Vi¢o s (x))
is the corresponding Jacobian. One way to derive this formula is through the
Feynman—Kac formula for the reversed time equation

—%f+b(T —t,x)-Vf+dive (T —t,x)f =0 in (0, T) x R,
£(T.) = fo

which gives
- t
f,x) = f(T —1t,x) = folo,:(x)) exp (—/0 div b(s, ¢o,s(X)dS) . (44

and then Jo ; (x) = exp (— [ div b(s, ¢o,s(x)ds).

In the general case where b satisfies (2.1), the formula (4.3) makes sense for
arbitrary fp € Lf;c, 1 < p < co. We may then use the various results in Sect. 2
to analyze the stability properties of the solution operator defined by the formula
(3.6). We remark in particular that the stability results of Lemma 2.3 depend on
the determinant structure of the Jacobian, which is somewhat disguised by the
exponential expression in (4.4).

Theorem 4.1. Let 1 < p < 00, assume that fy € Lf;c(Rd), and define f by (4.3).
Then f is a distributional solution of (4.1).If1 < p < oo, f € C([0, T], LP(RYY),
andifp =00, f € C([0, T], L;’&(Rd)). There exists a constant C > 0 depending
only on the assumptions in (2.1) such that, for all R > 0,

17 I eery = CIfollLrBgic) - 4.5

If (be)e=o are as in (2.3) and (fe)e=0 are the corresponding solutions of (4.1),
then, as ¢ — 0, f. converges to f weakly in C ([0, T], Lﬁ)C(Rd)) ifl <p < oo
and weak-x in L if p = oo.
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Proof. When p = oo, the bound (4.5) follows from the L°° bounds for the flow
and Jacobian in Lemmas 2.2 and 2.3. We prove the bound when p < oo for the
solutions f; of the equation with b, as in (2.3), for a constant independent of ¢, and
then the estimate for f follows after proving the weak convergence result.

For a constant C > 0 independent of ¢, by Lemmas 2.2 and 2.3, we have
|Jg .| < Cand|gg,(x)| < R+ C for |x| < R. Then

f /5 0)|Pdx = f ol N IPIE () Pdx
Br R4
< o) /B o5, GNIP IE  ()dx
R
sc/ | fo(o)lPdx.
Bric

It suffices to prove the weak convergence of f¢ when p < oo for fy € Ce. In
the general case, if fp is continuous with compact support and we let f* be the
solution with b® and fj, we have

-

<C Hfo— fo‘

C([0,T1,LP(BR)) —

9
LP(Br+c)

and we may then choose fo arbitrarily close to fy in Lf;c.

By Lemma2.2,as ¢ — 0, $° — ¢ uniformly in [0, T'] X R, and therefore foo
#p,,) converges uniformly to fo oo, . In view of Lemma 2.3, f* converges weakly
in the sense of distributions (and therefore, in the sense of locally bounded Borel
measures) to f. Since f¢ is bounded in L*°([0, T], Lf;c (Rd)), the convergence is
actually weak in L*([0, T1, L] [(R%)).

If p = oo, then, in particular, ¢ € C([0, T], Lﬁ)c(Rd)) for p < oo, uniformly
in ¢, and we have the convergence as ¢ — 0 in the sense of distributions to f. In
this case, [ € Lﬁfc([O, T] x R4 ), and so the convergence is weak-x in L

loc*
Given g € CL((0, T) x R?), integrating by parts gives

/f Fo@, x) [0, x) +b°(t, x) - Vg (t, x)| dxdt = 0.
[0, T]1xR4

As e — 0, the bracketed expression converges a.e. to d;¢ (¢, x) +b(t, x) - Vo (¢, x),
and so converges weakly in L? for all | < g < oo by the dominated conver-
gence theorem. We may therefore send ¢ — 0, using the weak convergence of
/¢, to deduce that f is a distributional solution. This implies in particular that
f € C(0, T], LE[RY)), or C([0, T], L, (RY)) if p = oo.

To show that f € C([0, T], LP(Rd)) when p < oo, we may again consider
fo € C.(R%)) without loss of generality. Then fp o ¢o,. € C([0, T] x R?), while
Jo,. € C([0, T], Ll (R%)) by Lemma 2.3, and the result follows. O

loc

Remark 4.1. In view of the stability results of Theorem 4.1 above, this “good”
solution coincides with the notion of reversible solutions in [22,25]. We refer to it
in the sequel as the BJM solution.
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The following is immediately obtained from the formula (4.3):
Corollary 4.1. If f is a BIM solution of (4.1), then so is | f|.

Corollary 4.1 is in direct contrast to the continuity equation in the compressive
setting of the previous section, where renormalization fails. Its proof depends on
the formula for the BJM solution; indeed, despite the weak stability result in Theo-
rem 4.1, this renormalization property cannot be proved by regularization, since we
only have the weak convergence as ¢ — 0 of f, to f. At present, we do not know
whether the convergence is strong in L”. This turns out to be equivalent to the strong
convergence in LllOC of the Jacobians, and therefore, in view of Proposition 2.1, we
have the following when d = 1.

Theorem 4.2. Assume d = 1, fy € Lﬁ)C(R)for p < 00, (b%)e=0 isasin (2.3), and
f¢ is the corresponding solution of (4.1). Then, as ¢ — 0, f¢ converges strongly

in C([0, T], LY (R)) to f.

Proof. Just as in the proof of Theorem 4.1, we may assume without loss of gener-
ality that fy € C.(R). In that case, f* is bounded in L' and L, and so the strong
L? convergence reduces to the strong convergence of J(i, to Jp,. in Llloc([O, T]1xR)
from Proposition 2.1. O

4.1.2. Vanishing Viscosity Approximation The BJM solution above also arises
from vanishing viscosity limits, that is, the limit as ¢ — 0 of solutions of

2
o f°— %Afs—i—div(b(t, X)f) =0 in[0,T1xRY and f5(0,-) = fo, (4.6)
which has as its unique solution

fE(, 0):=EL foleg, ()G, (0], (4.7)

where now ¢° and J¢ denote respectively the stochastic flow and Jacobian from
(2.23), corresponding to Proposition 2.3.

The proof of the following result follows from Proposition 2.3, and is proved
almost exactly as for Theorem 4.1.

Theorem 4.3. The function [ defined by (4.6) belongs to C([0, T], Lf;c (R%Y) if

1 <p<ooand C([0,T], L;’&(Rd)) if p =00, and, as ¢ — 0, f* converges
weakly in those spaces to f.

4.2. The Nonconservative Equation

The next step is the study of the terminal value problem (4.2). Unlike the trans-
port equation (3.1) with velocity —b, which was solved in the space of continuous
functions, we cannot define L? solutions in the distributional sense, as the product
b - Vu = div(bu) — (div b)u does not make sense when div b is merely a measure.
Instead, we initially characterize solutions by duality with (4.1), which can be seen
as a way of restricting the class of test functions to deal with the singularities in b
(see Remark 3.3).
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4.2.1. L? and BV Estimates We will first prove a priori L? and BV estimates
for the solution of (4.2), assuming all the data and solutions are smooth. The BV
estimates in particular are crucial to establishing the strong convergence in L” of
regularized solutions to a unique limit, which will be the duality solution, adjoint to
the equation (4.1). The BV estimate appears already in [25, Lemma 4.4]. We present
an alternate proof here, which is similar to the one for second-order equations we
prove later.

Lemma 4.1. Assume b is smooth and satisfies (2.1), and let u be a smooth solution
of (4.2). Then, forall 1 < p < oo, thereexistC = Cp g € LL([O, T)andCg > 0
depending only on the bounds in (2.1) such that, forall0 <t < T,

t
lu(t, e e < exp (/0 C(s)ds) lurllLrBryc)

and

t
lu(z, By (Bg) < exp (/ C(S)dS> lurllgy(Bric) -
0

Proof. We assume that u7 has compact support, and, therefore, in view of the finite
speed of propagation property, so does u. The general result for L{;C and BV is
proved similarly.

The L bound is a consequence of the maximum principle. For p < oo, we
compute

d
— lu(t, x)|Pdx 2/ div b(z, x)|u(t, x)|Pdx > —Co(t)d/ lu(t, x)|Pdx,
ot Jrd Rd R4

and the L? bound follows from Gronwall’s inequality.
Now, for7 < T and x, z € R?, set w(t, x,z) = Vu(t, x) - z. Then w satisfies

—hw+b-Viw+(z-V)b-V,w=0.

Since b and w are smooth, the renormalization property holds for this transport
equation, and so a simple regularization argument shows, in the sense of distribu-
tions,

olw|+b-Vilw|+ (z- V)bV ]w| =0.
Define ¢ (z) = ¢~ Then

[Jrdyga @@b(t, x) - Vilw(t, x, 2)|dxdz
= — [Jrd xga @ @div b(t, x)|w(t, x, 2)|dxdz

and

// O (2)(z-V)b(t, x) -V w(t, x, z)|dxdz
Ré x R4

=_//, V(@) - (2 Vb(t, 1) + ¢ @iV b(t, 0] [w(t, x, 2)ldxdz.
R4 x R4
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Therefore, by Lemma 2.1,

d, // w(t, x, )| ()dxdz
R4 xR4

_ / f 196 - @ Vb(, 1) + 26 @)div b, 0] [w(t, x, Dldxdz
R4 xR

- // o 2¢7 ¥ [div b(t1, x) — Vb(t, )z - 2] dxdz
R4 xR

v

“2(d — 1)Colt) / / P e, x. 2)|dxdz.
R4 xR4

The result follows from Gronwall’s lemma and the fact that

// e—|z|2|w(t’ x, 2)|dxdz = CO/ [Vu(t, x)|dx,
R xRd R4

2 .. .
where the constant ¢y = f]Rd e~ 1?7 |v . z]dz is independent of the choice of |v] = 1
by rotational invariance. O

4.2.2. Duality Solutions Proceeding by duality with the conservative forward
equation, and using the BV -estimates above, then gives the following.

Theorem 4.4. Assume 1 < p < co and ur € L{Z)C. Then there exists a unique
functionu € C([0, T1, LY (RY)) (orin C([0, T1, LL,(RY)) if p = 00) such that,
if (b%)e=0 is as in (2.3) and u® denotes the corresponding solution of (4.2), then,
as ¢ — 0, u® converges strongly in C([0, T], LP (R%Y) for p < oo and weak-%
in L™ to u. Moreover, the solution map up +— u is linear, order-preserving, and
continuous in L, (R)). If s € [0,T), fy € LP' (R?) and f € C([s, T1, L (R%))
(or C([s, T], Lgﬁ*(Rd)) if p = 1) is the BJM solution of (4.1) with initial data

f(s,:) = fs, then
/ u(s, x) fy()dx = / ur () f (T, x)dx.
Rd Rd

Remark 4.2. The function u corresponds with the notion of duality solution pre-
sented in [25] whenever u7 (and therefore u(z, -) for < T') belongs to B Viec.

Proof. By Lemma 4.1, (u®),~¢ is bounded uniformly in C ([0, T], Lf;c (R%)), and
s0, along a subsequence, converges weakly as ¢ — 0 to some u satisfying the same
bounds.

In order to see that the convergence is strong, note that it suffices, by the L?-
boundedness of solution operator implied by Lemma 4.1, to assume that ur <
C.(R%). We then have u® bounded in L°°([0, T'], BV (R%)) independently of ¢.
The identity d,u® = —b® - Vu® then implies that, for any t; <, < 7T and R > 0,

”ug(tl» ) — ME(IZa .)”LI(BR) = ||b||L°°(BR) sup ||VM£||L1(BR) [t — 22
t€l0,T]

This, along with the uniform BV estimates, implies that (#°).~¢ is precompact

in C([0, T], L]IOC(Rd)), and, because of the uniform L°°-bound, precompact in
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Cc(0,T], LﬁC(Rd)) for any p € [1, 00). It therefore follows that any weakly con-
vergent subsequence actually converges strongly.

If f¢ is the solution of (4.1) with fé(s,-) = fi, then classical computations
involving integration by parts give

f u®(s, x) fs (x)dx :/ ur (x) f(T, x)dx.
R4 R4

Sending ¢ — 0 along a subsequence and using the weak convergence of f* and
strong convergence of u® shows that any limit point ¥ must satisfy the duality
identity with f, and is therefore unique. We conclude that the full sequence con-
verges strongly. As before, when p = 0o, we obtain the same result since then also
u € C([0, T1, LY (RY)) for any p < oc. O
Remark 4.3. If ur € BV, then the duality solution u of (4.2) satisfies Vu €
L®([0, T, Mioc(R?)). Note, however, that this is still not enough to make sense
of u as a distributional solution, unless b is continuous; see also Remark 3.4.

4.2.3. Renormalization In Sect. 3, the renormalization property for solutions of
the transport equation (3.1) followed from the formula (3.6). We prove a similar
renormalization property for the transport equation (4.2) in the expansive regime.
Here, it depends on the strong convergence in L? of regularizations.

Theorem 4.5. Let1 < p < coandur € L{ (R?), andletu € C([0, T], LY (R?))
be the duality solution of (4.2). Assume  : R — R is smooth and satisfies
1B(r)| < C(1+ |r|*) for some C,a > 0. Then Bou = C([0, T1, L7/*(R%)) is the

loc

duality solution of (4.2) with terminal value f(u(T,-)) = Bour.

Proof. The proof is an easy consequence of regularization of b as in (2.3), and the
passage to the limit follows from the strong convergence of u? to u. O

4.3. The Forward ODE Flow

We finally return to the study of the flow (2.2), in particular for the forward
direction. A candidate for the object ¢, ;(x), t > s, a.e. x was already identified in
Proposition 2.2 as the right inverse of the backward flow—note that the full measure
set of x € RY depends on s and #. We now connect this right-inverse with the
transport equation (4.2), and exploit the renormalization property to identify ¢, ;(x)
as a regular Lagrangian flow, that is, for a.e. x € RY, an absolutely continuous
solution of the integral equation for (2.2) with control on the compressibility.

4.3.1. Properties of the Right Inverse We first record more properties of the
right-inverse of the backward flow identified in Proposition 2.2. From now on, for
0 <s <t < T, we always denote by ¢ ; the version of the right-inverse of ¢ ;
which is continuous almost everywhere (such a version is guaranteed to exist by
Proposition 2.2).
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Theorem 4.6. For any t € (0, T], [0, ] x R 5 (s,x) @15 (x) is (coordinate-
by-coordinate) the duality solution of (4.2) with terminal value x at time t. For all
1 <p<oo

¢.s € C([s, T1, LY (RY)) and ¢;. € C([0,1], L] (RY)),

loc

and there exists a constant C > 0 such that, forall 0 <s <t < T andx € R4,
65 < CA+Ix) and |drs] gy, = C.

Finally, if (b®)exo is as in (2.3) and ¢; ¢ is the corresponding forward flow, then,
forall1 < p < oo,

lim ¢°, = ¢ stronglyin C([s, T], LY (RY))
£— ’

loc
and

lim ¢ = ¢y.. strongly in C([0, 1], L (R?)),

£—0

o8]

and the convergence also holds in the weak-x sense in Ly

Proof. For ¢ > 0 and (b%).~¢ as in (2.3), it is standard that, for r € (0, T'], the
vector-valued solution of

ou’
as

+b°-Vuf =0 in(0,1) x RY, uf(t,x) =x

is given by u®(s, x) = ¢; ((x) for s € [0, ¢], where ¢* is the flow corresponding to
b®. By Theorem 4.4, we have the given convergence statements, as ¢ — 0, of ¢°
to the vector valued duality solution u of (4.2) in [0, 7] X R4 with terminal value
u(t,-) =x.
The flow property for smooth ¢ yields, for 0 < s <t < T and x € R4 s
5. (@7 ;(x)). By Lemma 2.2 and the above strong L”-convergence statement, we
may take ¢ — 0 to obtain ¢ ;(u(s, x)) = x, and then, by Proposition 2.2, we must
have u(s, x) = ¢, s(x). The other statements now follow immediately in view of
Theorem 4.4. Note that we are using that, for s € [0, T'), the map [s, T] X RY 5
(t, x) — ¢y s(x) is the duality solution of the initial value problem

.
a—Lt‘ —b(t.x)-Vi=0 in[s,T] x RY, (s, x) = x,

whose theory can be treated exactly as for (4.2). O
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4.3.2. The Regular Lagrange Property We now observe that there is a repre-
sentation formula for the duality solution of the transport equation (4.2).

Theorem 4.7. Let 1 < p < o0. Then there exists a constant C > 0 depending
only on p and the constant in (2.1) such that, for all F € L{;C NC, R >0, and
0<s=<r=T,

|F 0@l ose < CIFILrBeyc) - (4.8)

In particular, for any A C R? with finite Lebesgue measure,
[{x: ¢rs(x) € A}| < CIA] (4.9)
Ifur € LY (RY), then the duality solution of (4.2) is given by

loc
u(t, x) = ur(Pr(x)). (4.10)

If ur has a version which is continuous almost everywhere, then, fort < T, u(t, -)
also has a version that is continuous almost everywhere.

Remark 4.4. When ur is not continuous, then (4.10) must be interpreted as the
continuous extension of the operator ur +— ur o ¢r; to ur € Lf;c, which is
well-defined in view of the estimate (4.8).

Remark 4.5. The estimate (4.9) is called the regular Lagrange property. It reinforces
the fact that ¢, ; does not concentrate in sets of measure zero.

Remark 4.6. The propagation of almost-everywhere continuity is a consequence of
the same property for the forward flow (Proposition 2.2). Note that it is not true
in general that a function u € BV (Rd) is continuous almost everywhere, unless
d=1.

Proof of Theorem 4.7. For continuous ur, the representation formula is an imme-
diate consequence of the renormalization property Theorem 4.5 and Theorem 4.6.
The estimate (4.8) then follows from Theorem 4.4, and (4.9) is obtained by taking
p=1land F =14.

For the claim about almost everywhere continuity, define

A= {y € RY : uy is not continuous at y} .
Then |A| = 0, and then (4.9) gives, for0 <t < T,
Hx cR?: uT is not continuous at ¢T,t(x)” =0.

It follows that ur is continuous at ¢ ,(x) for a.e. x. By Proposition 2.2, ¢r ; is
continuous almost everywhere, and the result follows. O

Recalling the duality relationship between (4.1) and (4.2) from Theorem 4.4,
we then have

Corollary 4.2. For any 1 < p < oo and fy € Lﬁ)C(Rd), the BJIM reversible
solution f of (4.1) is given at time t > 0 by ¢ﬁ0f0‘
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Remark 4.7. The regular Lagrange property says that the measure qbffo fo is well-
defined and absolutely continuous with respect to Lebesgue measure, with a density
in LII;C. If fo is the density for a probability measure, that is, fy € L }F(Rd) and
f Jfo =1, then f(z, -) is the law at time ¢ of the stochastic process ¢; o(X), where
X is a random variable with density fj.

A consequence of renormalization and the regular Lagrange property is the fact
that the forward flow ¢, s solves the ODE (2.2) for a.e. initial x € RY. A first step
is the following lemma.

Lemma 4.2. For all p € [1,00) and s € [0,T), {(t,x) — b(t, ¢;s(x))} €
LY([0, T1, LY (RY)). If (b%)e=0 is as in (2.3) and (¢%)e=0 is the corresponding

loc

flow, then, for all R > 0,

T
tim [ 17,0 = b0, 610y gyt =0

Proof. The first claim follows from (4.8): there exists C > 0 independent of s and
R such that, for all 7 € [0, T1, [b(t. ¢1,9)|| 1 (5, = C 16 Loy, -
For§ >0and0 <s <t < T, we write

165, 650 = bt ¢ Loy, = 10 050 =BG 0] Loy
+ |0 67 = bW sy + 107 brs) = b s o s, -
By (4.8), for some C > 0 independent of §, €, s, and ¢,
16 6700 =01 1.0 [ o gy = C 1670 =7 Lo

and
[6°t, 1) = bt b1, | Loy = C 167 ) =0 1oy

The smoothness of b° implies that, forallz € [s, T],ase — 0, bz, ¢§ ) converges
a.e.to bo(z, ¢:.5). Sending ¢ — 0 and using dominated convergence, we thus have

T
limsup/ [6°(t. 65 ) = b(t. ¢ Ly 5, A1
N

e—0

T
< c/ [6°G, ) =) Ly, 41

The proof of the claim is finished upon sending § — 0 and again using dominated
convergence. ]

Theorem 4.8. Fix 1 < p <oocands € [0, T). Then
{(t,) > ¢ ()} € LL (RY, W ([0, TT)),

and, for a.e. x € R [s,T]1>1¢+— @15 (x) is an absolutely continuous solution of

t
Brs(¥) = x + / b(r, r.s (¥))dr-
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If (b®) ¢~ satisfy (2.3) and ¢ is the corresponding flow, then, for all R > 0,

{}ij)r%) ||¢8ss - ¢'7S||LP(BR,W1’1([33T]) - O.

Forall0 <r <s <t =T, ¢ty = P15 0 s, a.e

Remark 4.8. The fact that 0,¢,,. € L! is due to the fact that we are assuming the
weakest possible integrability of b in the time variable. If b € L9 for some g > 1,
then the forward flow belongs to W7 for any p < q.

Remark 4.9. The composition ¢; s o ¢s » is made sense of due to (4.8) and the fact
that the forward flow takes values in L{ (R%).

Proof of Theorem 4.8. Fore > 0, wehave d,¢7 (x) = b*(t, ¢7 ;(x)). By Lemma4.2,
sending ¢ — 0, we see that the distribution 9;¢; s (x) satisfies, in the distributional
sense, d;¢; s(x) = b(t, ¢ 5(x)), and therefore, for all R > 0,

T T
‘/ |y sldt S/ | 1.5 ||L,,(BR)dt < 00.
N N

The convergence claim and the solvability of the ODE follow immediately in view
of the fact that ¢ ((x) = ¢ s(x) = x foralle > Oand x € RY.
To prove the last claim, we note that the equality ¢, ; o ¢;, = Id holds as

functions in Lf;c, and, in view of the flow property of the backward flow,

Grr 0 (¢t,s o ¢s,r) =¢p50 ¢s,t o5 0 ¢s,r = ‘pr,s o ¢s,r =1d.

It follows from Proposition 2.2 that ¢; , = ¢; s o ¢, a.e., as desired. |

LP(Bg)

We recall that Proposition 2.2 implies that any right-inverse of the backward
flow is determined uniquely almost everywhere. We remark here that this property
actually follows from the duality between the transport and continuity equations.

Theorem 4.9. Assume ¥ € C([0, t], LY (R?)) satisfies ¢s.: (Ys(x)) = x for all

loc
s € [0,¢], fora.e x € R4, Then o= ¢,
Proof. Tt suffices to show that u(z, x) = ¥ (x) is the unique (vector-valued) duality
solution of (4.2) with terminal data equal to x at time 7.
Fix g € C.(RY). For ae. x € R?,if y = v,(x), we have ¢;,(y) = x by
assumption. Therefore, the change of variables formula yields

/ g Y (x)dx =/ g(¢s,z(y))st,z(y)dy=/ f@ y)ydy,
R4 R4 R4

where f is the BJM solution of the forward continuity equation with initial condition
g attime s. O

Remark 4.10. A corresponding result characterizing ¢. ; on [, T'] follows in exactly
the same way, by considering the duality between the IVP and TVP for, respectively,
an appropriate transport and continuity equation.

Remark 4.11. The uniqueness result above demonstrates that the right-inverse prop-
erty is a crucial property of the forward flow. In other words, it implies that ¢, ¢
solves the ODE, that it solves the transport PDE in the duality sense, and that it has
the regularity properties laid out in Theorems 4.7 and 4.8.
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4.4. Characterizations

We now present alternative ways to characterize the solutions of the forward
continuity and backward transport equations identified above. Although the PDE
(4.2) does not make sense as a distribution, we nevertheless can characterize solu-
tions in a PDE sense through the use of sup- and inf-convolutions. The propagation
of almost-everywhere continuity proved in Theorem 4.7 is a crucial ingredient.

By using this characterization in duality with the conservative equation, we then
show that nonnegative distributional solutions of (4.1) are unique, and therefore
equal to the solution identified by the formula (4.3). As a consequence, we finally
conclude with the uniqueness of regular Lagrangian flows, forward in time, of the
ODE (2.2).

4.4.1. The Nonconservative Equation: sup and inf Convolutions We now iden-
tify those regularizations that will lead to a PDE characterization for solutions of
the equation (4.2). Given § > 0 and u € L®(R?), we define the sup- and inf-
convolutions

s 1 2
u®(x):=esssupju(y) — —lx — y|
yeRd 28
and
(x) inf Lu(y) + = — yP
:=essin —|x — .
us(x ssin u(y % xX—y

These regularizations are common in the theory of viscosity solutions, or generally
for equations satisfying a maximum principle in spaces of continuous functions.
The supremum and infimum must be essential, because u is only defined almost
everywhere.

Lemma 4.3. Assume that u € L>®(RY) is continuous almost everywhere. Then, for
all 8 > 0, us, u® are globally Lipschitz with constant

(esssupu — essinf u)1/2871/2,
and
)

us <u=<u a.e.

As 8 — 0, u® decreases to u and us increases to u a.e. Finally, the ess sup and
ess inf in the definitions of u® and us can be restricted to respectively y € B R (x) (%)
and Bg;(x)(x), where

R‘S(x) _ 2(u25(x) . u‘s(x))]/zél/z
and

Rs(x) = 2(us(x) — uns(x)) /282,
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Proof. Fix x € R? and r > 0. We thus have

2
u‘s(x) > esssupu(y) — r—.
veB, (x) 28

Sending r — 0, we see that u®(x) > u(x) whenever u is continuous at x, and
therefore u® > u a.e. Similarly, us < u a.e.
We now observe that, if R > (ess sup u —ess inf u)1/2, then, fora.e. y ¢ Bpsi/2,
lx — y|?
28

By also using a similar argument for u;s, we see that

<esssupu — R? < essinfu < u‘s(x).

u(y) —

1
ua(x):: ess sup {u(y) — —|x = y|2}
|y—x|<R8!/2 28

and

1

: 2
us(x):= essinf Ju(y)+ —|x — .
= essint { () + 55l =yl }
It is then straightforward to see that u® and us are respectively decreasing and
increasing pointwise as & decreases to 0, and converge whenever u is continuous
at x (and thus a.e.) to u(x).

For fixed x € R4, 8 > 0, and n > 0, define
x —yI?

Ay (X)i= {y € Braipa(x) su(y) — —— > u’(x) — n} :
Then, by definition, As_;(x) is nonempty, and in fact has nonzero Lebesgue mea-

sure. Therefore, for any x” € R4 and y € As y(x), we have
=y lx =yl x' — x|?
28 28 8

Switching the roles of x and x” and using the fact that  was arbitrary, we see that,
forall x € R4,

") — i (') < 0= sl — x|+ "
u’(x) —u’(x’) < < sk =X 7.

, b (x) —ul(x)| R
limsup ——— < —.
X' —x [x" — x| §1/2
We may then let R decrease down to (ess sup u — ess inf u)!/?
for ug holds.
Foranyn > Oandae. y € Ag,

, and the same proof

_ yl2 _ vl2
|x =yl >u(s(x)Jrlx e

28 - . AN
u”(x) > u(y) o, % n,

and so

ly — x| < 2® (x) — u®(x) + /2812,
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2
Therefore, fora.e. y such that |y —x| > Rs(x),wemusthaveu(y)—% < u‘s(x),

and the statement about restricting the ess sup follows. The corresponding result
for us is proved in the same way. O

A formal calculation using the one-sided Lipschitz condition on b suggests
that, if u solves (4.2), then the sup- and inf-convolutions of u in the spatial variable
are approximate sub- and supersolutions of (4.2). The following result not only
establishes this property rigorously, but also proves that it in fact characterizes the
unique duality solution of (4.2). The result is proved by using the duality property
in relation to a nonnegative distributional solution of (4.1), and we use exactly the
same methods to prove the uniqueness of nonnegative distributional solutions in
Theorem 4.11 below.

Theorem 4.10. Assume u € C([0, T, LlloC (RN L®([0, T x R?) is continuous

almost everywhere and u(T, -) = ur € LOO(Rd). Then u is the duality solution of
(4.2) if and only if there exist r®,rs € L ([0, T] x R?)) such that lims_.or® =

loc
limg_,ors =0in Llloc, and the sup- and inf-convolutions

1
u’s(t, X):=ess sup {u(t, V) — —|x — y|2}
yeRd 28

and
(t. x)y=essinf du(t. y) + — | 2
ug(t, x):=essinf Ju(z, —|x -
) oRY y 25 y

satisfy in the sense of distributions on [0, T] x RY the inequalities

8

9 9
a—”t bt x) - Vi <. x) and % bt x) - Vig > —rs(t, x).

Proof. Assume first that the sup- and inf-convolutions have the stated properties.
For standard mollifiers (0;),>0 on R, define u‘f’(t, x) = Wb, x) % pn)(t) and
usy(t,x) = (us(-, x) % py)(). Then, by Lemma 4.3, u‘f; and us ; are Lipschitz
continuous on [0, T] x R9, and satisfy a.e. in [0, T'] x R4

s

il +b(t,x)-Vud <r(t,x) and
at ’ n= e

where

3u5,,7
at

+ b(tax) : VM(S,T] 2 _ré,n(ta -x)’

ro(t, x) = (r’ (. x) % pp) (1) + f (b(t,x) = b(s, x)) - Vu' (s, x)py (s — 1)ds
R
and

ro(t, x) = (rs(-, x) % py) (1) + /R(b(t,X) —b(s,x)) - Vus(s, x)py (s — 1)ds.

The (local) boundedness of b, Vug, and Vu? then allows us to invoke the dominated
convergence theorem to say that, for fixed §, lim; o r8 =rd and lim, 075, =75

1 "
in LIOC.
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Now let fp € C.(R%) be nonnegative and let f be the BJM solution of (4.1). In
view of the nonnegativity of J, f given by (4.3) is nonnegative on [0, 7] x R?, and
the bounds for the backward flow in Lemma 2.2 imply that f has compact support
in [0, T'] x R, By Theorem 4.1, f is a distributional solution, and therefore

/f(T,x)uz(T,x)dx—/ So@)ud (0, x)dx
R4 R4

T
=/ / Ft,x) [3u®"(t, x) + b, x) - Vu®"(t, x)] dxdt
0 JRd

T
5/ / f(t,x)r)(t, x)dxdt.
0 JR4

Sending first » — 0 and then 6 — 0, using Lemma 4.3 and the dominated conver-
gence theorem, we conclude that

/ f(T’x)MT(X)dXS/ fo(x)u(0, x)dx.
R4 R4

Arguing similarly with us ; as a test function, we achieve the opposite inequality.
By linearity, the duality identity holds for any fo € L° with bounded support, and
we conclude that « is the unique duality solution.

Assume now conversely that i is the duality solution. Let (b®),~q be as in (2.3),
let u® be the corresponding solution, and define

1
ut®(t, x):= sup {ua(t, y) = —=lx — y|2}
JeRd 268

and

us(t, x):= inf Ju®(t,y) + iIx —y*t.
yeRd 28

By Lemma 4.3, for fixed § > 0, u®% and u§ are Lipschitz continuous in the space
variable, uniformly over [0, T'] x R and ¢ > 0. Moreover, the sup and inf are
actually a max and min, and may be restricted to

|y — x| < (maxug — minuo)l/zél/2

(note that we have used the maximum principle for the transport equation to control
the maximum and minimum of u® and u.). We may alternatively restrict the y for
which the maximum in the definition of %% (¢, x) is attained to satisfy

ly = x| < 2%, x) — u (1, 2))' 2872, @.11)
and the minimum in the definition of uj is attained by y satisfying

ly — x| < 2(us(t, x) — us(t, x))' /2812, (4.12)
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Standard properties of envelopes then give the identities, for any (¢, x) € [0, T'] x
R4,
Jutd 3 y—x

0 =20y and Vust(rx) = Vb, y) = 2
ar ar ’ ’ b

for some y satisfying (4.11). Therefore
Jqut(t, x) = —b(t,y) - Vuto(t, x),

from which we deduce that u®® is uniformly Lipschitz continuous in the time
variable over [0, T] x Bg for any R > 0, independently of ¢. Further developing
the equality gives

e,8 out
o (t,x) + bE(t, x) - Vu®S(t, x) = E(I, y) +b°(t, x) - Vub(t, y)
= —(b"(1.3) = b (1. y) -
2
< Con =2

< 4Co() W2 (¢, x) — u®’(t,x)). (4.13)

We similarly have that u§ is Lipschitz continuous in the time variable, locally in
space, uniformly over ¢ > 0, and

%(” x) b1, x) - Vu(r, x) 2 —4Co() wh(r, x) — uSs(t, 1) (414)

We now claim that, as ¢ — 0, u®® and uj§ converge pointwise to respectively
u® and us, and then, by the uniform-in-¢ Lipschitz regularity, the convergence is
locally uniform. To see this, fix x € R4 and n > 0,and let A C R4 be a set of
positive measure such that

Ix — y|?

5
ts S ts -
ut(t,x) < u(t,y) 5

+1n
We then have, forall y € A,

Ix — y|?

8,e £
’ ts Z l? -
utt(t,x) Zu(t,y) %5

0
For at least one such y, we then have u®(t, y) =3 u(t, y), and we thus have

limsup (u°(, x) — u* (1, x)) < .
e—0
It follows that lim sup, _, o (® (¢, x) — u®#(z, x)) < 0 since 1 was arbitrary.
Now, there exists a full measure set B C R such that, for all y € B,

Ix — y|?

Wbt x) > u,y) — and lim u®(t, y) = u(t, y).
e—0
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In view of the continuity of u®(z, -), there exists a bounded (independently ¢) se-
quence (y,)nen C B such that

lx — yul?
oni=u’E(t, x) — {Ma(f, Yn) — Tn

satisfies lim;_, ~o p, = 0. Therefore, for all #,
Wt x) —ul(t, x) < ut(t, yu) — u(t, yn) + pn.

Sending ¢ — 0 gives lim sups_)o(u‘s’e(t, x) — ub(t,x)) < pu, and the proof of
pointwise convergence is finished upon sending n — oo. The exact same argument
can be used for the pointwise convergence of u§ to us.

It then follows that, for fixed 8, as ¢ — 0, Vu®® and Vu§ converge weak-x in
L to Vu® and Vus respectively, while b° converges in LllOC to b. We may then
take ¢ — 0 in (4.13) and (4.14) to obtain the distributional inequalities

§
%(r, x) +b(t, x) - Vil (t, x) < 4Co(t) W (1, x) — u’ (1, x))=:r° (2, x)

and
%(L X) +b(t,x) - Vus(t,x) = —4Co () (us(t, x) — uzs(t, x))=: — rs(t, x).

By Lemma 4.3 and the almost-everywhere continuity of u, the right-hand sides of
both inequalities converge a.e. to 0 as § — 0, and, by the uniform boundedness in
8 of u® and us and the dominated convergence theorem, ° and r5 both converge in
Ll t0o0ass — 0. O

4.4.2. The Conservative Equation: Uniqueness of Nonnegative Solutions We
observe that, in the first implication in the proof of Theorem 4.10, it was proved
that # was a duality solution by proving the duality identity relative to a “good”
nonnegative solution, i.e. the reversible BJM solution we have been working with
above. However, it was only explicitly used that f was a distributional solution.
Therefore, after having proved the equivalence in Theorem 4.10, we arrive at the
following:

Theorem 4.11. Suppose that f € C([0, T1, LY (R%)) is a distributional solution

loc

of (4.1)and f > 0. Then f(t,x) = f(0, ¢o,:(x))Jo,; (x).

Proof. Fixt > 0andv € C.(R?),andletu € C([0, 1], L} . (R))NL>®([0, 1]xR?)
be the duality solution of (4.2) with terminal data v at time ¢. Then, by Theorem 4.7,
u is continuous almost everywhere in [0, 1] x R?. Arguing exactly as in the first
part of Theorem 4.10, using the nonnegativity of f, we arrive at the equality

/f(t,x)v(x)dx:/ £, x)u(0, x)dx.
R4 R4

Since v was arbitrary, it follows from the definition of duality solutions that f (¢, x)
must be given by (4.3). O
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We then have the following corollary about characterizing the BIM solution
even when f is signed:

Corollary 4.3. A function f € C([0, T], Lll;c (R?)) is the unique reversible solu-
tion of (4.1) in the sense of [25] if and only if f and | f| are both solutions in the
sense of distributions.

Proof. That this property is satisfied by the good solution was already pointed out
(Corollary 4.1). Suppose now that f and | f| are both distributional solutions. It
follows that f = %(f +|f]) and f_ = %(|f| — f) are distributional solutions,
and, since f4 > 0 and f_ > 0, they are both BJM reversible solutions. Therefore
f = fy — f- is areversible solution by linearity. O

4.4.3. Uniqueness of Regular Lagrangian Flows We can finally establish the
uniqueness for the forward flows of the ODE (2.2)

Theorem 4.12. Foreverys € [0, T]and almost every x € R, @1 s (x) is the unique
absolutely continuous solution of (2.2).

Proof. This is a consequence of Theorem 4.11 and the superposition principle of
Ambrosio [6, Theorem 3.1]. |

4.5. Some Remarks for Second Order Equations

We nextinvestigate the second-order analogues of (4.1) and (4.2). As mentioned
earlier, we are not able to treat the most general case in which o is a regular function
of x. This is due to the fact that Lemma 2.5 only gives regularity of the backward
stochastic flow in C%!~¢ for 0 < & < 1. As a consequence, defining the Jacobian
and using it to analyze the right-inverse of the flow is not possible at present with
our methods. Our results in this case are limited to stochastic flows for which the
coefficient o in front of the Wiener process is constant in the space variable. The
generalization to regular but nonconstant o will be the subject of future work.

4.5.1. The Expansive Stochastic Flow with Constant Noise Coefficient The
stochastic analogue of the forward flow (2.2) is

di @ 5(x) = b(t, Py s(x))dt + 0 (1, Dy s(x)dWy, 1€ [s,T], Py,(x) =,
(4.15)
where o : [0, T] x R? — R?*™ js some matrix-valued map. As we shall see, this
general setting is out of the reach at the moment, and we thus assume

o € L*([0, T], RY*™) (4.16)
is constant in the space variable. We then consider the forward stochastic flow

d®; s(x) =b(t, Dss(x))dt +0:dW;, tels, T], Pss(x)=x. (4.17)
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Formally defining
~ t
By 3 (1)= ;5 (1) — f ordW,
<
=M;—M,
leads to the random ODE

Db () =b (1, By (1) + My = M), €[5, T Byy(x)=x.  (@418)
We now invoke the theory of the previous subsections to obtain the following:

Theorem 4.13. For every s € [0, T'), with probability one, there exists a unique
& eC(s, T, L) RY)YNLY (R, C([s, T)) such that, for a.e. x € RY,

loc loc
t t
@) =x+ [ b Oruondr + [ oaw.
s N

If (b%)e=0 are as in (2.3) and ®F is the unique stochastic flow solving (4.17) with
drift b®, then, with probability one, as ¢ — 0, ®¢ converges in C([s, T], LlpOC (Rd))
and in LY (R, C([s, TY)) to .

loc

Proof. This follows upon applying the results of Theorems 4.8 and 4.12 to the
random ODE (4.18). |

4.5.2. A Priori Estimates for the Second-Order Nonconservative Equation
We next relate the forward stochastic flow from the previous subsection to the
terminal value problem for a certain second-order, nonconservative equation. This
will be done with the use of a priori L” and BV estimates, which lead to useful
compactness results, just as for the first order case.

We begin with the more general problem

—du—trla(t, x)V2ul+b(t, x)-Vu =0 in (0, T)xR?, w(T,-) =ur, (4.19)
where
1
a(t,x) = Ea(t,x)o(t,x)T, o € L*(0, T], CHV (R4, RT*™)): (4.20)

notice that, although we allow ¢ to be nonconstant here, we require more regularity
for o than in Sect. 3.

Lemma 4.4. There exists C € LL([O, T1) depending only on the C' norm of o
such that, if u is a smooth solution of

—du —trla(t, x)V2ul =0 in(0,T) x R, w(T,-) =ur,

then

T
lu(t, )l gy gy < exp ([ C(S)d5> lurll gy way -
'
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Proof. For (t,x,z7) € [0,T] x RY x R4, set w(z, x,7) = Vu(t, x) - z. Then w
solves the parabolic PDE

)
S~ ulAGL X DV jwl =0 in (0.7) x RY,

where

1
At x,2) = 5 (Z -Uv((t;();,)x)> (ct.x)" z- Vo, 0)7).

After a routine regularization argument, using the convexity of w — |w|, we find

that

3
% — u[A(t, x, 2)V{ ) lw|] <0 in(0,T) x RY x RY. 4.21)

Forsomem > d+1,let¢ € Ci"([O, 00)) be such that, for some universal C > 0,

o(r) = Lm forr > 1 and r|¢’ ()] +r2|¢//(r)| < C¢(r) forallr > 0.

p

(4.22)
We multiply (4.21) by ¢(|z|) and integrate in (x, z) € R? x R?. Then (4.20) and
(4.22) imply that for some C € LlL([O, T,

—i // lw(t, x, 2)|d(|z)dxdz < C(t) // lw(t, x, 2)|¢(|z])dxdz.
dt R xRd R4 xR4

The proof is then finished by Gronwall’s lemma and the fact that

// lw(t, x, 2)|¢p(z)dxdz = co/ |Vu(z, x)|dx,
R4 xR R4

where co:= [pa |V - z|¢(|z])dz is finite and independent of [v| = 1. m|

We have already proved an exponential propagation of the BV bounds when
a = 0in Lemma 4.1. It is a classical fact for evolution PDEs that, upon using a
splitting scheme, that these estimates can be combined, and we immediately have

the following:

Lemma 4.5. There exists a constant C € L_IF([O, T1) depending only on the con-
stants in (2.1) and (4.20) such that, if u is a smooth solution of (4.19), then

t
llu(t, )llLr < exp (/0 C(S)ds) lurllLr

and

t
llu(, gy =< exp (/0 C(S)dS> luzllgy -
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Just as in the first-order case, it is not possible to define L?-distributional so-
lutions of (4.19), and the utility of Lemma 4.5 is that it allows to obtain strongly
convergent subsequences in C ([0, T'], L? (R%)) after regularizing the velocity field
b.

The main question is whether such limiting solutions are unique. This unique-
ness was achieved in the first-order case through duality with the conservative
equation, and the solution was further characterized with a formula involving the
forward flow. In the second-order case, we are constrained to work with constant
noise coefficients:

—0u — trla(®V?ul +b(t,x)-Vu=0 in (0, T) x RY, w(T,") = ur, (4.23)

where a = %O’O’T as before.

Theorem 4.14. For 1 < p < oo andt € [0, T, the map
C:R?) 3 ur +> Elur o dr,]
extends to a continuous, linear, order-preserving map on LP (R%), and the function
u(t, x):=E[ur (®7,(x))] (t,x) € [0,T] x R (4.24)

belongsto C([0, T1, L?(R%)), and, ifur € BV (R?), thenu € L*([0, T1, BV (R%)).
If (b%)e~0 is as in (2.3) and u® is the corresponding solution of (4.23), then, as
& — 0, u® converges strongly to u in C ([0, T], LP?(RY)).

Proof. Assumethatur € C2(RY)NC.(R?). For b® and u® as in the statement of the
theorem, we have the standard representation formula u® (¢, x) = E[ur (CI>5T’ HEIIR
where ®¢ corresponds to the flow (4.17) with drift »°. By Theorem 4.13, for any
t € [0, T'], with probability one, ur o CID’STJ — ur o dr,ae. in R4, On the other
hand, by Lemma 4.5, (u%),~ is precompact in C([0, T], L? (R%)), and therefore
the full sequence converges to u given by (4.24). The L”-bounds and the extension
tour € LP(R?) now follow from the L? a priori estimates in Lemma 4.5. |

4.5.3. Representation Formula for the Fokker—Planck Equation We turn next
to the Fokker-Planck equation

O f—V2(a(t,x) f)+div(b(t,x) f) =0 in (0, T)xRY,  £(0,) = fo. (4.25)

where once again a = %ooT with o as in (4.20).
The existence of solutions in C ([0, T, L? (R?)) is straightforward; we include
the proof for convenience.

Theorem 4.15. For any fy € LP(RY), 1 < p < oo, there exists a distributional
solution f € C([0, T], LERY)) if 1 < p < o0, or f € L™ if p = 00. More-
over, there exists C € L_lf_([O, T]) depending only on p, Cy(t) from (2.1) and the
L2([0, T1, CLL(RY)) norm ofa8 such that

t
If (2 )Ly <exp </(; C(S)dS) IfllLe -

8 In fact, only an upper bound for v2.a= d;ja;; is needed.
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Proof. 'We do this with the use of a priori estimates, assuming all the data is smooth.
The computations may be made rigorous by regularizing b, adding a small ellipticity
to a, and extracting weakly convergent subsequences.

We then compute

¥ 1P — V- (a(t, )| f17) + div(b(t, )| fI7)
= (= D(V2-at,x) = divb(t, ) |f17.

and so o [ [f(t, )P < C@) [|f(t,)P for some C as in the statement of the
Theorem. The result now follows from Gronwall’s lemma. O

We now explore the possibility of obtaining a formula for the solution, similar
to (4.3) for the first order equation (4.1). To do so, it is convenient to reverse time
and consider, for fixed ¢ € (0, T'], the equation satisfied by g(’) (s,x):=f(t—s,x):

~3,8" — V2 (a(t — 5, x)g") + div(b(t — 5,x)g®) =0 in (0,7) x RY,
gV, ) = fo.
For (s, x, ) € [0, 1] x R? x R, define G (s, x, £) = g™ (s, x)&. Then
—3,G" —ur[AV (5, x,6)V; .G
—BD(5,x) - VGO — CO (s, x)E0:GP =0 in (0, 1) x R, (4.26)
G, x, &) = foé,

where

A, 8) = 1306, 5B 60,0, D06, x,8) = (gdfv 6>,

BY(s,x)=—b+ (0 -V)ol, and
CY (s, x) = —div (b — div a)

1 1
= —div b+t - V)(V-0)] + S|div o> + Etr[VovvaT];

4.27)
for brevity, we have suppressed the arguments for a, o, and b, which are all ( —s, x).
For an m-dimensional Wiener process W on [0, ¢] and a fixed s € [0, ¢], we are

led to consider the SDE, for r € [s, t],

0 (PO _(  BUGene e ),
"\ew o) " \cow 090, £)E0 . £)

+ 206, 00 (x, &), BY) (x, £)dW,, (4.28)
O} (x. &) _<x>
e8] \&)°

1t6’s formula, (4.26), and (4.28) then yield that, for any (s, x, ) € [0, 1) X R? x R,

r GO 00 (x,8), BN (x. 6))
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is a martingale on [s, #] with respect to the filtration (F;),¢[o0,,] generated by the
Wiener process W, and so, for all € [s, 7],

E[G0 00,6, BN ) | K] =606 x. 6. @29)

Observe that <I>£ s 1s independent of &, while :53 can be written as Zﬁ g(x &) =

J (t)(x)é for some scalar quantity J,(V)(x) and so (4.28) reduces to the two SDEs

4, d8 (x) = [b(t—r N (x) — (0 - Vo (t — 1, q>“’(x))] dt

ot —r, N (x)dW,, r€ls, 1], (4.30)
o) (x) = x

and

1
dr I (x) = [ —divb +tr[(o - V)(V -0)] + E|div o

1
+ Etr[V(TVO’T]i|(t — 7, @D (x)) I (x)dr 431)

+divo (t —r, @ () I ()dW,, 1€ [s,1],
I (x) = 1.

Standard but tedious computations involving Itd’s formula reveal that Jr(,ts) x) =
det V, @) (x).
Taking r =t and £ = 1 in (4.29), we thus arrive at

E [ fo@{R0)d ) | 7] = g5,

and so, because g(0,x) = f(¢, x), we obtain the representation for solutions of
(4.25):

2 =E [ fo@h:)J 5 w)]. (432)
Let us note that @; ()) has the same law as (®; o)~ 1 where P, s is the stochastic flow

from (4.15). We can see this by duality with the nonconservative equation. Indeed,
if u is the solution of (4.19) with u(¢, -) = g for some given g, then

/fo(x)u(O,x)dx=/f(t,x)g(x)dx.
On the other hand, by (4.24) and (4.32),
ffo(x)u(O,X)dx =E/fo(X)g(d>z,o(X))dx
and

/ ft.x)g(x)dx =E / fo(@ () (1) J ) (x)dx,
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s0, using the change of variables formula and the fact that fj is arbitrary, we have
Elg(®1,0(x)] = E[g([®)]~! (x))] for all g : R? — Rand x € RY.

We now note that the SDE (4.30) falls under the assumptions of Lemma 2.5,
and therefore, for every 0 < s < ¢ < T, there exists a unique solution <I>(t3 with
the properties laid out by that result. However, the main difficulty is that we do not
know whether CD% is Lipschitz continuous on R (see Remark 2.8). This prevents

us from bounding Jl()tg uniformly in L* and passing to weak distributional limits.
This is a major obstacle in using the formula (4.32) to identify the unique limiting
distributional solution of (4.25), as we did for the first order equation (4.1).

The exception is when o is independent of x. In that case, (4.30) and (4.31)
become

dr @D (x) = —b(t —r, ®L)(x)dr + o (t —r)dW,, rels,t], OV (x)=x
(4.33)
and

I ) = —divht —r, @) IO (x), relstl, JOx) =1 434

The SDE (4.34) is in fact an ODE with random coefficients. In particular, ths) has
a deterministic bound.
We then characterize uniquely the limiting distributional solution of

O f =V (@) f)+divb, x)f) =0 in (0, T) xR, £(0,) = fo. (4.35)

Theorem 4.16. For 1 < p < o9, the formula (4.32), where CD(? and J.fts) are spec-
ified by respectively (4.33) and (4.34), extends continuously to any fo € LP(R?).
If fo € LP(R?) and (b®)¢~q are as in (2.3) and f* is the corresponding solution of
(4.35), then, as ¢ — 0, f¢ converges weakly in C([0, T], L2 (RMY) to f If fo =0,
then there exists a unique nonnegative distributional solution of (4.35), which is
given by (4.32).

Proof. Let (b®)¢~0 and f* be as in the statement of the theorem, and assume
fo € C2(RY). Let u® be the solution of (4.23) with velocity ¢ and with terminal
data u(t,-) = g € Cf(]Rd) for some fixed ¢ € [0, T]. Then integration by parts
yields

ffg(t,x)g(x)dx:/fo(x)us(O,x)dx.

By Theorem 4.14, as ¢ — 0, u® converges strongly in L? (RY) to the function
u defined uniquely by u(s, x) = g(®; s(x)). Therefore, any C([0, T], LY (R))-
weak limit f of f¢ as & — 0 must satisfy

/ £t x)g(x)dx = f Fol)u(0, x)dx,

and it follows that there is a unique such limiting function f.
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On the other hand, for ¢ > 0,
r ) =E[fo (o @) 19 @],

where Cb(’s) * and J.fls)’g are as in respectively (4.33) and (4.34) with b replaced every-
where by b°. For fixed ¢ € [0, T'], uniformly in ¢, CDS())’E is Lipschitz continuous on
R<, and so J,Et())’g = det V, QD%S is bounded in L>°. By exactly the same arguments

as in Lemma 2.3 and Theorem 4.1, we see that, as ¢ — 0, E fy (@%’6) Jrft())‘g con-

verges weakly in L? to E fj (QZ(I())) Jt()to). It follows that f must be given by (4.32).

The fact that the formula extends to arbitrary fy € L?(R%) now follows from the
a priori L? bounds in Theorem 4.15.

The uniqueness of nonnegative distributional solutions is then a consequence
of the uniqueness of the forward flow established in Theorem 4.13, as well as
the generalization of superposition to second-order Fokker—Planck equations (see
Figalli [41, Lemma 2.3]). O
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