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Abstract. Much effort has been spent in recent years on restoring uniqueness of McKean—Vlasov SDEs with non-smooth coefficients.
As a typical instance, the velocity field b is assumed to be bounded and measurable in its space variable and Lipschitz-continuous with
respect to the distance in total variation in its measure variable, as shown e.g. in the works of Jourdain and Mishura-Veretennikov. In
contrast with those works, we consider in this paper a Fokker—Planck equation driven by an infinite-dimensional noise, inspired by
the diffusion models on the Wasserstein space studied by Konarovskyi and von Renesse. We prove via Girsanov’s Theorem that there
exists a unique weak solution to that equation for a drift function that might be only bounded and measurable in its measure argument,
provided that a trade-off is respected between the regularity in the finite-dimensional component and the regularity in the measure
argument. In this regard, we show that the higher the regularity of b with respect to its space variable is, the lower regularity we have
to assume on b with respect to its measure variable in order to restore uniqueness in a weak sense.

Résumé. Le probleme de la restauration de I’unicité des EDS de McKean—Vlasov avec coefficients non réguliers a fait 1’objet de
beaucoup de contributions ces dernieres années. Le champ de vitesse b y est typiquement supposé borné et mesurable en la variable
d’espace et lipschitzien par rapport a la distance en variation totale en la variable de mesure, comme par exemple dans les travaux
de Jourdain et de Mishura-Veretennikov. Contrairement a ces travaux, nous considérons dans cet article une équation de Fokker—
Planck dirigée par un bruit infini-dimensionnel, inspiré par les modeles de processus de diffusion sur I’espace de Wasserstein étudiés
par Konarovskyi and von Renesse. Nous prouvons a I’aide du théoréme de Girsanov que cette équation admet une unique solution
faible lorsque le coefficient de dérive b est uniquement borné et mesurable en la variable de mesure, a condition qu’en contrepartie
sa régularité en la variable finie-dimensionelle soit plus élevée. En ce sens, nous montrons ensuite qu’afin d’obtenir la restauration
de I'unicité au sens faible, la régularité que nous avons a imposer a b en la variable de mesure est d’autant plus faible que b est plus
réguliere en espace.
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0. Introduction

Let us denote by P> (R) the L,-Wasserstein space, consisting in all probability measures o on R such that fozpc(dx) is
finite, and by W, the usual Wasserstein distance on P, (R).

In this paper, we are interested in regularization by noise results for equations in infinite dimension perturbed by
infinite-dimensional noises. More precisely, we will consider the following equation:
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where the unknown (y;):c[o0,7] is a time-continuous process such that for each ¢ € [0, T'], y; takes values in the space
Lg [0, 1] of non-decreasing square-integrable functions f : [0, 1] — R. Then the measure-valued process (14;);c[0,7] sat-
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isfies the following non-linear Fokker—Planck equation on the Wasserstein space P> (R):

Oy + div(b(, ) =0. 2

Remark that (1) and (2) are deterministic equations. If the velocity field b : R x P>(R) — R is a Lipschitz-continuous
function, then equation (1) is well-posed: the proof is based on a fixed-point method and is similar to the proof of [37,
Thm 1.1]. Although existence might hold true in cases where b is less regular, uniqueness often fails to be true when b
is not Lipschitz-continuous, as the classical Peano counter-example shows for instance. Indeed, define b(x, u) = b(u) =
2sign(m)~/Im[, where m := [ xju(dx) and sign(x) := L{x-0 fys then (u, 1) > 0 and (u, 1) 12 both satisfy the Cauchy
problem associated to (1) with yp = 0. Our interest is to restore uniqueness of equation (1) for a certain class of velocity
fields b by adding an infinite-dimensional diffusion.

In the first part of this paper, we prove a result of restoration of uniqueness for equation (1) for a perturbative diffusion
constructed on P,(R). That diffusion, which is an infinite-dimensional analogue of a Brownian motion, is constructed
as a regularized variant of the Modified Massive Arratia flow introduced by Konarovskyi and von Renesse (see [20,21,
28]). Interestingly enough, diffusions on the Wasserstein space allow to observe averaging effects in infinite dimension:
to make it clear, we will assume in this first part that the velocity field b : R x P,(R) — R is C2-differentiable in the
space variable (i.e. the first variable) but only measurable and bounded in the measure variable (i.e. the second variable).
This comes in contrast with regularization results in the case where the noise is of the same dimension as the ambiant
space, obtained among others by Jourdain [16], Mishura—Veretennikov [30], Lacker [27], Chaudru de Raynal-Frikha [2]
and Rockner—Zhang [34]. In those papers, the typical assumptions on the drift function is that b should be bounded
and measurable in the space variable and Lipschitz-continuous in total variation distance in the measure variable; in
other words, finite-dimensional noises can only average the non-smoothness of a finite-dimensional argument of the drift
function.

In the second part of this paper, a connection is made between the result of the first part and the above-mentioned
literature. With the aim to interpolate both aforementioned classes of assumptions on b, we observe a restoration of
uniqueness phenomenon for a continuum of admissible drift functions b, as long as a regularity condition is satisfied:
roughly speaking, the assumption is 7 + %8 > %, where 7 is the Sobolev-regularity of b in the space variable and § is the
Holder-regularity of b in the measure variable. It should be already noticed at this stage that the results of this second part
are obtained at the price of relaxing the related notion of weak solution and of modifying the structure of the noise, by
adding an idiosyncratic Brownian motion, as we will explain hereafter.

Before stating the theorems proved in this paper, let us briefly recall important results on restoration of uniqueness for
McKean—Valsov equations on the one hand and on construction of diffusions on the Wasserstein space on the other hand.

0.1. Restoration of uniqueness results for McKean—Vlasov equations

As a matter of fact, restoration of uniqueness is now a well-understood phenomenon for classical Itd’s SDEs in finite
dimension; let us distinguish weak well-posedness results obtained in the aftermath of pioneer work by Stroock and
Varadhan (see [35,36]) and strong well-posedness results, meaning that the solution is adapted to the filtration generated
by the noise and that two solutions are almost surely indistinguishable (see Zvonkin [42], Veretennikov [39], Krylov-
Rockner [22]). More recently, restoration of uniqueness of PDEs has become an active topic of research. In [11], Flandoli,
Gubinelli and Priola have shown that the following transport equation with multiplicative noise

d
du(t,x)= (b(t,x) . Du(t,x)) dr + Zei -Du(t, x) othi; u(0, x) =ug(x),
i=1

is well-posed for Holder-continuous drift functions b, whereas the transport equation without noise is not necessarily
well-posed, see e.g. the counter-example (given in [11]) b(z, x) = ﬁ([xl A R)? for fixed R > 0 and y € (0, 1). Many
further investigations have been made for SDEs on Hilbert spaces. In a series of papers [4-6], Da Prato, Flandoli, Priola
and Rockner proved that pathwise uniqueness holds for an SDE on a Hilbert space H of the form

dX; = (AX; + B(X,))dt + dW;, @

for a certain class of self-adjoint, negative definite operators A : D(A) C H — H, for W a cylindrical Wiener process
on H and for B: H — H only measurable and locally bounded. For an interesting introduction and a survey of results
on regularization by noise phenomena, see also Flandoli’s seminal lecture notes [10]. Various other equations in infinite-
dimension have also been studied, like e.g. kinetic equations [9]. Interestingly enough, we quote in this context the recent
result of Delarue [8] in which some of the above results are used to restore uniqueness to a mean-field game by means
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of an infinite dimensional common noise of Ornstein—Uhlenbeck type. Although this work shares some motivation with
ours, it must be stressed that the dynamics of the particle therein obey an operator A similar to the one that appears in (3).
Equivalently, this says that uniqueness is restored but at the price of an extra layer of interactions which is, in contrast to
the mean-field one, purely local, arising from the Ornstein—Uhlenbeck noise. The models that we address in the rest of
the paper do not have the latter feature.

Obviously, an extensive description of restoration of uniqueness results is out of reach of this Introduction, but let
us focus in a more detailed fashion on a certain class of equations, namely McKean—Vlasov equations. Let b : R? x
Pr(RY) — R? be a drift function, o : R? x P, (R?) — R4*™ be a diffusion matrix and (Bt):ef0,7] be a Brownian motion
in R™. McKean—Vlasov equation reads as follows
dX; =b(X;, ) dt + 0 (X, pur) dBy, )

e = L(Xy),

where £(X;) denotes the law of X;. The coefficients in the stochastic differential equation (4) depend on the distribution
of the solution X;. That dependence is called mean-field interaction, due to the link with a particle system. Indeed,
equation (4) should be regarded as the limit when N — +o00 of a system of particles of the following form:

dx! =b(x!, m)dt + o (X!, mN)dB, i=1,...,N, )

where EN = % Zyzl 1) ¥/ and (B;) te[0,T],1<i<N are independent Brownian motions, the latter being usually referred to
as idiosyncratic noises in order to stress the fact that there are somehow proper to a given particle. The trajectory of each
particle (X?);c[0.77 depends on both the current position of the particle and the positions of the other particles, but only
via the empirical distribution ﬁﬁv ; that is why this system is called mean-field.

Well-posedness of McKean—Vlasov SDEs has been widely studied. We here provide a tiny example of all the existing
references in the field. Generally speaking, existence and uniqueness may be proved by a Picard fixed point argument
on the process (ut;)s¢[0, 71 provided that the coefficients are sufficiently regular, say for instance that they are Lipschitz-
continuous in both variables, Lipschitz-continuity with respect to the measure argument being understood with respect to
the L,-Wasserstein distance. This strategy is made clear in the seminal lecture notes of Sznitman [37]. Variants may be
found, see for example (to quote earlier ones) the works of Funaki [12], Gértner [13] or Oelschlidger [31]. Interestingly
enough, the proof of existence and uniqueness extends to models with a common noise of the form

Xm :b(le /"L[)dt +U(Xt9 Ml)dBl +00(t7 Xtv /"L[)dle (6)

with the constraint that ;; now matches the conditional law of X; given the realization of W, where (W;);¢[0,7] is a new
Brownian motion, independent of (B;);c[o0,7] and of dimension m, and op stands for a new volatility coefficient defined
in the same manner as o. Importantly, 1, becomes random under the presence of W. The terminology common noise is
better understood when we write down the analogue of (5), which reads:

dX! =b(X!, mY)dt + o (X!, mY)dB] + oo(X!, 7)) dW,, i=1,...,N. (7)

The key fact here is that all the particles are driven by the same noise (W;);¢[0,7], Which is of course assumed to be
independent of the collection (Bti)te[()yT]ylsif ~- The reader may have a look at the works of Vaillancourt [38], Dawson
and Vaillancourt [7], Kurtz and Xiong [25,26] or Coghi and Flandoli [3] for more details on (6) and (7).

Let us describe restoration of uniqueness phenomena for McKean—Vlasov equations. Well-posedness may fail to be
true for the “deterministic” equation (i.e. o = 0 in (4) in which case the randomness only comes from the initial condition)
when the drift term b = b(x, ) is not regular enough. Existing results in the field show that it is possible to require b
to be merely measurable and bounded in the space variable x and Lipschitz-continuous in the measure variable ., with
respect to the topology generated by the total variation distance dtv, defined by

dry (1. v) :=2supW fdn —/ fav
R4 R4

which is finer than the topology generated by the Wasserstein distance W5. In particular, Jourdain [16] has proved that
restoration of uniqueness holds in a weak sense for McKean—Vlasov equation (4) in a case where o = 1 and b is bounded,
measurable and Lipschitz-continuous in its measure variable with respect to dry. Recently, several papers have improved
the results, proving well-posedness for more general coefficients o in cases where o does not depend on u [2,27,30,34].
In [30], Mishura and Veretennikov have in particular shown pathwise uniqueness under Lipschitz-continuity assumptions

. f :R? - R measurable, || f||1, < 1}’
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on b with respect to the measure variable and on ¢ with respect to the space variable. In [27], Lacker gives a short proof
of well-posedness relying on a fixed-point argument. Rockner and Zhang [34] have extended the results to the case of
unbounded coefficients with suitable integrability properties, in the sense of Krylov-Rockner [22]. Let us emphasize once
more that b is assumed to be at least Lipschitz-continuous with respect to the measure-variable in total variation distance.
This assumption might presumably be explained by the fact that the finite dimensional noise B cannot have a regularizing
effect on the infinitely many directions of the measure argument of b; that is one of the reasons that drives us to study
more precisely the effect of a noise defined on the Wasserstein space P> (R).

0.2. Diffusions on the Wasserstein space

Before defining the diffusion model that we use in this text, let us briefly introduce the pre-existing models that have
inspired our construction. In [40], von Renesse and Sturm constructed a so-called Wasserstein diffusion on the space of
probability measures on [0, 1], that is a Markovian stochastic process (i4)se[0,7] With a reversibility property with respect
to an entropic measure on P, ([0, 1]). Interestingly, the dynamics of ()0, 7] are similar to the dynamics of a standard
Brownian motion, in the sense that the large deviations in small time are given by the Wasserstein distance W, and the
martingale term that arises when expanding any smooth function ¢ of the measure argument along the process has exactly
the square norm of the Wasserstein gradient of ¢ as local quadratic variation. Stochastic processes owning those diffusive
features are various and several were studied in recent years. We decide in this paper to construct a diffusion inspired
by the nice model of coalescing particles called Modified Massive Arratia flow: in [18,20], Konarovskyi introduces a
diffusion model on P>(R) consisting in a modification of Arratia’s system of coalescing particles on the real line. To
wit, in Konarovskyi’s model, each particle carries a mass determining its quadratic variation and moves independently of
the other particles as long as it does not collide with another. To make it clear, at each collision between two particles,
both particles stick together and form a unique new particle with a mass equal to the sum of the masses of both incident
particles. At each time, the quadratic variation increment of a particle is given by the inverse of its mass. That model
satisfies interesting properties, studied by Konarovskyi and von Renesse in [19-21], including an It6-like formula and
a Varadhan-like formula, with the Wasserstein distance W> playing the analogous role of the Euclidean metric for the
standard Brownian motion. Moreover, those dynamics have a canonical representation as a process of quantile functions
(or increasing rearrangement functions) (y:)sefo,71: Yu € [0, 1], y: (1) := sup{x € R: pu;((—o0, x]) < u}.

Despite a simple construction and the diffusive properties described above, the question of the uniqueness of
Konarovskyi’s model (not only pathwise uniqueness but also uniqueness in law) remains — as far as the author knows —
open. In particular, it has a singularity at time = 0™": if o has a density with respect to the Lebesgue measure, then
almost surely for every ¢ > 0, the probability measure p, is a finite weighted sum of Dirac masses or, in other words,
the quantile function y, is a step function. In [28], the author overcomes lack of uniqueness by modifying Konarovskyi’s
model, replacing the coalescing procedure by a system of particles interacting at short range; among others, whenever
the initial condition has a regular density, the solution itself remains an absolutely continuous measure. The author has
proved in [28] the convergence of that mollified model to the Modified Massive Arratia flow. The diffusion used in this
work to prove well-posedness of McKean—Vlasov equation is directly inspired from the works [20,28].

0.3. Main results of this work

This paper is divided into two parts and gives two complementary results of well-posedness, in a weak sense, of McKean—
Vlasov equations. First, we will address the case of a drift function » with low regularity in its measure variable but
C?-regularity in space. Second, we will treat a continuum of admissible velocity fields b that somehow interpolates the
assumptions of the first part and those of [2,16,27,30,34]. The structure of the equations are almost similar in both parts,
up to the addition of an idiosyncratic noise in the second part, which comes up with a slightly more general notion of
weak solution.

0.3.1. Restoration of uniqueness for a velocity field merely measurable in its measure argument
Let T € (0, +00) be a fixed time.
We perturb the deterministic McKean—Vlasov equation (1) by a diffusive noise: for each ¢ € [0, T] and each u € [0, 1],

(o 90 @)=y, (v)) dv)

{dymu) = b(y, (u), o) dr + : = Jr PR dw (k, 1)); "

pt; = Lebjo 170y, ",

with initial condition yp = g. That equation describes a system of particles in interaction; for every u € [0, 1],
(y:(u))ef0,77 denotes the trajectory of the particle indexed by u and for every ¢ € [0, T'], u; is the distribution of the
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cloud of particles. There is a mean-field interaction in SDE (8), both through a drift term b which takes as an argu-
ment the probability measure (i, and through the diffusion term, since the denominator ( fol oy () — yr (v)) dv)/? also
depends on the distribution on the real line of the cloud of particles.

Let us briefly describe the different terms appearing in equation (8).

- as in [20,28], the unknown (y;)se[0,7] 1S a time-continuous stochastic process such that for each t € [0, T'], y; is a
random variable with values in the space Lg [0, 1]. Recall that for each ¢t € [0, T'], u € [0, 1] — y;(u) can be seen as

the quantile function associated to the measure u; = Lebjo,1j 0y, 1 belonging to P, (R). Importantly, it means that we
are studying stochastic processes (t;)se[0,7] in P>(IR) that admit a canonical representation in the form of a tractable
process of quantile functions.

- the function b : R x L;[0, 1] — R will be called the drift function or velocity field.

- the second term appearing in (8) is the diffusion term. This term looks like the process introduced by the author in [28].
We refer to Remark 1 below to explain the reasons why we slightly modify the shape of the diffusion here. It consists
of several parts:
> the complex-valued Brownian sheet w is defined by w := w” + iw*, where w” and w™ are two independent real

Brownian sheets on R x [0, 7] and i = +/—1. To make it clear, %(e K™ dw(k, 1)) = cos(ky, (u)) dw™ (k, 1) +
sin(ky; (u)) dw? (k, 1). The definition of Brownian sheets will be recalled at the beginning of Part 1 of this paper.
> the function f will typically be of the form f, (k) = The higher « is, the smoother the diffusion term is

with respect to the space variable u.

1
(k272

> we denote by m, (u) := fol @(y; (1) — y;(v)) dv the mass function. In order to avoid problems of cancellation of the
mass, we will only consider in this text functions ¢ which are positive everywhere on R. A typical example will be
the Gaussian density. Our results will also include the case where the mass is constant, i.e. when ¢ = 1.

In words, the role of ¢ is to tune the local variance of the particle. This is similar to the models presented by
Konarovskyi [20] and by the author [28], where the quadratic variation of (y;(u))se[0,7] is proportional to fot %(Su).
In order to make the comparison more precise, we may compute the local covariation field of the martingale component
in (8), namely, for any two u, u’ € [0, 1],

1
d(y.u), y.(u)), = o @ P G /R F2k) cos(k (v, () — v, (u')))dk dr

_ RF () Gr @) — i ())

mt(”)l/zmt(u/)l/z

dt, €))

where JF( f?) stands for the Fourier transform of f2. Interestingly enough, formula (9) may be compared with the covari-
ation of the Modified Massive Arratia flow (see [20]):

(y-a0), (), = / R

i, u

INT, 1

s’

where 1, v :=1inf{r > 0: y;(u) = y (')} AT stands for the collision stopping time and m (1) := fol 14z, ,<s) dv stands for
the Lebesgue measure of the particles which have already coalesced with particle u at time s. For instance, whenever (say
to make it simple) f (k) = fi(k) = W, F(f?)(x) behaves like exp(—|x|), which shows that the range of interaction
in (8) is infinite but decays exponentially fast. By computing the Fourier transform with a residue formula, the latter may
be shown to remain true whenever f (k) = f, (k) for any integer n > 1, which proves that this new model shares some of
the features of the approximation introduced in [28] but has a longer interaction range.

The first main result of this paper is the following theorem, stating well-posedness of equation (8). The assumptions
on the velocity field b are simplified here, we refer to Definition 12 and to Theorem 22 for more details. We denote by
al(J)b, Jj = 1,2, the first two derivatives of x — b(x, ) at fixed u.

Theorem 1. Let g be a strictly increasing C'-function. Let f : R — R be defined by f(k) = fy(k) := W, with
o> % Let b : R x P2(R) — R be a bounded measurable function such that for each p € P2(R), x — b(x, n) is twice

continuously differentiable and 91b and 81(2)b are uniformly bounded on R x P>(R). Then there is a unique weak solution
to equation (8).

The proof of Theorem 1 relies on Girsanov’s Theorem. The main issue is to write the drift term b as a perturbation of
the noise. To achieve this goal, we have to invert the diffusion coefficient; more precisely, we will resolve the following
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equation: find a complex-valued process (h;)¢[0, 7] satisfying for every x e Rand ¢ € [0, T']

1
Ud o = yi(v)) dv)1/2

b(x, ) = /R Fa )R (e™ " h, (K)) k. (10)

Thanks to the fact (and this is our rationale for it) that we chose an interaction kernel in the diffusion term of (8) in a
Fourier-like shape, / can be defined as an inverse Fourier transform:

hy (k) = FHbC 1) - (0 % p)~1 ) (),

Jo(K)

where p; denotes the density of the measure w;. To apply Girsanov’s Theorem, /& should belong to L, (R; C); that is
why we assume in Theorem 1 some regularity of b with respect to the variable x. Remark that the higher « is, the more
difficult it is to invert the kernel. It highlights a balance between the regularity of the process y and the integrability of the
Fourier inverse of 4.

Remark 1. Let us explain what happens when we perturb McKean—Vlasov equation (1) with the diffusion of [28]:

1
fol ©* (e (u) — y1 (v)) dv

/(;l @ (yr ) =y () dw(u’, 1).

dy;(u) = b()’t (u), Mz) dr +

Then, the inversion problem consists in finding an L>[0, 1]-process (h);<[0,7] satisfying for every x e R and r € [0, T']

1
) 9?(x — yi(v)) dv

b(xv I’Lt) =

1
/ o(x — yo (') e (u')
0
and equivalently in solving for every x e R and ¢ € [0, T']

U (FbC, ) - (9% % pr)
al Jeo,
1 (x) F(9) )

where F; (resp. p;) stands for the c.d.f. (resp. the density) associated to w;. There are two major hindrances with equa-

2
tion (11). The first one is the division by the density p;: p; is equal to zero outside the support of u; and %W
has no chance to be smooth enough so that its inverse Fourier transform has compact support. It led us to change the model
so that the integral in the right-hand side of (10) is written as a Fourier transform. The second problem with (11) is the

(ho Fp)(x) =

(1)

division by F(¢). In the case where ¢ is a Gaussian density, m behaves like ek*/2. Even if b is C*° with respect to
its first variable, this would not be sufficient to obtain L;-integrability of /4. Let us try to reduce the regularity of ¢: if
p(x)= e~ ! then W = 1 + k2. Nevertheless, the density p; cannot be of class C ! with this choice of function © (we

refer to Remark 11). Thus even with smooth functions b, the regularity of ¢2 % p; is not sufficient to compensate for the
term #{p) and to insure that ; belongs to L. In order to solve this problem, we chose to consider two different functions
fa and @ respectively at numerator and denominator of the diffusive part of (8); this trick allows us to choose different
regularities on f, and on ¢.

0.3.2. Restoration of uniqueness under a regularity assumption in both arguments of the velocity field
The second main result of this text is a well-posedness result for a continuum of admissible drift functions b that in-
terpolates the assumptions of Theorem 1 and the assumptions usually made for McKean—Vlasov equations with finite-
dimensional noise, namely b Lipschitz-continuous with respect to dtv in its measure variable and b bounded and mea-
surable in its space argument (see [2,16,27,30,34]). Importantly, we succeed to do so at the price of relaxing in a dramatic
manner the structure of the noise in hand and of the related notion of solution, adding in particular a new idiosyncratic
noise denoted by S. In particular, as we explain below, the diffusion used to obtain the latter interpolation result does not
fit the main features of the models in [20,28] and in the first part. Among others, we lose here the underlying property of
monotonicity, meaning that the solution can no longer be seen as the quantile function of the associated measure-valued
process. Nevertheless, we feel that this interpolation argument is important to make the connection between the regularity
assumptions of Theorem 1 and those used in the pre-existing literature.

Here is our new model. Let 129 € P> (R) be an initial condition and & be a random variable with law 1. Let w := w™ +
iw> be a complex-valued Brownian sheet defined as in equation (8). Let (8;):¢[0,7] be a Brownian motion independent
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of (w, &). Let us consider the following McKean—Vlasov SDE with constant mass:

dz; = b(ze, o) dt + [ fR)R(e* dw(k, 1)) + dBy,
e =LPIGY), (uow) UL (B, 6) (12)
20=£&  LFE) =no,

where (g;‘ ’W)le[oyr] is the filtration generated by the Brownian sheet w and by the measure-valued process (u:):¢[0,7]
itself. Whereas w is seen as a common noise, the Brownian motion g is seen here as an idiosyncratic source of randomness
and u; can be seen as the law of z; with respect to the randomness carrying both the initial condition and the idiosyncratic
noise. The addition of the new source of randomness g is easily understood: similar to the Brownian motion in standard
SDEs, it allows to mollify the drift in the space variable x. As for the conditioning in the identity u, = £F (z,|G/* Wy, it
must be compared with our presentation of McKean—Vlasov equations with a common noise, see (6). The main difference
between both is that the conditioning now involves u itself: this comes from the fact we will allow for weak solutions,
namely for solutions for which p may not be adapted with respect to the common noise w. In fact, the latter causes some
technical difficulties in the proofs. In particular, it requires to work with solutions that satisfy an additional assumption: the
observation of z cannot bias the future realizations of w, w and 8. That new requirement is known as the compatibility
condition and has been often used in the study of weak solutions to stochastic equations (see [23,24]). We refer to
Section 2.2 for a complete definition of the notion of weak compatible solution.

Here is our result. Let n > 0 and § € [0, 1]. Let us consider the drift function b : R x P(R) — R in the class (H", ch.
The definition of that class of admissible drift functions is given in Section 2.1, but roughly speaking, it contains functions
b such that for every fixed u, x — b(x, n) belongs to the Sobolev space H"(R) with a Sobolev norm uniform in yx, and
for every fixed x, u +— b(x, n) is §-Holder continuous in dty. the Holder norm being uniform in x. Then, we have the
following statement:

Theorem 2. Let n > 0 and § € [0, 1] be such that n > %(1 —8) and let b be of class (H",C®%). Let f : R — R be
defined by f (k) = fo(k) := W, with % <a< %. Then existence and uniqueness of a weak compatible solution
to equation (12) hold.

The condition n > %(1 — §8) quantifies the minimal regularity that is needed, with our approach, to restore uniqueness.
If b is Lipschitz-continuous in total variation distance with respect to u (§ = 1), then almost no regularity of b in x
is needed (n > 0): it is close to the assumptions of [2,16,27,30,34]. If b is only uniformly bounded in u (§ = 0), then
X — b(x, n) should belong to H"(R) for some 7 > % which is slightly stronger than the assumption made in Theorem 1.

In particular, it holds if n =6 = % in a case where b is not Lipschitz-continuous in any variable.

Organisation of the paper. The part 1 of this work will be devoted to the construction of the above-mentioned variant of
a diffusive model on the Wasserstein space and to the proof of the regularization result stated in Theorem 1. In the part 2,
we describe the trade-off between regularity in the space and in the measure variable and we prove Theorem 2.

Notations. Throughout this paper, we will always denote by Cj; the constants depending on M, even if they change
from one line to the next. We will also denote by (k) := (1 + k%)!/2.

1. Well-posedness of McKean—-Vlasov equation

Let (2, G, (G:):efo, 77, P) be a filtered probability space. Assume that Gy contains all the P-null sets.

Let us recall the definition, given by Walsh [41, p.269], of a real-valued Brownian sheet on R x [0, T']. We call white
noise on R x [0, T] any random set function W defined on the set of Borel subsets of R x [0, 7] with finite Lebesgue
measure such that

- for any A € B(R x [0, T']) with finite Lebesgue measure, W(A) is a normally distributed random variable with zero
mean and with variance equal to Leb(A);

- for any disjoint subsets A and B € B(R x [0, T']) with finite Lebesgue measures, W(A) and W (B) are independent
and W(AU B) =W (A) + W(B).

The random function w : R x [0, T] — R, defined for every ¢t € [0, T] by w(k,t) = W([0, k] x [0,¢]) if £ > 0 and
w(k,t) = W([k,0] x [0,1]) if k <O, is called Brownian sheet on R x [0, T]. Let us fix two independent (G;);c[0,7]-
adapted Brownian sheets w™ and w® on R x [0, T']. The process w = w™ + iw" is called complex-valued Brownian
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sheet on R x [0, T']. We refer to [28, Theorem 1.1] for an explanation as to how Brownian sheets are naturally related to
Konarovskyi’s model.

Let us rewrite hereafter equation (8): we are looking for a solution (y;)c[0,7] With values in Lg [0, 1] such that for any
u €[0,1] and any ¢ € [0, T],

dy; (u) = by, (), pwr) dt + - (u)1/2 J S U (cos(ky, () dw™ (k, 1) + sin(ky, (u)) dw™ (k, 1)),
My = Leb[o’l] Oyt_l, (13)
Yo=2§,

with m,(u) = fol ©(yr(u) — y;(v))dv. Let us define and comment the different terms appearing in that equation. First,

the space Lg [0, 1] is the set of square-integrable non-decreasing functions from [0, 1] to R. To wit, we are looking for
solutions to (13) such that for each time ¢ € [0, T'], the map u +— y;(u) is non-decreasing; therefore, it is the quantile
function associated to the measure .. In other words, equation (13) is describing the random dynamics of the process
(e )refo, ) via its canonical representation in terms of a quantile function process (y):c[o.7]. We will assume that the
initial condition belongs to L; i [0, 1], the set of non-decreasing functions g : [0, 1] — R such that there is p > 2 satisfying

fol lg()|? du < 4+00. The map ¢ : R — R is an even function of class C*°, decreasing on [0, +00) and such that for
every x € [0, +00), ¢(x) > 0. Typical examples of functions ¢ are the constant function ¢ = 1 and the Gaussian density
ox) = \/#z_ne’xz/ 2. The map f : R — R is an even and square integrable function. The precise assumptions on the drift
function b : R x P>(R) — R will be given later.

It should be once more emphasized that, due to the presence of the noise w, the process (u;):c[0,7] is random. More
precisely, by a straightforward computation of It6’s formula, it can be shown that the process (u;):e[o0,7] satisfies the
following SPDE:

du + ax(b(', Mt),ut) dr = ||f||L2(R)82 ((pi:—tu> dr — 0y (((p )12 / f(k)% —k dw (&, f))) (14)
' 1

We recognize on the left-hand side of equation (14) a Fokker—Planck equation, with a diffusive perturbation appearing
on the right-hand side due to the addition of a noise. Here, ¢ * u; := fR ¢(- — x)dus (x) represents the mass function.
If ¢ is close to the indicator function 1y and b = 0, then equation (14) becomes very similar to the SPDE obtained by
Konarovskyi and von Renesse for their model [21]:

dpr = T(py) dt 4 div(/pr dWy),

where T is defined as (f, T'(v)) := 5 erSupp(v) f"(x).
Let us first, in Section 1.1, construct the diffusion, i.e. solve equation (13) when b = 0. Then, in Section 1.2, we will
prove well-posedness of equation (13) under the assumptions given in Theorem 1.

1.1. Construction of the diffusion without drift term

The aim of this section is to study the solvability of the equation without drift, i.e. equation (13) when b = 0:

t - t 1 N
yz(u)=g(u)+f /cos(kys(u))f(k)dw'“(k,s)+/ 71/2/ sin(kys ) £ (k) dw® (k, ), (15)
0 R o my(u) R

1
mg (u)1/2

with my () = [y (s () — y5(v)) dv.

In Paragraph 1.1.1, we will introduce an auxiliary equation where the function ¢ is replaced by a truncated function
@um so that the diffusion coefficient is bounded. We will prove strong well-posedness of that equation, continuity and
monotonicity with respect to the space variable u of the solution. In Paragraph 1.1.2, we will deduce existence and
uniqueness of a strong solution to equation (15).

1.1.1. Existence, uniqueness and continuity of the diffusion
Let M € N\{0}. Recall that ¢ is even and decreasing on [0, 400). Let us define ¢y (x) := ¢(|x| A M). The interest in
replacing ¢ by ¢y is that ¢y is now bounded below by a positive constant: for each x € R, ¢pr(x) > ¢(M) > 0. Let us
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consider the following equation

t 1 .
;M(M)Zg(u)vL/o W/ cos(kyM (w)) f (k) dw™ (k, 5)

! 1
+/0 W/ sm(kyY (u))f(k)dw“(k s), (16)

where mM (u) = fo om (YM ) — yM (v)) dv. Since the mass function m¥ is uniformly bounded below by ¢ (M), this

equation is easier to resolve and we expect that the solution also satisfies equation (15) up to a certain stopping time.
Following [14], we give the following definition:

Definition 2. A (G;)c[0,11-adapted process (M;);c[o,7] is said to be an Ly-valued (G;);c[0,71-martingale if for each
time ¢ € [0, T'], M, belongs to L, ([0, 1], R) and E[||M;]||1,] < +oc and if for each & € L,([0, 1], R), the scalar product
(M;, h) 1, is areal-valued (G;);c[o, 77-martingale.

Recall that (k) := (1 4+ k?)!/%. The next proposition states well-posedness for equation (16):

Proposition 3. Ler g € L 10, 1]. Assume that k — (k) f (k) is square integrable. There exists a unique solution yM

in C([0, T], L1[0, 1]) to equation (16). Furthermore, the process (y;M)te[O,T] is an Ly-valued continuous (Gy)ie[o,71-
martingale.

Remark 4. In this proposition and in every following result, we assume, at least, that k — (k) f (k) is square integrable

on R. In the particular case of fy (k) = k)g = W, this assumption is equivalent to the condition ¢ > %

Proof. The proof is based on a fixed-point argument, very similar to Proposition 3.5 in [28]. Define (M, || - || o) the space
ofall z € L(€2, C([0, T1, L2[0, 1])) such that (z(®);):efo,77 is a (Gr)reqo0,77-adapted process with values in L>[0, 1]. The

definition of || - || o is given by ||z]| o := E[sup, -7 fol |z¢ (u)|? du]'/2. Define
! 1 ®
= —_—= k Y k d o k,
¥ (2)s (u) == g(u) +/O T /RCOS( zs(w)) f (k) dw™ (k, 5)

t 1 R
+/0 mi ()12 /RSin(st(u))f (k) dw™(k, 5),

where mZ(u) = fol om(zs(u) — z5(v))dv. For each z € M, 1 (z) belongs to M, since by Burkholder—Davis—Gundy
inequality, there is C > O such that

2 2
[SHP/ |V (2)s ()| du]<3llgl|L ~|—CE|:/ / fCOS (kzsz(“))f ud ddedu}
sup mg (u)
+CE[/1fT/ sin’ (kz, (1)) £ (k) dkdsd”]
1 T
§3||g||%2+C||fII%21EU/
0o Jo

because m: > ¢(M) > 0. Moreover, (¥ (2);):c[0,7] 1s an L2-valued martingale and for each r € [0, T']

=lap [ v o]

: dsdu}s3||g||%2+cM||f||%2,
s(u)

1 pt 1 2
< CE |:/ / f cos(kz{Y ) f (k) 3 cos(kzzs dkds du]
o Jo Jrl  m§ (u)!/? mg (u)!/?
1 pt : 1 : 2
N CE[/ /‘ / sm(kzls ) fk) sm(kzzs dkds dui|.
0 Jo JRI  mi (w)/? mi (u)l/?
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For every u € [0, 1] and every s € [0, T], | cos(kz?(u)) — cos(kz} )| < k|z§(u) — z‘ﬁ (u)| and the same Lipschitz estimate

holds for the sine function. Furthermore, ¢, is bounded below and Lipschitz-continuous, since ¢,y is C*° on (—M, M),
continuous on R and constant on [M, +00). Thus we have:

|m§1 (u) — mfz (u)|

1 1
- \/mfl (u)\/m§2 (u) \/mfl () + \/mfz ()

1 1
= 20O /0 lon (21 ) — 2L ) — g (2@) — 22 )| dv

‘ 1 _ 1
Jmiw  JmEw

1
SCM<|z§(u)—zf(u)|+/ |z§(v)—zf(v)|dv). A7)
0

It follows that:

1 1 t
E[sup/ Iw(zl)s—w(zz)ﬁ(u)du]chE[/ / /|z}(u>—zf(u)|2(1+|k|2)|f<k>|2dkdsdu}
0 0 Jo JR

s<t
t 1
SCM/(k)2|f(k)]2dk/ E[sup/ |z}(u)—z%(u)}2du:| ds.
R 0 r<sJo

Define h,(t) := E[sup,, fol [ (zY)s — ¥ (z%)s|*(u) du]. There is a constant Cum,r depending on M and on
fR(k)2|f(k)|2dk such that for all » € N and for all 7 € [0,T], we have h,4+1(t) < Cpy. y fé h,(s)ds. Therefore,

cnoom n
h(t) < —2/—ho(t) and we deduce that lvor () — yor (Z2)||3\4 < % lz' — Zz||3vt- Let n be large enough so that
Cy (T" . . . . . . .
M,’l’; <1, i.e. so that ¥°" is a contraction. Then ¥ admits a unique fixed point, which we denote by y™. Since
yM =y (yM), it is an L,-valued continuous (Gt)refo, 71-martingale. O

In the following two propositions, we prove that the process ( th )re[0,T] preserves continuity and monotonicity of the
initial condition, under the same integrability assumption on f than in Proposition 3.

Proposition 5. Let g € L;r [0, 1] such that g is 5-Holder for some § > 0. Assume that k — (k) f (k) is square integrable.
There exists a version of yM in C([0, 1] x [0, T]).

Proof. Letuy,us €0, 1]. Let p > 2 such that p > % For every t € [0, T], by Burkholder—Davis—Gundy inequality,

E[sup|ysM(u1) - ysM(”Z)|p]
s<t

t P
< Cplgu) — gur)|” + cp,MIE[(/O A(k>2f(k>2dk|y§”(u1> - ysM(uz>|2ds) }

It follows that
E[gﬂyﬁ”(ul) — M@ ] = Cplgun) - gu)|” + Cp,M,ftp/z_l]E[/ot‘ysM(ul) - y£4<u2>|”ds}
< Cplgu) = gwn)|” + Cpopr ! /O E|suply ) = 3 u2)| | s
By Gronwall’s Lemma, and using the §-Holder regularity of g, we have:
E[tsilglth(u]) — th(M2)|p] <Cum,p,flur — uz|”°.

Remark that p§ — 1 > 0. Let us apply Kolmogorov’s Lemma (e.g in [33, Theorem 1.2.1, p.26] withd =1, y = p and
& = p§ — 1). Thus there exists a version yM of yM in C([0,1] x [0, T]). O
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Proposition 6. Let g € L [O 1]. Let uy < up €10, 1] be such that g(u1) < g(uz). Assume that k — ( f(k) is square
integrable. Let yM be the solutlon to equation (16). Then almost surely and for every t € [0, T], y, M) < v M (u5).

Proof. Let u; <us € [0, 1] be such that g(u1) < g(u2). Thus the process ¥; =y, M (4,) — y,M (uy) satisfies

t
Y,=g<u2>—g<u1)+/0 Y, dNM, (18)

where we denote

o k.s) — o0 ks ‘
//R{W(ul)#ysf‘l(uz)} 0! (Mz) 5) — (y (u1), )f(k)dwﬂ‘(k,s)

M) — yM(uy)
' Oy (02! (u2), k, 5) = 03 (v (), k. 5)
+ / / Ly ) )} M y) — M) ) dw’ (k, )
S S
and 92} (x,k,s)= cos(kx) and 9}‘:} (x,k,s)= sin(kx) . Thus we have

(o om x—yM (v)) dv)!/2 o oa (x—yM (v)) dv) 12"

o (yM (uz) k,s)— ‘“(ys (1), k,s) |*

t
(NM’NM)t = /() ijl{y.ﬁv’(ul)#y}‘”(uz)} (u2) (ul)
Oy VM (u2). k. s) — 03, 0 M (1), k. 5) |

t
+/ /]l M M
L oA ) yM(uz) — yM(uy)

For every x1, x» € R, for every k € R and for every s € [0, T], we have the following two estimates:

f(k)*dk ds

f (k)% dk ds.

|cos(kxz) — cos(kxy)| < k|xp — x1],

1 1
/0 om(x2 =y (v))dv — fo om(x1 =y () dv

It follows, by the same computation as (17), that

< Lip(gm)|x2 — x1].

1 1
o o2 = yM @) d)'2 (f) our (1 — yM (v) dv)!/2

<Cumlxz —x1].

Thus for every x1, x2 € R,
cos(kxp) — cos(kxy)
(fy om(x2 — yM () dv)!/2
1 _ 1
o om G2 = yM @) d)2 (g owxr = y¥ (@) dv)?

< Culk)|xp — xq].

|03 (x2, k. s) — O3y (x1, k, )| < '

+ |cos(kx1)\’

Therefore, for every s € [0, T'],

X O M ua), k,5) — O3 M (ur), k, ) |*
M M
(! (1) #y" (u2)} y! (MZ) y! (ul)

< Cu k).

We have a similar bound on 6~. We deduce that d(Ndi <C M f (k)2 dk for each s € [0, T']. Hence the SDE (18)
has a unique solution and it is ¥; = (g(u2) — g(u1)) exp(NM — 3 (NM» NM),). In particular

1
M w2) — yM () = (g(u2) — g(u)) eXP<NzM - E(NM» NM>I>'

Since g(u1) < g(u2), we deduce that for every t € [0, T], ¥; > 0. Thus for every ¢ € [0, T], y, M) < v M (45). O
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Corollary 7. Let g € L2T+ [0, 1] such that g is 5-Holder for some & > % Assume that k — (k) f (k) is square integrable.

Then there is a version yM of the solution to equation (16) in C([0, 1] x [0, T']) such that almost surely, for each t € [0, T1],
uel0,1]— th (u) is strictly increasing.

Proof. By Proposition 5, we know that there is a version y of the solution to (16) jointly continuous in time and space.
Furthermore, by Proposition 6, there exists an almost sure event 2 under which yM belongs to C([0, 1] x [0, T']) and
for every € [0, T] and for every uy, uy € QN [0, 1] such that u; < uy, we have yM (u1) < yM (u2). Since u > yM (u) is

continuous under the event 2, we deduce that th (u1) < th (u7) holds with every u; < uj € [0, 1]. [l

1.1.2. Construction of a solution without blow-up
In this paragraph, we build a solution to equation (15), provided that the initial condition g is smooth enough.

Definition 8. Let G' denote the set of C!-functions g : [0, 1] — R such that for all u < v, g(u) < g(v).

Remark that every g in G! is the quantile function of a measure 110, which is absolutely continuous with respect to the
Lebesgue measure on R. Indeed, let F be the inverse map of g, i.e. the unique map Fy : [g(0), g(1)] — [0, 1] such that
Fo o g =1d|o,1], and let py the first derivative of Fyy. Then Fj and g are respectively the cumulative distribution function
(c.d.f) and the quantile function of the measure o with density pg. Furthermore, pg is continuous and has a compact
support equal to [g(0), g(1)].

Let g € G!. Let us fix Mo an integer such that My > g(1) — g(0). We want to construct a solution to equation (15)
starting at g, well-defined and continuous on the whole interval [0, T]. We will construct it on the basis of the family
( yM ) M>M, of solutions to equation (16) for each M > M. Since g belongs to G!, the assumptions made in Propositions 3
and 5 and Corollary 7 can be applied. Thus for every u, v € [0, 1] and for every ¢ € [0, T, |th(u) — th(v)l < th(l) —
th (0). For every M, M’ > My, define

(M) =inffr = 0: yM (1) = yM (0) = M} A T.

Since M > g(1) — g(0) and since the process yM (1) — yM (0) is continuous, 737(y™') > 0 almost surely for every
M, M’ > My. Assume that M < M’. Then for every s < tM(yM/), for every u, v € [0, 1], |y£’1/(u) - ySM/(v)| <M<M
and thus

o (P ) =y ) = o (M ) — yM ) = o (YM @) — M (v)).

Let o = iy OM) A Ty (yM/). We deduce from the latter equality that the processes (y%a)te[o,r] and (y%;)ze[o,r] are
both solutions to the same stochastic differential equation:

INO 1 N
2 (u) = g(u) + f —( / cos(kzs () f (k) dw™ (k, s) + f sin(kzsw))f(k)dw“(k,s)), (19)
o miw)!/2\Jr R

where m?(u) = [y @u (25 () — 25 (v) dv,

Assume that k — (k) f (k) is square integrable. Therefore, by pathwise uniqueness of the solution to equation (19),
which follows from the same argument as in Proposition 3, we have for all u € [0, 1], forall € [0, T], y%a (u) = y%, (u),
whence 7y (yM) = tyy (Y "). From now on, we will denote that stopping time by 7j37. The sequence of stopping times
(Tm)m>1 is non-decreasing.

Setting Ty,—1 = 0, we define y; (1) := L;—0yg(u) + ZZC,O;)MO ﬂ{,e(erlny]}th (u) forevery t € [0, T] and u € [0, 1].
Let to0 1= SUP s> pg, TM - Clearly, 7o > 0 almost surely. Since tj; < T for every M > My, we have T, < T. Furthermore,
for each M > My, y = yM on [0, 7p7] and on the interval [0, 7o), (31):e[0,7] SOlves equation (15).

Let us remark that P-almost surely, # +— y,;(u) is strictly increasing for every ¢ € [0, T]. Moreover, the following
proposition states that it is the unique solution in C([0, 1] x [0, T']) to equation (15).

Proposition 9. Letr g € G'. Assume that k — (k) f (k) is square integrable. There exists a unique solution y in C([0, 1] x
[0, T]) to equation (15) and this solution is defined on [0, T]. Furthermore, the process (y:)ie(0.1] is (Gi)rejo, 71-adapted.

Proof. First, we prove that 7o, defined above is almost surely equal to 7. Let M > My. Let us estimate P[ty; < T].
Define zM := yM (1) — yM (0). Then (zM),c(0.7] is a continuous and square integrable local martingale on [0, T] and thus
there is a standard IP-Brownian motion S such that ziM =g(1) — g(0) + B m  m),. Moreover, )y = inf{z : zf"’ >MINT.
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Under the event {t3; < T}, there is a random time 7y € [0, 7)) such that zf:)” > M whereas for all t € [0, T'], ziM > 0 by
Proposition 6. Let us define the process (y;):>0 by 31 := g(1) — g(0) + B;. Under the measure P, it is a Brownian motion
starting at g(1) — g(0) € (0, M). Moreover, under the event {tys < T}, (3;):>0 reaches the level M before it reaches the
level 0. Therefore, P[ty < T] < P[(y;):>0 reaches M before 0] = W. Since {ty < T}m>m, 1S a non-increasing
sequence of events, we deduce that P[ﬂ{ M> MO}{‘L'M < T}] = 0. Thus P-almost surely, there exists M > My such that
ty =T, whence y = yM It follows that 7o, = T almost surely. Thus y is a continuous solution to equation (15) defined
on [0, T].

Let us now prove pathwise uniqueness. Let x! and x? be two solutions on (€2, G, P) to equation (15) in _C ([0, 1] x
[0, T]). Let &€ > 0. For every M > My, let us define the following event: A}, := {w € Q:sup,¢(o.1].s¢f0.77 1% (W] (@) <
%}, i=1,2.Let Ay :=A }VI N AIZW. The sequence of events (A7) y>pm, is non-decreasing and it follows from the fact
that x! and x? are continuous that ]P’[UMZMO Ap] = 1. Thus there is M such that P[Ap/] > 1 —&.

Let M be such that P[Ay] > 1 —e. Let 7}, :=inf{t > 0:x/ (1) — x/(0) > M} AT and Ty = 1}, A T}, Fori=1,2,
the same argument as the one given in Corollary 7 implies that almost surely for each 7 € [0, T], u > x[,, (u) is
strictly increasing. Therefore, under the event Ay, the equality Ty = T holds. Moreover, the processes (thATM)te[O,T]
and (xtz/\TM)te[O,T] satisfy equation (16) up to the same stopping time 7j7. By Proposition 3, pathwise uniqueness holds
for equation (16), so IP’[x‘IMM * x,zArM] = 0. In particular, 0 = IP[{x}MM #* x,ZMM} N Ayl =Pl{x! #x2} N Ay]. It follows
that P[x! # x?] < ¢ for every ¢ > 0. Since ¢ > 0 is arbitrary, we conclude that P[x! # x?] = 0 and pathwise uniqueness
holds for (15). O

1.1.3. Higher regularity of the solution map

Let us remark that there is a strong relation between the regularity, for each fixed ¢, of the map u + y;(u) and the rate
of decay at infinity of f. We have already seen in Proposition 9 that the afore-mentioned map is continuous for every
t € [0, T]if k — (k) f (k) belongs to L,(R). By differentiating formally y with respect to u, we expect that the derivative
of y is a solution to the following linear stochastic differential equation for every u € [0, 1]:

2(w) = g') + fo ) /R o, k) £ (R dw™' (K, 5) + /0 W fR 3, k) £ (00 dw (&, 5), (20)
where
Pk 5y —ksin(kys (1)) _ cos(kys () fy @' (s ) = @) dv
(fo @) = y5(v)) dv)1/2 2(fy 9 (s ) — ye(v) dv)3/2
ks e KOsk @)  sinhkyiG0) fy ¢/ @) = ys () dv.

(fo @ (s (@) — ys(v)) dv)1/2 2(fiy @ (s (u) — y5(v)) dv)3/2

For every j € Nand every 6 € [0, 1), let G/*9 denote the set of functions g € G' which are j-times differentiable and
such that g\/) is §-Holder continuous.

Proposition 10. Let 6 € (0, 1). Let g € G'*9. Assume that k v+ (k)'*? f (k) is square integrable. Almost surely, for every

t €0, T], the map u +— y;(u) belongs to G+ for every 0 <0’ <0 and (9, Yi)ie[o,1] satisfies equation (20). Moreover,
the derivative has the following explicit form:

t t
auyt<u>=g/(u>exp( f f ¢" (u, k, ) f (k) dw™ (k, 5) + f f O™ (u, k, 5) f (k) dw® (k, 5)
0 JR 0 JR

t
—%/0 A;(d)m(u,k,s)z+¢S(u,k,s)2)f(k)2dkds>.

More generally, if for an integer j > 1, g belongs to Gj+9 and kv (k)7 %9 f (k) is square integrable, then almost surely,
for every t € [0, T1, the map u > v;(u) belongs to G/*0" for every 0 <6’ < 6.

Remark 11. Let us consider the case of f (k) =
o>j+6+ % If f is the Cauchy density f (k) =

0’-Holder continuous for every 6’ < %

T kl)a . The assumption (k)/ +0 £.(k) € Lo(R) is equivalent to the condition

#, then the process u +— y;(u) is differentiable and its derivative is
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By the property of monotonicity of y;, we deduce that almost surely, for every t € [0, T], u + 9, y; (1) > 0. Recall that
the c.d.f. F; associated to y; is equal to F; = (y,)_1 and that the density of p; is the first derivative of F;. Therefore, for
every u € [0, 1], F;(y;(u)) = u and p;(y;(u))d,y:(u) = 1. Thus for every x € [y,(0), y;(1)],

1

P = 5 )

1

It follows that p; has the same regularity than d,y,. If f (k) = el

then p; is 6'-Holder continuous for every 6" < %

In order to prove Proposition 10, we first replace ¢ by a function ¢j; bounded below as previously and prove the
result for the corresponding equation: since every coefficient is now Lipschitz-continuous, the computations are classical.
Finally, we recover the result of Proposition 10 for a non-truncated function ¢ by using the fact that almost surely for
each time ¢, the solution y is equal to y.,, for M large enough. The interest reader may find a comprehensive proof of
Proposition 10 in [29, Prop. I1.9].

1.2. Well-posedness of McKean—Vlasov equation with Wasserstein diffusion

We denote by F¢ the Fourier transform of a function ¢; if ¢ belongs to L1 (R), F¢(x) = \/% fR e "¢ (y)dy. Recall

that Plancherel’s formula states that: [|¢]l., = | F¢|1,. We denote by F ~! the inverse Fourier transform.
Let us recall equation (13):

dy(u) = b(ye (), ) dt + oy [ fOR(e W dwik, 1),
ft = Lebyo 110y, ",
Yo=¢,

. 1
with m, (u) = [y (v () — y:(v)) dv.

In the previous section, we studied equation (13) in the case where the drift b is zero. As explained in the Introduction,
the well-posedness of equation (13) will be deduced from the well-posedness of the diffusion without drift by a Girsanov
transformation. Therefore, we will have to construct an L;-valued process (h;);¢[0,1] satisfying equation (10).

Importantly, we will assume the following assumption on b : R x P, (R) — R.

Definition 12. A measurable function b : R x P>(R) — R is said to satisfy the b-hypotheses of order j € N\ {0} if:

(B1) forevery u € P»(R), x — b(x, u) is continuous and j-times differentiable on R;
(B2) foreveryi €{0,1,..., j}, there is a sequence (C;(M))pm>pm, such that the inequality |31(')b(x, w)| < Ci(M) holds
for every x € R and for every u € P,(R) with compact support satisfying | Suppu| < M.
(B3) the sequence (Co(M)) m>m, satisfies % — 0.
M—+o00
We say that B : (x,z) € R x L»[0, 1] = b(x, Lebjo,1; oz 1) satisfies the B-hypotheses of order j if the associated b
satisfies the b-hypotheses of order ;.

Of course, every bounded function b such that (B1) holds true satisfies the b-hypotheses of order j. Moreover, Defi-
nition 12 also allows us also to consider unbounded functions b, for which x +— b(x, w) is uniformly bounded when the
support of p is controlled, in the sense of assumption (B2). Assumption (B3) is here to ensure that the solution to the
drifted equation almost surely does not blow up before final time 7', as we will explain hereafter.

Remark 13. Let us give a few examples of admissible drift functions:

- Let bi(x, n) :=Eula(x,Y)] = fRa(x,y) du(y) or equivalently Bi(x,z) := fol a(x,zw)du. If a : R? > R is
bounded and x +— a(x, y) is j-times differentiable with bounded derivatives, then b satisfies the b-hypotheses of
order j.

- Letbo(x, ) :=a(Ey[Y]) = a(f]R ydu(y)). If a is bounded, then b, satisfies the b-hypotheses of every order.

- Let b3(x, w) :=a(x,E, [y (V)] =alx, fR ¥ (y)du(y)). If a is bounded and j-times partially differentiable in its first
argument with bounded derivatives and if ¢ is measurable, then b3 satisfies the b-hypotheses of order ;.

- Let by(x, u) = a(x) Var,[Y]7, where n < % If a is bounded with j bounded derivatives, then b4 satisfies the b-

hypotheses of order j. Indeed, if ;« has a compact support with | Supp | < M, then Var[Y]? < M>"; thus % <

M2
llallLy ke 0.
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Let us emphasize the fact that, in the first example above, u — b1 (x, n) is Lipschitz-continuous in total variation distance,
with a Lipschitz constant uniform in x given by the L,-norm of a. This means that restoration of uniqueness for the
McKean—Vlasov equation associated with b; can also be obtained with finite-dimensional noise, since b; satisfies the
assumptions of [16]. Actually, Jourdain proved those results even in cases where a is only bounded. Therefore, in the
case of the first example above, our assumptions are more restrictive than previous existing litterature. The main interest
of the study conducted here is that our result applies for examples b, b3 and b4, which do not satisfy the assumptions
of [16,30].

The regularity assumptions on the x-dependence of the drift function » depend on the decay rate of f at infinity. Recall
that the faster f decays at infinity, the higher regularity we can expect on the solution process; nevertheless, the drawback
is that we have to assume higher regularity on the drift function b to be able to invert it. Therefore, the choice of the decay
rate o of f is crucial to obtain well-posedness for classes of drift functions of low regularity.

Definition 14. We say that f : R — R is of order o > 0 if there exist two constants C and ¢ > 0 such that (/5“ < f(k) <
% for every k € R. Recall that (k) := (1 +k>)!/2.

In order to make clear this relation between regularity of b and decay rate of f, we will prove in Paragraph 1.2.1
well-posedness for equation (13) in a simplified case: we will assume that the mass is constant, namely that ¢ = 1, and
that for each u € Po(R), b(-, u) belongs to a Sobolev space with a Sobolev norm uniform in p. In Paragraph 1.2.2, we
will then give a general statement for more general functions ¢ and b, but the idea of proof is the same up to technicalities.

1.2.1. Simple case with constant mass and bounded drift function
Let us assume in this paragraph that ¢ is the constant function equal to one. In other words, we are studying the following
equation:

dy; () = by (), wr) dt + [ fFR)OR(Ee W dw(k, 1)),
11: = Lebjg )0y, 21
Yo=2§-

Let us fix «, n > 0 and let us assume that f : R — R is of order «, according to Definition 14. Let b : R x P>(R) - R
be a measurable function such that for each pu € P>(R), the map x — b(x, ;) belongs to the Sobolev space H"(R)
uniformly in w, that is there is a constant C such that for every u € P2(R), ||b(-, w)|lgn < C, where

1/2
Pl an := llk = (k)" Fop (k)L = <[R(1 +k2)"|}-¢(k)|2dk) .

We also denote by B : R x L>[0, 1] — R the function B(x, z) := b(x, Lebjo 1 oz’l). Of course, for every z € L»[0, 1],
inequality || B(-, z)||g» < C also holds with the same constant C as above.

The following lemma is the key step in order to apply a Girsanov transformation in equation (21). Let us fix f, B
and a (Gy)seqo0,71-adapted process (x;):efo,77 With values in C([0, 1], R). Then we are looking for an L, (R, C)-valued
(Gt)refo,71-adapted process (h;)ref0,1] = (h?t + ihf‘),e[o,T] such that for every ¢ € [0, T'] and for every u € [0, 1]

B(xi(u), x;) = /R e k¥ £ (jyh, (k) dk, (22)

or equivalently, taking the real part of (22) (and using that B and f are real-valued), to find two L>(R, R)-valued
(G1)refo0,171-adapted processes (h?‘)ze[o,T] and (h}):e[0,7) such that

B(xi(u), x;) = /R cos(kx; () f (k)h} (k) dk + /R sin(kx, ) f (k)h; (k) dk.

Lemma 15. Let o, > 0. Let f be of order o and b : R x P>(R) — R be a measurable function such that for each
n e Pr(R), b(-, n) belongs to H"(R) with a uniform H"-norm. Let (x;):c[0,71 be a (Gi)ieqo,71-adapted process taking
values in C([0, 1], R).

If n > «, then there is a (G;):c[o, 71-adapted process (h;):co, ] solution, for every t € [0, T, to equation (22) and such
that there exists C > 0 depending only on b and f for which fOT fR |h; (k)|?> dk dt < C holds almost surely.
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Proof. By the substitution y = x; (), equation (22) is equivalent to
B(y,x;) = / e f (k)hy (k) dk (23)
R

for every y € Im(x;). In particular, if a process (;):¢[0,7] satisfies (23) for every y € R, then it satisfies (22) for every
u € [0, 1]. Computing the Fourier transform on each side of equation (23), we have F(fh;) = ﬁB(o, x¢). Therefore,
the process defined by

hy (k) = F Y BC,x)) k) 24)

1
V2r f (k)

solves equation (22), provided that /; is square integrable for every ¢ € [0, T]. Let us compute the Ly-norm of A: there
are C and C; such that

T T
/ /|h,(k)|2dkdt§C1/ /(k>2°‘|]-"l(B(~,x,))(k)|2dkdt
0 R 0 R
T
§C1/ /(k)2"|}'_1(B(-,xt))(k)|2dkdt
0 R

T T
_¢ fo /R ()2 F(BC. ) () [* dk de = €, /0 |BC.xp)| < Coa.

where we used the fact that f is of order o, that @ < 5 and that F~'(¢)(-) = F(¢)(—-) for each ¢ € Lo (R). O
Let us give, in accordance with [17], the following sense to a weak solution to SDE (21).

Definition 16. A sextuple (2, G, (G/)ieq0.17, P, z, w) is said to be a weak solution to equation (21) if

- (2,3, (G)iefo,17, P) is a filtered probability space satisfying usual conditions,

- (2¢)tef0,1] 18 a continuous (G;);<[0,71-adapted C[0, 1]-valued process,

- w=(w", wd), where (W' (k, 1))keR,re[0,7] and (w™ (k, 1))keR,ref0,7] are two independent (G;);c[0,7]-Brownian sheets
under P,

- P-almost surely, for every ¢ € [0, T,

t t
z(u) = g(u) + f [ cos(kzs () f (k) dw™ (k, s) + / f sin(kz (w)) f (k) dw™ (k, 5)
0 JR 0 JR

t
+ [ Bat.z) s, (25)
0

where B(x, z) := b(x, Lebyg 170z ").
Theorem 17. Let g € G!. Let f be of order a > % and b : R x Po(R) — R be a measurable function such that for
each u € P2(R), b(-, n) belongs to H"(R) with a uniform H"-norm. If n > «, there exists a unique weak solution to
equation (21).

Moreover, if(Qi G, (g;'),e[o,r], Pzl wh), i = 1,2, are two weak solutions to equation (21), then the laws of L, wh
and (22, w?) are equal in C([0, 1] x [0, T]) x C(R x [0, T],R?).

Let us remark that the Brownian sheets w! and w? are seen here as taking values in R?, by an identification of R? with
C.

Proof of Theorem 17, existence part. Let (2,7, (G;)ico,71.P) be a filtered probability space and let
(w(u, 1))uefo.1].€10.7] be a (G;)reqo,71-Brownian sheet. Since o > 5, the map k > (k) f (k) is square integrable. Let
us consider equation (15) with ¢ = 1 or equivalently equation (25) with B =0:

t t
yi(u) = g(u) + /0 /R cos (kys () f (k) dw™ (k, 5) + /0 /H; sin(kyy (w)) f (k) dw® (k, 5). (26)
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By Proposition 9, there is a unique process (y:):c[o0,7] satisfying equation (26) for every u € [0, 1]. Moreover, (y;):<[0.7]
is a (Gr)ref0,71-adapted process taking values in C([0, 1], R).

Therefore, by Lemma 15, there is a process (;)sc[0,7] = (h?t + ih?),e[o,r] with values in L,(R, C) satisfying for
every t € [0, T] and u € [0, 1]:

By (), y) = /R cos(ky () f (k) (k) dk + /R sin(ky, ) f (k)h; (k) dk

and such that there exists a constant C such that almost surely,

T
/ /|h,(k)|2dkdt§C. 27)
0 R

Therefore, we can rewrite equation (26) as follows:

t t
yilw) = () + /0 /R cos(kys () £ (&) duw" (k. 5) + /0 fR sin(kys () £ (&) dw (k, 5)
t t t
+/ B(ys(u),ys)ds—/ /cos(kys(u))f(k)h?(k)dk—/ fsin(kys(u))f(k)hf(k)dk
0 0 JR 0 JR

t t t
g + / / cos(kys () £ (6) 4T (k. 5) + / / sin(kys () £ (k) 4T (k. 5) + / B3y (). yy) s,
0 JR 0 JR 0

where we define for every k € R and for every s € [0, T']
d™ (k, s) := dw™ (k, s) — b (k) dk ds,
diw® (k, s) := dw™ (k, s) — i} (k) dk ds.

Let us consider the process (G;):e[o,1] defined by:

t t t
Gy = exp(/ /h?‘(k)dw”‘(k,swr/ /hf(k)dw%k,s)—lf /|hs(k)\2dkds>.
0 Jr 0 Jr 2Jo Jr

By (27), there is C > 0 such that exp(%fot lehS(k)|2dk ds) < C almost surely. Thus Novikov’s condition holds
and the process (G)ieo,7] is a P-martingale. Let us define the probability measure Q by the absolutely continu-

ous measure with respect to P with density i(% = Gr. By Girsanov’s Theorem, under the probability measure Q,

@ (k, 1), W (k, 1))keR,ref0,7] are two independent Brownian sheets on R x [0, T'] and the couple (y, W) satisfies equa-
tion (25). Thus (2, G, (Gi)ie0.17, Q, y, W) is a weak solution of equation (21). O

Let us start by proving the uniqueness part of Theorem 17 in the case where the drift function » = 0 in equation (21),
namely in the case of equation (26).

Lemma 18. Let us assume that (2, G', (Q,i)te[o,T], P, 7, wh), i = 1,2, are two weak solutions to equation (26). Then
(z', wh) and (z%, w?) have same law in C([0, 1] x [0, T]) x C(R x [0, T], R?).

Proof. By Proposition 9, equation (26) has a unique pathwise solution. By an infinite-dimensional version of Yamada—
Watanabe result (see [17, Prop 5.3.20]), it implies that the law of (z!, w!) under P! is equal to the law of (z%, w?) under
P2 O

The proof of uniqueness in law for equation (21) is based on Girsanov’s Theorem. As in the proof of the existence
part, we will apply Lemma 15 to the drift function B and to a weak solution to equation (21).

Proof of Theorem 17, uniqueness part. Let us consider (Q, G, (Q,)te[o T, P,z wh), fori = 1, 2, two weak solutions
to equation (21). Let i =1 or 2. In particular, (z} ),e[o T]1s a (gt),e[o 71-adapted process taking values in C([0, 1], R).

Thus by Lemma 15, there is a ((},)fE [0,7]-adapted process (ht)te[O,T such that fo fR |ht(k)|2 dkds < C almost surely
and forall r € [0, T] and u € [0, 1],

B(zi(w), 2l) = [R cos(kz! (w)) f (k)hi™ (k) dk + /R sin(kzt () £ (k)hy™ (k) dk.
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Furthermore, by equation (24), there is a measurable map H : C[0, 1] — Ly (R, C) such that hi

= H(zi) for every t €
[0, T] and for i = 1, 2. The map H is defined by:

1
HX) k> —F 4B, %)) (k
(x) k— NET) (B( X))()

for every x € C[o, 1].

Since (z;):e[0,17 solves equation (25), we have [P -almost surely for every ¢ € [0, T'] and for every u € [0, 1]

t
2 u) = g(u) + / / cos(kzh(w)) £ (k) (dw" " (k, 5) + B (k) dk ds)
0 JR

t
+/ / sin(kzL(w)) f (k) (dw’ (k, s) + h:~ (k) dk ds).
0 JR
Let us define for every k € R and every s € [0, T']
A" (k, s) := dw" ™ (k, s) + hi" (k) dk ds,
W'k, s) == dw" (k, s) 4+ hi™ (k) dk ds.

Let us consider the process (Gi)re[o,T] defined by:

) t . o t . . 1 t .
G = exp(—/ /hf;”‘(k)dw'ﬁ‘(k,s)—f /hg’“(k)dw"“(k,s)——/ /|h;(k)|2dkds).
0 Jr 0o Jr 2Jo Jr

Novikov’s condition applies because fOT fR |h§(k)|2dkds < C almost surely and the process (GHsero 7] is a [P'-

1 . i
t/1€0,
martingale. We define the probability measure Q' by the absolutely continuous measure with respect to P with density
?1% = Gl By Girsanov’s Theorem, under QW =@M, w

) is a couple of two independent Brownian sheets and
Q' -almost surely, for every ¢ € [0, T']

1
Zu) = gu) + / / £ (k) (cos(kz () A" (k, s) + sin(kz} (u)) A" (k, 5)).
0 JR

Thus (', G", (G))iero,71, Q', 2, w'), for i = 1,2, are two weak solutions to equation (21) in the case where B =0

By_Lemma 18, it follows that for every measurable function v : C([0, 1] x [0, T]) x C(R x [0, T'] RZ) — R such that
EQ [|v (2, @')|] < +oo for i = 1,2, we have

BTy (c )] = B[y (2 )],

(28)
Let¢p:C([0,1] x[0,T]) x C(R x [0, T], R?) — R be a bounded and measurable function. We have

B [p(c' w)] =E [p(c' w')(GF) ]

. T
=E? [qb(zi, w")exp(/ / REM (k) dw™™ (k, 5)
/ /h’ Sy dwS (k, s5) + = f f\h 3] dkds)]

—]E@[ (l i /fh (k)dkds)exp(/ fh’ Ry dwt " (k, s)
+f /hf;*(k)dw"*“(k,s)—lf f\hf;(k)|2dkds>]
o Jr 2Jo Jr

where ¢ : C([0,1] x [0, T]) x C(R x [0, T], R2) — R is a measurable function, because for each € [0, T, hi = H(z!)

i i
bl 9 t [
with H : C[0, 1] — L,(R, C) a measurable function. By equality (28), we deduce that EP' [p(zh, whH]= EP (¢ (22, w?)]
Thus (z!, w!) and (z2, w?) have the same law and this completes the proof of the theorem

O
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1.2.2. General case
In the previous paragraph, our assumptions on b were rather restrictive: for instance, the inversion statement of Lemma 15
does not apply for b = 1 because it does not belong to H"(R) for any positive 5. In this paragraph, we explain briefly
how we can extend the well-posedness result for a larger class of drift functions b or general mass functions ¢. Because
the proofs are very similar to the particular case seen above, the statements of this paragraph will be explained shortly
without the detailled proofs: the interest reader can find the complete proofs of the results stated below in [29, Parag. 11.4].
Let us recall that we consider ¢ : R — R an even C°°-function, such that ¢ is positive and decreasing on [0, +00). For
every fixed M > 0, we define the following assumptions:

Definition 19. A process (x;);c0,7] With values in C[0, 1] is said to satisfy the X y/-hypotheses if:

(X1) (x1)ref0,17 18 (Gr)refo,71-adapted.
(X2) almost surely, for every ¢t € [0, T, u > x;(u) is strictly increasing.
(X3) almost surely, for every ¢ € [0, T'], |x;(1) — x;(0)| < M.

As a consequence of Corollary 7 and of Proposition 9, the stopped process (y:ar,,):e[0,7] solution to the equation
without drift function satisfies the assumptions of Definition 19:

Proposition 20. Let g € G'. Assume that f is of order o > % Let (y1)te[0,1] be the unique solution to equation (15)

given by Proposition 9. Let M > g(1) — g(0) and recall the definition of Ty :=inf{t > 0: y;(1) — y;(0) > M} A T. Then
(Vinryte[o, 1] satisfies the X pr-hypotheses.

Under those less restrictive assumptions on ¢, B and x, the following lemma shows the existence of an L, (R, C)-
valued process (%;):e[0,7] = (h'?t + ih;ﬁ‘),e[o,ﬂ such that
1

(fol ©(x: (u) — x; (v)) dv)1/2

B(xi(u), x;) = /R e W £ (kyhy (k) dk. (30)

Lemma 21. Let M > g(1) — g(0), j € Nand o« > 0. Let us assume that f is of order o, that B : R x L3[0,1] - R
satisfies the B-hypotheses of order 2 j and thatthe process (x;):c[o,1] Satisfies the X yr-hypotheses.

If 2j > «a, then there is a (G;)c[o,T1-adapted process (h)ie0,1] Solution, for every t € [0, T], to equation (30) and
such that there exists Cp > 0 depending only on B, f, ¢ and M for which inequality fOT fR |h: (k)|? dk dt < Cy holds
almost surely.

Proof. Let (x;);¢(0,7] be a process satisfying the X y,-hypotheses. Therefore, for a fixed ¢ € [0, T'], the map u — x;(u) is
a continuous strictly increasing function and can be seen as the quantile function of a measure u; € P>(R). Let us denote
by F; and p; respectively the c.d.f. and the density associated to ;. More precisely, F;(x;(u)) = u for all u € [0, 1],
F;(y) =0 for all y <x;(0) and F;(y) =1 for all y > x;(1). Since almost surely, for every ¢ € [0, T'], x;(1) — x;(0) < M,
we have | Supp p:| < M, where | Supp p;| denotes the Lebesgue measure of the support of p;.

By the substitution y = x;(u), equation (30) is equivalent to

1 172 A
B(y,xt)</0 (p(y_xt(v)) dv> =/R€_’kyf(k)hz(k)dk (3D

for every y € [x,(0), x,(1)]. Let us fix a C*°-function ¥ : R — R that is equal to 0 on (—o0, 0] and equal to 1 on [1, +00).
For every a < b, we define the cut-off function 1,5 : R — R by

1 on [a, b],
V(y—(a—1) on(a—1,a),
vb+1-y) on (b,b+1).
0 elsewhere.

ﬂa,b()’) =

Let us denote by n; := 1y, (0),x,(1)- For every y € [x;(0), x;(1)], n;(y) = 1. Moreover, n; has a compact support included
in [x;(0) — 1, x;(1) + 1]. Therefore, if a process (h;):c[0, 7 satisfies

1 1/2 '
B(yﬁxz)fh(y)(/o <P(y—xz(v))dv) :/Re"kyf(k)h,(k)dk
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for every y € R, then it satisfies (31) for every y € [x;(0), x;(1)] and thus it satisfies (30) for every u € [0, 1]. Therefore,
the process defined by

) 1 12
hy (k) := m}kl (B('axt)nt </0 o(-—x () dU) )(k)

solves equation (30), provided that 4, is square integrable for every ¢ € [0, T]. Define

1 1/2
OoF :=B(',Xt)771</0 (p(-—x,(v))dv) .

Note that for every r € [0, T], y r;,(y)(fo1 @(y — x;(v))dv)/2 is a bounded C*°-function with compact support and
y +— B(y, x;) is a bounded continuous function. Therefore, ®; belongs to LY(R,C) and A, is well-defined. Moreover,
since (®;);e(0,77 18 (G1)ref0,1-adapted, (h)efo,1] is also (G;)refo,71-adapted.

Furthermore, we know by assumption that there is ¢ > 0 such that for every k € R, % <c{k)* < c(k)z-/ . Thus by
Plancherel’s Theorem (and denoting by A the Laplacian) we have

2 _ 2 [ L IFTeR)P? / 2 i 2
i, = [ o Pae= [ SR ak<c [ w7 ol

= C/ IFH( + 8) @) ()| dk
R

=C|(1+a) o, ||iz.
On the one hand, B satisfies the B-hypotheses of order 2, then for every i € {0, 1,...,2j}, for every r € [0, T] and
for every y € R, |81(')B(y,x,)| < Ci(M). On the other hand, y n,(y)(fo1 o(y — x;(v))dv)"/? is a C*°-function with
compact support, thus this function and all its derivatives are bounded on R. We deduce that for every i < 2j, there is a
constant C; depending on B and ¢ such that almost surely, for every ¢ € [0, T], 19¢ ®, L., <Ci.

Recall that the support of 7, is included in [x;(0) — 1, x;(1) + 1]. Henceforth, almost surely for every ¢ € [0, T], the
Lebesgue measure of the support of &, is bounded by M + 2. Therefore, for every i <2j, there is a constant C; ps such
that almost surely, for every ¢ € [0, T'],

|o" @], , <ISupp @]/ 0' D, < Cim.

We deduce that there is Cj; > 0 such that fOT |y ||i2 dr < Cjs almost surely, which completes the proof. O
Thus, we can state the following theorem, which is a rewriting of Theorem 1 under the precise assumptions on b.

Theorem 22. Let g € G' and j € N\{0}. Let f be a function of order a > % Let B : R x L»[0, 1] — R satisfy the

B-hypotheses of order 2j. If 2j > «, there exists a weak solution to equation (13) and uniqueness in law holds for this
equation.

Let us briefly explain the different steps of the proof of Theorem 22, the detailled proof being given in [29, Parag. I1.4].
Step 1. Let us fix M > g(1) — g(0) and let us define the stopped version of equation (13):

dy () = Lr<a) (BO W), ) df + ooz [y fROR (e dwk, 1)),
Yo=28,

(32)

where m;(u) = fol o(y:(m) — y:(v))dv and Ty :=1inf{t > 0: y;(1) — y;(0) > M} A T. We start by proving, for f of order
o> % and for B satisfying the B-hypotheses of order 2j > «, the existence of a weak solution to (32). The scheme of
proof is the following: since o > %, we know by Proposition 20 that (ysaz,)ref0,7] satisfies the X -hypotheses. Then,
by Lemma 21, there exists an appropriate process (/;)s¢[0,7] such that fOT fR |h,(k)|2 dk dr < Cyy. Then the proof is the
same as for Theorem 17. o ' S

Step 2. By analogy with Theorem 17, we prove that if (', G', (G{)c[0,77. P*, 2", w'), i = 1, 2, are two weak solutions
to equation (32), then the laws of (z!, wh) and (22, w?) are equal in C([0, 1] x [0, T]) x C(R x [0, T], R2). First, we
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observe that this statement is true for B = 0, by an infinite-dimensional version of Yamada—Watanabe result (see [17,
Prop 5.3.20]). Then we show that a solution to equation (32) satisfies the X js-hypotheses. The statement of step 2 follows
by the same arguments as for Theorem 17.

Step 3. For each integer M greater than My := g(1) — g(0), we consider the solution to equation (32) on the canonical
probability space. Let Q = Q| x Q», where Q1 :=C([0, 1] x [0, T]) and 2, :=C(R x [0, T], R?), equipped with the
class B(S2) of Borel subsets of 2. To every z € 21, we associate {ZM =inf{t >0:z,(1) —z;(0) > M} AT. Let gM
be the o-algebra generated by the map 7™ : z € Q| Z.aeM € §21. By step 1, there is a weak solution (€2, M @
B(Q2), (G)repo, 11, QY, Zagh s ) to equation (32).

We prove that the family (QY) > M, 18 consistent, which follows from uniqueness in law proved in step 2. We use
Theorem V.4.2 of Parthasarathy’s book [32, p.143] to construct a probability measure Q on (€2, B(2)) such that for each
M > My, for each A € GM and for each B € B(), Q[A x B]=QM[A x B].

Step 4. In order to prove the theorem, it remains to prove that Q[{ZM < T]— 0 when M — +400. We control the
martingale part of a solution (z;);¢[0,7] to equation (13) by the same arguments as in Proposition 6. For the control of the
drift part, we use assumption (B3) on B (it is the only point where this assumption is needed) to obtain:

tAcM
QM|:sup / (B(z, (1), 2,) — B(z5(0), 2,)) ds
0

t<T

>M<22TC(M) 0
— — — 0.
2|7 M 0 M

—+00

This concludes the proof of weak well-posedness for equation (13).

2. A continuum of admissible drift functions

In this part, we make the connection between the result of restoration of uniqueness obtained in Theorem 17 and results
of existence and uniqueness for standard McKean—Vlasov equations driven by a velocity field that is merely measurable
in the space variable (see [16,27,30,34]). The connection reads in the form of a new existence and uniqueness result but
for a suitable notion of weak solution and for a class of admissible drifts. We address both in the next two subsections.

2.1. Description of the class of admissible drift functions

Recall the definition of the distance in total variation between two probability measures. For any u, v € P(R),

drv(un,v)=2 inf P[X #Y], (33)
L(X)=pn
L(Y)=v
where the infimum is taken here over every coupling (X, Y) of random variables X and Y in L, (2, F, IP) with respective
distributions p and v, where (€2, F, IP) is any fixed Polish and atomless probability space.
Let us define the following space on which we will consider the drift function:

Definition 23. Let n > 0 and § € [0, 1]. We say that b : R x P,(R) — R is of class (H", C%) if there are measurable
functions A", A5 : R x Po(R) > Rand A : R — R such that for every x € R and u € P> (R),

b(x, 1) = / (k)™ (cos(kx)A" (k, 1) + sin(kx)A™ (k, w)) dk,
R

where

e ) :=A" 417 is bounded in the measure variable: for every k € R and u € P>(R), |A(k, n)| < A(k);

e ) is 5-Holder continuous in the measure variable: for every k and for every w,v € Po(R), |A(k, n) — A(k,v)| <
A (k) drv (i, v)%;

o Ae Li(R)yNLy[R).

In particular, if b is of class (H", C?%), then for every i € P2(R), the map x — b(x, i) belongs to the Sobolev space
H"(R). Indeed, denoting by F (b(-, n)) the Fourier transform of b(-, u), we have

/|(k)’7]-"(b(.,u))(k)|2dk§Cf|/\(—k, u)|2dk§C/ A(—k)? dk < +00.
R R R
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Moreover, if b is of class (H", C?%), then for every x € R, u +— b(x, n) is §-Holder continuous in total variation
distance:

|bGx, ) = b(x, v)| s/<k>‘"|x<k,m—A(k,u>|dks/<k>—"A<k>ddev<u,u>5.
R R

Since n > 0and A € L1(R), fR(k)_"A(k) dk is finite.
In order to apply our strategy, we need to assume the following minimal regularity assumption on the drift b:

3(1 d)
> — — .
=3

It describes a continuum of admissible drift functions b between the following two extremal classes:

e if § = 0: the drift is only bounded in the measure variable. In that case, n has to satisfy n > %: this coincide exactly
with the assumptions of Theorem 17, where we assumed that for each u € P>(R), b(-, n) belongs to H"(R) with a
uniform H"-norm for some n > o > %

e if § = 1: the drift is Lipschitz-continuous in total variation distance with respect to the measure argument. Jourdain [16],
Mishura—Veretennikov [30], Chaudru de Raynal-Frikha [2], Lacker [27], Rockner—Zhang [34] among others have
proved results under this assumption if b is only measurable and bounded in the space variable. Our result applies if b
belongs to H"(R) for some 1 > 0 and if the Fourier transform of b belongs to L1 (R); it is a subset of the space Cy(R)

of continuous functions vanishing at infinity.
2.2. Definition of the notion of solution

Let us consider a new model, with the purpose to make a link between the results obtained in this paper and recent
regularization by noise results for McKean—Vlasov equations obtained among others by [2,16,27,30,34]. There are some
important changes with respect to the model (13) previously studied in this work. The main modification consists in
adding a Brownian motion B, independent of w, in order to take benefit from some additional regularizing effect. In
short, the role of 8 in the model below is to smooth out the (finite dimensional) space variable in the drift coefficient.
Obviously, this comes in contrast with the role of the Brownian sheet w, the action of which is to mollify the velocity field
in the measure argument, as made clear by Theorem 17. Of course, we know from the standard diffusive case (i.e. w =0
and b(x, i) = b(x)) that, in order to fully benefit from the action of 8 onto the space variable, we should average out over
all the possible realizations of 8 (for instance, we may consider the semi-group generated by the diffusion process). In the
present context, this prompts us to disentangle the roles of the two noises 8 and w in the mean-field interaction. Similarly
to the standard McKean—Vlasov model, we shall compute the law of the particle (i.e. the mean-field component) with
respect to the noise carrying § and the initial condition, but, similarly to the model addressed in the previous section, we
shall freeze the realization of w. According to the terminology that has been used in the literature (see in particular the
mean-field game literature [1,15], see also the earlier references [3,7,25,26,38]), § will be regarded as an idiosyncratic
noise acting independently on each particle and w as a common (or systemic) noise. To sum-up, in the previous sections,
we defined u; as p; = Lebyo, 1 o(z,)_l, the space [0, 1] therein carrying the initial condition in the form zo(x) = g(u) for
u € [0, 1]. Implicitly, this allowed us to identify p; with the conditional law of z, given (w(k, §))ker, s<;- Now, u; will
be understood as the law of the particle over the randomness carrying both 8 and the initial condition. This idea is made
more precise in Remark 25.

There are two other modifications of the model introduced in this section. In the Girsanov’s arguments that we will
use in the following proofs, we will not be able to preserve the monotonicity of the solution with respect to the variable u
as in the first part. So we decide to use the same framework as usual in the literature on McKean—Vlasov SDEs, namely
we take as initial condition a random variable £ of prescribed law, independent from 8 and w. Furthermore, we decide to
consider the easiest possible assumption on the mass, namely that it is constant equal to one.

Let n > 0 and 6 € [0, 1] be such that n > %(1 —8).Leth:R x P»(R) — R be of class (H",C%). Let f :R— Rbea
function of order «, such that

<a<——, (34)
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(if 6 = 1, we just require that o > %). The condition n > %(1 — &) insures that this choice of « is possible. Let 1o be any
given initial condition in P2(R). Let us consider the following SDE:

dz; = [ fFOR(e™ e dw(k, 1)) + By + blz, pe) dt,
=LY as. (35)
720=§, L&) = po,

where the filtration (G*""),cfo.77 is defined by GV :=o{w (-, 5), jus; s < 1} and where (i, w) is independent of (8, £).
Note: In that equation and in all this section, £F(X) denotes the law of the random variable X under the probability
measure PP, that is the distribution Po X!,

Let us define the notion of weak solution to (35):

Definition 24. An element = (2, G, (Gt)re0,71, P, z, w, B, &) is said to be a weak solution to equation (35) if

- (22,3, (Gn)iefo,17, P) is a filtered probability space satisfying usual conditions,
- (w, B, &) are independent random variables on (€2, G), where
> w = (wh, wY), with (w" (%, 1))keR,tef0,7] and (w™ (k, 1))keR,ze0,7] two independent (G;)scq0,71-Brownian sheets
under P,
> (Bi)refo.1] 1s a standard (G;);e[0,7)-Brownian motion under P,
> forany € [0, T1, the o-field o {w™ (k, t') —w" (k, 1), w™ (k, ') —w  (k, 1), By — Br: k € R, ¢’ € [t, T} is independent
of G, under P,
> & has distribution g under P,
- (21)ref0,17 is a continuous (G;); <o, 71-adapted process satistying [P-almost surely, for every ¢ € [0, T'],

t t
% =$+/ /f(k)iﬁ(e_”‘“ dw(k,S))+ﬁz+/ b(zs, ps) ds,
0 JR 0

- (Me)reo,17 is a P2(R)-valued continuous (G;)¢qo0,71-adapted process such that, for every ¢ € [0, T'], P-almost surely,
e = LE 16"V, where GV = o {w(k, s), us: k € R, s <1},

- compatibility condition: (i, w) is independent of (8, £) under P (and thus (u, w), B and & are independent) and, more
generally, for every ¢ € [0, T'], the processes (§, w, 1) and § are conditionally independent given G;.

Remark 25. The last two conditions are certainly the most difficult ones to understand. In fact, both are dictated by the
fact that we are looking for weak solutions only: a priori, nothing is said on the measurability of z and p with respect to
the inputs &£, w and B. In particular, at this stage, « may not be measurable with respect to w (which comes in contrast
with the intuitive explanations we gave in Introduction of the section). This is the rationale for defining the McKean—
Vlasov constraint in terms of the conditional law of z; given the o-field generated (up to time #) not only by w but also
by w itself. Similarly, the compatibility condition has been widely used (in a slightly stronger manner) in the analysis
of weak solutions to stochastic equations, see for instance [23,24]. In short, it says that the observation of z does not
corrupt the independence property of (&, i, w) and . Quite obviously, see for instance [1, Remark I.11], compatibility is
automatically satisfied if 4 is adapted with respect to the completion of G" , in which case the solution should be called
semi-strong.

We will prove weak well-posedness for the SDE (35) in three steps: i) when the drift b is equal to zero; ii) when the
drift b is bounded and Lipschitz-continuous in total variation distance with respect to the measure variable; essentially,
we will adapt to our case the proof given by Lacker [27], where we will make use of the averaging over the noise 8; iii)
in the general case, when the drift b belongs to the class (H", C%): we will use here the same arguments as in the first
part, using the infinite-dimensional Brownian sheet w to mollify b in the measure argument.

Let us first consider the case where the drift is zero:

{ dz; = fp FOR(e™ ™ dw(k, 1) + dB;, (36)

20=£&  LF®) =po.

In this case, well-posedness holds even in a strong sense.

Proposition 26. Ler f : R — R be a function of order a > % Then there is a unique strong solution to equation (36).
Moreover, ifSZ1 and Q2 are two solutions to (36), then EPI (zl, wl, ,31) = L’Pz (zz, w?, /32).
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Proof. Strong well-posedness can be proved by a classical fixed-point argument, as in the proof of Proposition 3 for
example (but the proof is now easier since the mass is equal to 1 everywhere). The additional noise 8 does not change
anything to this proof. Moreover, the assumption o > % insures that the assumption of square integrability of k — (k) f (k)
is satisfied (see Proposition 3); in other words, it insures that the diffusive coefficient in front of the noise w is Lipschitz-
continuous.

Furthermore, by Yamada—Watanabe Theorem, the law of (z, w, 8) solution to (36) is uniquely determined. That result
is stated and proved in [17, Prop 5.3.20, p.309] in a finite-dimensional case, but the proof is the same for an infinite
dimensional noise. Moreover, a corollary to Yamada—Watanabe Theorem [17, Cor 5.3.23, p.310] states the following
result: if = (2, G, (G1)iefo,17, P, z, w, B, £) is a solution to (36), then P-almost surely, for every ¢ € [0, T'],

=2 w,p),

where Z is a function defined on the canonical space

Z:RxC(Rx [0, T],R?) x C([0, T1,R) — C([0, T], R)
(37)
(x, oV, wﬂ) [ Z(x, oV, wﬂ),

which is progressively measurable with respect to the canonical filtration on C(R x [0, T], R?) x C([0, T'], R). Remark
that C([0, T'], R) represents here the canonical space on which we define the Wiener measure of a standard Wiener process
on [0,T],and C(R x [0, T], ]RZ) represents the Wiener space associated to the measure of a R2_-valued Brownian sheet
(w™, w¥) onR x [0, T]. O

2.3. Case where the drift is Lipschitz continuous

Let us assume that b : R x P2(R) — R is uniformly bounded and uniforml}i Lipschitz-continuous in total variation
distance in the measure variable. We consider the following SDE with the drift b:

dzr = [p fUOR(Ee™ ™ dw(k, 1)) + dBy +b(zr, r) dt,
e =L G1G "), (38)
20=£ LY = po,

with the same assumptions and the same interpretation as in Definition 24. Let us prove existence and uniqueness of a
weak solution.

Proposition 27. Let f : R — R be a function of order o > % Letb: R x P2(R) — R be a function such that there exists
C > 0 satisfying for every x € R and for every i, v € P2(R)

- 1b(x, W < C;
- |b(xal/«)_b(xav)|SCdTV(MaV)~

Then there exists a weak solution to (38).

Proposition 28. Under the same assumptions as Proposition 27, if ' and 9> are two weak solutions to (38), then
LPI L wh = EPZ (22, w?). In particular, uniqueness in law holds for the SDE (38). Moreover, for any weak solution 2,
(1t )ie[o,1 s adapted to the completion of (g,W =o{w(,s);s <tDreo,7]-

Note that the statement of Proposition 28 shows that the weak solution of (38) is adapted to the filtration generated by
the noise w.

Remark 29. The question of the filtration under which the measure-valued process (ut;)¢[0,7] is adapted is important
here. Actually, we will see in the proof of existence that the weak solution that we will construct is automatically adapted
with respect to the filtration generated by w. Nevertheless, we want to give a more general statement for uniqueness, i.e.
we want to be able to compare two weak solutions where (u,):c[o,7] is adapted with respect to a filtration generated by
w and possibly another source of randomness, provided (w, W) remains independent of (8, £). This will be useful in
the proof of Theorem 32, which states well-posedness for the SDE with (H", 65)-drift b, since for this general case, our
proof based on Girsanov’s Theorem does not imply that (u;)sc[0,7] is adapted with respect to the filtration generated by
w (see Remark 34).

The assumptions on b are the same as in [27]. We will essentially apply the same proof, which we will recall hereafter.
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2.3.1. Existence of a weak solution to the intermediate SDE
Let us prove in this paragraph Proposition 27. We begin by constructing a weak solution on the canonical space.

Proof of Proposition 27. Let us consider the filtered canonical probability space, which is denoted by (QW,GW,
(GM)iero.11,PV), where Q% :=C(R x [0, T],R?), G is the Borel o-algebra on QY. (GV);cj0.7 is the canonical
filtration on (2%, GW) and PV is the probability measure on (2%, GW) such that the distribution of the random variable
w"W > w" is the law of two independent (real-valued) Brownian sheets on R x [0, T'.

Let (Qﬁ’g ,GPE (gf ’é) 1€[0,T]> PA-§) be another filtered probability space on which we define two independent random
variables & and (B;):¢[0,7] such that (8;);c[0,7] is a (gf ’S),G[OQT]-adapted Brownian motion and such that the law of £ is
Ho-

Let (R, G, (G)rejo.11, P) be the product space: @ = QY x QF¢ G=GV @ G"# G =a(G), Q,ﬁ’s) andP=P" @
PA5 . In particular, w is independent of (8, &) under P. Up to adding negligible subsets, we assume that the filtration
(Gt)refo,1 1s complete. Let (z;);¢[0,7] be the unique solution on (2, G, (G;)i¢(0,7], P) of the SDE:

{de = i fROREe* dw(k, 1) + d;, 9

20==£ LPE) =pno.

Existence and uniqueness of a strong solution to (39) is given by Proposition 26. Furthermore, by Yamada—Watanabe
Theorem, there is a (G;):e[o,77-progressively measurable map Z; as defined in (37) such that P-almost surely, z; =
Zi(§,w, B).

Let us denote by C the space C([0, T'], R) and by P(C) the space of probability measures on C. For each time ¢ € [0, T'],
let us denote by 7; : uT € P(C) — u' € P(C) the map associating to u” the push-forward measure of 1’ by the map
x €Cr> x.5s €C. Let (X, d) be the complete metric space of functions

n: Q" =C(Rx[0,T],R?*) = P(0),
w = pl (w),

such that, foreacht € [0, T, (u' ==’ (MT))ze[o,T] is (gtw)te[o)T]-progressively measurable. The distance d is defined by

d(u,v) :==EW¥[dpy (T, vT)?]'/2, where dtv is here understood as the total variation distance on P(C) (while we defined

it before on P(R)). Furthermore, for 4 € X and for € [0, T'], we call 1, the image of u by the mapping x € C — x; € R.
Let v € X. Recall that b : R x P>(R) — R is uniformly bounded. Therefore

e 1 [~
& :=exp</ b(zs,vs)dﬁs——/ |b(2s»"s)|2ds>
0 2 Jo

is a (Gr)req0,71-martingale. Let PV be the probability measure on (€2, G) absolutely continuous with respect to P = P ®
PA¢ | with density:
dp
dP

e

For every w € QW let us denote by P"#¢ (w) the probability measure on (%%, G#-¢) with the following density with

respect to PA-¢:
PP (w)

Equivalently, P*#¢ : QW x GF§ — R, is also defined as the conditional probability satisfying for every (A", A#¢) e
G" x ghs

PY(AY x AP¥) =/ PAE (w, APE) dPY (w).
AW

Let us define dE," =dg — i;(z,, v;) dt. By Girsanov’s Theorem, (,E,U)te[O,T] is a Brownian motion under the measure P”,
(BY, &, w) are independent under P¥ and, for any ¢ € [0, T], the o-field o {w(k, t') — w(k, 1), ,Bt", — B keR, ' elt, T}
is independent of G, under PV. Moreover the process (z;);e[o, 7] satisfies:

dz; = / FR (e e dw(k, 1)) + dBY + b(z:, v dr.
R
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If v satisfies for every ¢ € [0, T], PWY _almost surely,
v = L% (z1GY). (40)

then it also satisfies for every € [0, T], PV -as., v, = L8 (z,1G""), where G"" = o {w(-, 5), vy s < t}. Furthermore,
(v, w) is adapted to the completion of G W hence under PV, (v, w) is independent of (,3”, &), and by Remark 25 the
compatibility condition is automatically satisfied. Thus if (40) is satisfied for any 7 € [0, T'] PW _almost surely, then
(2,6, (G)repo.11, PV, z, w, B¥, &) is a weak solution to (38). Equivalently, it is a solution if for PW _almost every w € QW

for every t € [0, T], v;(w) = ﬁpu’ﬂ’g(w)(Z,Q, w, -)) (the latter obviously implying (40) and the converse following from
the fact that, in (40), Q,W can be replaced by g;V , which implies not only that, for any ¢ € [0, T'], for PW -almost every
we QY vw)= EP”’ﬁ‘E(w)(Z, (-, w, -)) but also that the quantifiers for all t and for PV -almost every can be exchanged
by a standard continuity argument). Notice in particular, that by Fubini’s Theorem, w +— EPV'ﬁ's(w)(Zt(-, w, ) is G-
measurable.

Let us prove that there is a process v € X satisfying (40). For every v € X, let us define ¢(v); := w —

LPFE ) (Z:(-,w, -)). By construction, ¢ (v) also belongs to X'. For every u’ € X’ and for every ¢ € [0, T], let us denote
by u' € P(C) the push-forward measure of ,uT through the map x € C +— x.»; € C. In particular, for every ¢ € [0, T],

d) = LPPE@(Z (-, w, ). For w, v € P>(C), let us denote by H (11|v) the relative entropy
du . .
H(ulv)y= | In F du if u kv, H(u|v) =400 otherwise.
C v

Here, we apply the same strategy of proof as in [27, Thm 2.4]. Let us state the following lemma, which is shown at the
end of the current proof.

Lemma 30. Forevery u,v € X and for every t € [0, T],

1 mn . ~
H(¢(M)ZI¢(1})’)=§EP [/o |b(zs,vs)—b(zs,us)fds

gV }
By Lipschitz-continuity of b, there is C > 0 such that
H(p(w'l¢(v))<C /0 B [drv(us, v)*1G ]ds = C /0 [ drv(ps, vs)*ds < C /0 t drv (1*,v°) ds.
By Pinsker’s inequality, dry (¢ (n)’, ¢ (v))> < 2H (¢ (1) |¢ (v)!). Therefore, there is C such that for every ¢ € [0, T'],

1
E[drv (o). 6 ()')*] < C/O EY [ dry (i, v*)°] ds. (41)

For every n € N\{0}, let us write ¢°" for ¢ o --- o ¢. It follows from a simple recursion and from (41) that for every
—_——

n times

tel0,T]andn e N
ntn

C
EY [dry (6" ()", ™" (1)')*] < ———EW [dry (' v')?].

n!

Recall that the distance d on X is defined by d(u,v) = EV[drv(u”, vT)?]'/2. Thus for every n > 1 and for every
u,veX,

nrn

O O 2
d(97" (0, 7" ()" = ——— d(p, v,
Therefore, for n large enough so that % < 1, ¢°"* is a contraction. Therefore, by Picard’s fixed-point Theorem, there
is a unique solution, called u?® € X, of u?® = ¢(u®). In particular, there exists a weak solution to equation (38). This
completes the proof of Proposition 27. ]

Proof of Lemma 30. Let us first compute for every ¢ € [0, T],

de () do(n)’
H(p(w)'1p(v)') = [Cln b ()" dg (v)!

dp ()" =EF [In (Z.nr)

G" ] (42)
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Let us prove that

dp) o [dPH
oy @ =E [dpv

W], (43)

where Qf’w =o{zs, w(:,s); s <t}. Indeed, for every measurable and bounded functions f : C([0,T],R) - R and g :
C(R x [0, T], R?) — R (recall that we denote by C the space C([0, T], R)):

|:d}P’V fzadg(w. At):|

=2 (7w =7 | [ 10800 wgtw.

a2l do ()’ , [ dP* de ()’
=E° _/c f(x)d¢(v)z (x)d‘b(‘))t(x)g(w.m)] =EF [dIP’V /Cf(x) A6 0) (x)d¢(v)t(x)g(w.m)}

d t
QW] / e d‘jf(’:))t (x)dqs(u)’(x)g(w.Af)]

do ()’
do(v)!

Moreover, recalling the relation dg; = dﬁs" + 5(z5, vg)ds,

P
P

dpv

— E]P}V -E]P)V d]ID
| Ldpv

o [

i|f( AT (Z~/\t)g(w-/\l):|- 44)

o | = (e e o)
P T . ~ 1 (7T ~ 2 1 (7T ~ 2
=E CXP</ (b(ZSv ms) — b(zs, VS)) dgs — _/ |b(Zs’ MS)| ds + _/ |b(zs» Vs)| dS>
0 2 0 2 0

gtw] .

g,W]

r T
=E" |:exp</0 (b(zs. 1) — b(zs, vy)) dBY — %/o |b(zy. ts) — bz Vs)|2ds>

For every bounded and measurable g : C(R x [0, T'], R?) >R

v r . ~ ~ 1 (T < ~
EP |:exp</0 (b(Zs» s) — b(zs, Vs)) dﬂ;} - 5/0 |b(zm Ms) — b(zs, Vs)|2d5>g(w</\t)i|

_ PV | mP"AE (w) o~ 7 w1 s 7 2
=E" |E exp 0 (b(Zsa ms) — b(zs, Vx)) dps — 5 ) |b(Zs» ts) — b(zs, Vs)| ds | |g(w.Ar)

=E¥ [g(w-m)],

since under P, BY and w are independent and since the exponential is a P#¢ (w)-martingale by Novikov’s condition
(recalling that b is uniformly bounded). Thus

EP”
dpv

Using equalities (44) and (45), we get equality (43).
Therefore, back to equality (42), we obtain
er]

Recall that (2, G, (Gy)iefo,17, P, 2, w, ,E", &) is a weak solution to (38). Thus PV-almost surely, E" satisfies for every
tel0,T1:

Qf } (45)

dp+
dpv

H($ () 16 ()') = B [mEP” [

t t
Ez”=Zz—zo—/ /f(k)m(e_ik“ dw(k’s))_/ b(zs. ps) ds.
0 JR 0
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Thus (,E,V)ze[o,r] is (G; ’W)ze[o,T]-adapted and we deduce that

T t 1 ~
H@@w' o) =E lnexp</ (b(zs, ps) — b(zs, v))dﬂ ——/ |b(Zra/Lv) b(zs,vs)|2dS> Q,W]
L 0
pef [ Ny 1 [ Yy 2 w
=E (b(zs, 1) = bzs, v9) dBY — 5 A |b(zs. 1s) — b(zg, vy)| " ds|G,
pe| [ 7 T T [t ZdslgV”
=E (b(zs, o) = b(zs, v9)) B + 5 A |b(zs. 1s) — b(zg, vy)| " ds|G,
LJo
el 11 7 2 oW
=E 5] |b(zs, is) — blzs, vs)|"ds|GY |,
L+ Jo
because dﬁ; — dgf = (i;(zs, Ms) — 5(23, vy)) ds. This completes the proof of the Lemma. O

2.3.2. Uniqueness in law for the intermediate SDE
Let us prove in this paragraph Proposition 28.

Proof of Proposition 28. Let Q! and £2 be two weak solutions to (38), often denoted by ", n = 1, 2. In particular, the
process (z}')seo,7] satisfies P"-almost surely,

=g" +/ /f(k)‘ﬂ (7 dw" (k, 9)) + B + /Ot (25, 17) ds,

where for every ¢ € [0, T'], P"-almost surely u) = £ (G n'Wn) and where (u", w") is independent of (8", ™).
Let Q" be the probability measure on (2", G") with the following density with respect to P,

dQ" T _ 1 77T
d%" ZCXP<_fO (e 5) 4By — gfo |b(Z?»M?)|2dS>- (46)

Let Et" =B + fot E(zg’,ug’)ds. By Ciirsanol/’s Theorem, £ (w", B, ") = £F" (w", p", €") and for any t € [0, T],
the o-field o{w"(k,t") — w"(k, 1), B, — Bl k € R, t' € [t,T]} is independent of G!' under Q". It follows that
= (2", 6", (GNier0,11, Q" 2", w" ,B" &™) is a weak solution to the SDE (36) with zero drift. By Proposition 26,

,CQ G w ,ﬂ )= £ (22, w ,/3 ) and Q" -almost surely, 7" = Z(£", w ,,3"), where Z is of the form (37).
Moreover, recall that forn = 1,2, uf = cr G n’Wn). Recall also that ¢ is defined as being the unique fixed-point

of ¢ in X (see proof of Proposition 27). Let us state the following lemma, which will be shown at the end of the current
proof.

Lemma31. Letn =1,2. Then Q"-almost surely, for everyt € [0, T], u} = yf”(w"), In particular, (U}):c(o, 17 is adapted
to the completion of (Q,Wn)fe[o,r], where g,W" =o{w'k,s);keR,s <t}.

Let us consider a measurable function v : C([0, T], R) x C(R x [0, T'], R?) — R such that JEP"HI//(z”, w)|] < oo
for n =1, 2. It follows from (46) and from Lemma 31 that

T T
£ [ )] =59 [w e uess( [ Betwyapt+ 3 [t Pas)
L 0 0
n_ T~ > 1 T"' 2
=2 [y weso( [ Bt nt) o= [ B ut)Pas)|

—EY Iﬂ(zn,wn)exp</0Tb(zq,/L (w"),)dB" ——/ 152", u? ( )X)|2ds)i|

— ¥ [IZ(Z", w", En)],

where 1; is a measurable map such that EQ'| 1; (7", w", ,E”) |] < +00; the measurability of 17; follows from the fact that ;¢
belongs to X. Furthermore, 1? does not depend on n = 1, 2, since it is the unique fixed-point of ¢. Recalling the equal-
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ity £ ' w!, El) — L@ (z%, w?, Ez), we conclude that EP' Wt whl = EPZ[W(ZZ, w?)]. Moreover, by Lemma 31,
(W iero,7] 18 (gtwn),e[o,T]—measurable. This completes the proof of Proposition 28. O

Proof of Lemma 31. Let us forget about the exponent # in this proof. On the one hand, the process (it;)¢[0,7] satisfies

forevery t € [0, T], s = LF(z, IGH ’W) and (u, w) is independent of (8, £). Moreover, it follows from equality (46) that
PP is absolutely continuous with respect to Q with a density given by

dp T~ 1 T~ ) T~ - 1 T~ 5
< —exp / b(zs,us)dﬂer—/ B(zs. 1) 2 ds ) = exp / b(zs,m)dﬂs——/ By o ds ). @7)
dQ 0 2 Jo 0 2 Jo

On the other hand, since u? is the fixed point of ¢, the process (;L‘P(w),),e[oj] satisfies u?(w) = ¢(u?)(w) =

¢ N
LPTPEW) (Z(. w, ). Since under Q, z = Z (£, w, B), we deduce that for every ¢ € [0, T1, u®(w); = LR (z, IGY), where
GY :=o{w(k,s); k € R,s <t} and R is defined by

dR T ~ 1 (7T -
— =CXP</ b(zs, 1? (w)s) dBs — —/ |b(zs. u¢(w)s)|2dS>- (48)
dQ 0 2 Jo

Let us prove that

(1) under the probability measure Q, (1, w) is independent of (8, £);
(2) forevery t € [0, T], R-almost surely, u? (w), = ﬁR(mgtl"W);
(3) conclude the proof of the lemma by comparing, for every t € [0, T], u; = [ZP(ngtM’W) with u® (w), = L:R(Zzlg#’w).

Proof of (1). By definition of a weak solution, under probability measure P, w, 8 and £ are independent random
variables and (u, w) is independent of (8, £). Let us consider bounded and measurable functions f : R — R and ¢ :
C([0, T, P>(R)) X C(Rx[0,T],R?) - Randlet g : [0, T] — R be a deterministic square integrable function. Recalling
that d,gt =dB; + b(zs, uy) dt, let us compute

0 T - 1 T )
E [w(u,w)f@)exp(/ gsdﬂs——/ 85 dsﬂ
0 2 Jo

P T - 1 T ) T~ 1 T - 5
=E [W(M,w).f(é)exp(/ gsdBs — —/ 85 dS) eXP(-/ b(zg, pg) dBs — —f |b(z5. 115)| dS)]
0 2 Jo 0 2 Jo

T - 1 T -
ZEP[W(:‘M w)f(é)exp(/o (gs —b(zs, Ms)) dgs — 5/() |gs — b(zs, M‘v)|2d5>i|-

We now show that the last line is in fact equal to EF[y (i, w) £ (£)]. By expanding the exponential martingale by Ito’s
formula, it is in fact sufficient to prove that, for any (G;),j0,7] progressively-measurable and square integrable process

(Hy)tefo,11, the stochastic integral fOT H; dg; is orthogonal to ¥ (i, w) f(§) under P. By a standard approximation, it is
even sufficient to do so for simple processes (H;);c[o,7]. In other words, it suffices to prove that, for any 0 < ¢ < ' <T,
for any G;-measurable square-integrable random variable H;,

E° [y (. w) £ ) H, (By — B1)] = 0.

By taking the conditional expectation given G; in the expectation appearing in the left-hand side, it is sufficient to prove
that, forany 0 <r <t < T,

EF [ (1 w) £ €)(By — B)IGi] = 0.

Thanks to the compatibility condition in Definition 24,

E [ (. w) fE)(Br — BIG] = EF[W (e, w) £ (E)IG EF [(Br — BIG] =0

because B, — B; is independent of G;. Therefore,

T - l T
E@[ww,mf(s)exp(/o g5 dBs — 5 /0 g?ds)}zE“"[w(u,wv@)].
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It follows that

0 T - 1 T )
B i r@en( [ aifi-g [ ea)
0 0

=E [y (u, w)] - EF[£(®)]
=E%y (w, w)] - EQ[£(®)]

T - 1 T
=E@[w<u,w>]-EQ[f<s>]-EQ[exp(fo g:dBs — 3 /O gfds)]

since (exp( fOT gs d,gs - % fOT gs2 ds))rero,r] is a martingale under the measure Q. Moreover, the linear span of
{exp(fOT gs dgs), g € Ly([0, T],R)} is dense in L»(2, G#, Q), where G is the o -algebra generated by (Et)te[oj]. There-
fore, (f(£), exp( fOT gs d,Es)) generates the o -algebra G&#, and thus (u, w) and (&, ,E) are independent under the proba-

bility measure Q.

Proof of (2). Recall that for every r € [0, T], /,L¢ (w); = LZR(z, |g,W), and let us prove that for every ¢ € [0, T'], R-almost
surely, u? (w); = LR(z,1G""). Let f:R— R, g:C([0, T], P2(R)) — R and & : C(R x [0, T], R?) — R be bounded
and measurable functions. Fix ¢ € [0, T]. By (48), we have

B[ £ (20)8 (t-nt)h(w.p)]
tN - 1 t -
= EQ[f(zt) exp( / b(zs, w? (w);) dfy = / 1b(zs. /ﬂ(w)s)|2ds>g<umh<w.m}
0 0
= EX[EC[F1G/" " Jg () h(w.pn)], “9)

where (recall that z has the form z = Z(§, w, ,E))
t~ ~ 1 t ~
F, = f(Z[)exp(A b(Zs, ,u¢(w>s)d,3s — 5/0 ’b(Zs, M¢(U))s)|2d5>
~ r. ~ ~ 1 !~ ~
=f(zz(§,w,ﬂ>)exp(/o b(zs(s,w,ﬂm"’(w)s)dﬁs—5/0 |b(zs(s,w,ﬁ),u"’(w)s)Fds).

Note that F; is Qtw’ﬁ ’S—measurable. By statement (1), under probability measure Q, (u, w) is independent of (E ,E).
Hence EQ[F, |G ’W] is gtw-measurable. Thus it follows from (49) that

E*[ f (20)8 (nt)h(w.n)] = EQEQ[F 1/ IE [ (1) 16" Th(w.n0)].
Since EQ[g(/L A,)|gtw]h(w4 Ar) 18 gtw-measurable and bounded, there is a bounded and measurable function k : C(R x
[0, T], R?) — R such that IEQ[g(,u.M)IgtW]h(w.M) = k(w.rr). Thus, redoing the same computations in reverse, we ob-
tain:

EX[ £ (208 (en)hw.n)] = EQ[EC[FIG! " Tk(w.an)] = EQ[ Frk(w.n)] = ER[ £ @)k (w.no)]

=ER /Rf(x)dw’(w)z(x)k(w.m)}

—ER fR f(X)d,U«d)(w)t(x)]EQ[g(Mm)|ng]h(w‘A’)]

=EF /Hé f(x)dw(w»(x)g(u.A,)h(w.A,)]. (50)

Since the process (,u¢ (W)t)refo,7] 18 (gtW),e[(),T]—adapted, it is in particular (gﬁ’w)te[oj]-adapted, thus equality (50)
implies that u? (w), = LR(z, |GH ’W). It completes the proof of (2).
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Proof of (3). Let us denote for every ¢ € [0, T], v; = ,u¢(w)t. We want to prove that (147):c0,7] = (Vr)refo.7]- Recall
that for every € [0, T'], Q-almost surely, u; = LF(z |Q,”’W) and, by point (2), v; = LR(z |g,“’W). By (47) and (48),

dP r. ~ 1 (7T~
@=GXP</O b(ZSaMs)dﬂs_E/O |b(zs,us)|2dS);

dR /T~ ~ 1 [T~ )
-~ =X b(zs, Vs)d,Bs - _/ b(zs, vs) ds)
aQ p( 0 2y | |

Let us apply the same computation as in the proof of Lemma 30. Recall that for every ¢ € [0, T], i’ denotes L (z.1,|G ’W)
and V' := £R(z.A,|g;"W). For every t € [0, T,

M,Wi|

j .

We use the fact that under P, § is independent of (u, w) in order to prove, exactly as in the proof of Lemma 30, that for
everyt € [0,T], EP[% |g,“’W] = 1. Again by mimicking the proof of (43), this leads to

dv! drR W
S [S]

1 ‘e ~
H(' ') = EER[/O |b(zs, vs) — b(zs, MS)|2ds

dv’ dv’
H(Utlﬂt) = Aln d—wdvt :ER[IH d—w(Z./\t)

dP

Therefore, we finally obtain

W
e

Applying Pinsker’s inequality and using the fact that b is Lipschitz-continuous with respect to the measure variable, we
finally obtain for every ¢ € [0, T'],

T
EQ[ drv (v, 10)?] < E dyy (V' Mt)z] < C/o EQ[ dr (s, 115)%] ds.

Thus by Gronwall’s inequality, we obtain that for every ¢ € [0, T], EQ[dTV(vt, ut)z] = 0. In particular, Q-almost surely,
the two continuous processes (it)se[0,7] and (Vs):e[o,7] are equal. This completes the proof of the lemma. O

2.4. Case where the drift is general
Let us state the well-posedness result for the general case:

Theorem 32. Let n > 0 and § € [0, 1] satisfy the inequality n > %(1 —8). Let b : R x Pr(R) — R be of class (H", C%).
Let f : R — R be a function of order o € (%, %].
Then existence of a weak solution and uniqueness in law hold for equation (35).

Note: The assumption on « is the same as the one given by inequality (34).

As a first step, let us show that a drift function b satisfying the assumptions of Theorem 32 can be written as a
sum b + b — E), where b satisfies the assumptions of Proposition 27 and where b — b satisfies assumptions similar to
Definition 12, and apply on b — b the same Fourier inversion as in Lemma 15.

Recall that by Definition 23, b can be written as

b(x, 1) = / (k)™ (cos(kx)A" (k, 1) + sin(kx)A™ (k, w)) dk, (51)
R

where A = A" 4 i1 satisfies for every k € R and for every i, v € P2 (R),
Ak, w)| < Ath); (52)
|n(k, 1) — Ak, v)| < Alk) drv(p,v)°, (53)

and A belongs to L1(R) N Ly (R).
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Lemma 33. Ler 0 := =5, There exists =2 4 idS where M, A% i R x Po(R) — R, such that for each k € R and for
each u,v € P,(R),

~ C
Ak, ) = Kk, )| < A (54)
[k, ) = %k, v)| < Ck)?ID Ak) dry (1, v), (55)

where C is independent of k, i, v and 6.

Proof. Let us fix kK € R. We will focus on the proof for the real part; the case of the imaginary part is identical.

Let us define u : P2(R) — R by u(p) := ANA(&’;L). By (52) and (53), for every i, v € Po(R), |u(uw)| <1 and |u(n) —

u(v)| < drv(u, v)%. Let (2, F,P) be a Polish and atomless probability space. Let us define v : L,(2) — R by v(X) :=
u(L(X)).

The following approximation method is inspired by the inf-convolution techniques. Let ¢ > 0. Let us define v :
Ly(2) —> R by

1
8(X):= inf Y — (P ®Leb X£Y 2 . <6
v YeLQ(lsrzlx[o,l]){U( )+ 28( ® Lebyo,1P[X # Y] } 56)

We consider here the infimum over random variables in a larger probability space in order to be enseure the existence of
a random variable Y independent of X. In (56), the map v is extended to Lo(2 x [0, 1]) = R by v(Y) := u(L(Y)). Let
us prove that

(1) v®(X) depends only on the law of X; thus we can define u®(u) by letting u®(u) := v®(X), whatever the choice of
the random variable X with distribution .
8
=5

(i) forevery u € Po(R), [u®(n) —u(n)| < Ce25.
—1
(iii) for every u,v € Po(R), |uf(n) — u®(v)| < ng?S drv(u, v).

Proof of (1). Let X, X' € Ly(2) with same law. We want to prove that vé(X) = v®(X’). Remark that by definition of
v, v(X) depends only on the law of X. Fix n > 0. There is Y7 € L,(2 x [0, 1]) such that

1
o(Y") + - @ @ Lebpo.)[X # Y] < v°(X) +1. o7

Let v: R x B(R) — R be the conditional law of Y” given X; in other words, for every fixed x € R, v(x, -) belongs
to P>(R), for every fixed A € B(R), x — v(x, A) is measurable and for every f : R? — R bounded and measurable,
(E ® Lebyo, 1)/ (X, Y")] = (E® Lebpo, 1) f £ (X, y)v(X, dy)].

Furthermore, for every fixed x € R, let us denote by u € [0, 1] — g(x, u) the quantile function associated to the
probability measure v(x, -). For every ¢ € R and for every u € [0, 1], {x : g(x,u) <t} ={x:v(x, (—00,t]) <u} € B(R),
so we deduce that for every u € [0, 1], x > g(x, u) is measurable. Moreover, u — g(x, u) is a cadlag function. It follows
from [17, Proposition 1.13] that (x, u) — g(x, u) is measurable.

Let U € Ly([0, 1]) be a random variable with uniform law on [0, 1]; in particular, it is independent of X’ (remark
that we have considered a larger probability space in order to ensure the existence of U independent of X'). Let ¥’ :=
g(X’, U). Then for every f :R?— R bounded and measurable

(E ® Lebjo,1)[ £ (X', Y')] = B ® Lebo,i)[ £ (X" g(X'. U))]

1
= (E ® Lebyo, 1)) /O F(X', g(X' u)) du:|

= (E®Lebyg,17) /Rf(x’, y)v(X', dy)].

Since X and X’ have same law, we deduce that

(E® Lebyo,1))[ f (X', Y)] = (E ® Lebyo,1) /Rf(Xy yv(X, dy)] = (E® Lebpo, 1) [ £ (X, Y")].
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Therefore, the pair (X', Y’) has same distribution as (X, Y"). It follows that
(P ® Lebjo,11)[X # Y"] = (P® Lebjo, 1)) [ X" # Y]

and v(Y") = v(Y’) since v depends only on the law of the random variable. Thus by inequality (57),
1
o(Y') + 5 P @ Lebyo [ X' # Y] <" (X) + .

By definition (56) of v¢, v¥(X’) < v(Y’) + 21_5(P ® Lebyo 11)[X’ # Y']?, thus v¥(X’) < v¥(X) + . We proved that the

inequality holds with every > 0, thus v*(X’) < v4(X). By symmetry, v®(X) < v®(X"), hence the equality holds true.
8

Proof of (ii). Let us prove that for every X € L(2), [v¥(X) — v(X)| < Ce2-5. Fix X € L(L2). By definition (56), it
5

is obvious that v®(X) < v(X). Thus it is sufficient to prove that v(X) — v®(X) < Ce2-3.
Fix 1 > 0. There exists Y such that (57). It follows that

v(Y") + ZLS(PQQLeb[O,l])[X A1 <o) + 1.
By definition of v, |[v(X) — v(¥Y")| = [u(L(X)) — u(LY™)| < dpv(L(X), L(Y"))%. Therefore, by (33),
dry (LX), £(Y")) < 4B @ Lebo.[X # '] < 8e[ drv (L0, L(Y7))’ + 1] 9

Let [ :=limsup, o drv(£(X), L(Y")). Thus 12 < 8¢l®, hence we get [2~% < 8e. It follows that

limsup dry (£(X), L(Y")) <2757 (59)
UANY

By inequality (57),
1
v(X) = v (X) Sv(X) — v(¥") = - (P® Lebpo.i[X # Y +n

< [v(X) —v(Y")| +n < drv(L£(X), £(yn))5 + .

By passing to the limit  \ 0, we obtain v(X) — v*(X) < Ce¢ b= , which completes the proof of (ii).
Proof of (iii). Let us first prove that u® is also §-Holder continuous. Let u, v € Pa(R). Let X and X’ € L,(R2) with
respective distributions p and v. Fix n > 0. Let Y7 satisfying (57). Then

v (X) —vf (X)) < v (X)) —u(Y7) — %(]P’ ® Lebo 1) [X £ Y] + 1
<v(Y"+ X —X)+ %(P@Leb[o,”)[x’ £V 4+ X —X]’

1
—o(¥") — S (P® Lebpo, ) [X # Y] +1
<@+ X = X)—v(¥")|+n < drv(L(Y"+ X' - X), L‘(Y”))S +1.

By definition of the distance in total variation, dv(L(Y" + X' — X), L(Y")) < 2P[X’ # X]. Thus for every n > 0,
V8 (X") —v¥(X) < 2°P[X’ # X1° 4 5. By letting 7 tend to zero and by symmetry, we deduce that there is C > 0 depending
only on § such that

|u® () — uf V)| = |v° (X) —v° (X')| < CP[X" # X]’.
By taking the infimum over every coupling (X, X’) of (u, v), we finally get
|u® (1) —u* )| < Cdrv(p, v)°. (60)

Therefore, u® is also §-Holder continuous.
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Keep X, X’ € L»(2) two random variables with laws u and v. Let (Y"),,~ satisfy (57). It follows from (58) and (59)
that

38 $ 1468 1
limsup(]P’®Leb[0,1])[X #+ Y”] <V2e225g23 =22-3g25,
UANY

For every n > 0, let us define
S":={Y € Ly(2 x[0,1]): (]P’®Leb[0 DX # Y] <2557 49
zS
or (P ® Lebjo, ) [X' # Y] <255 675 + 7).

Fix nn > 0. Thus there is Y7 € S such that (57) holds true. We deduce that
v (X) = v (X) = u(Y7) + zie(P ® Lebpo, ) [X' # Y]
—o(¥") — %(]P’ ® Lebpo, ) [X # Y] +1
< %((P ® Lebyo, 1)) [ X # Y"]2 — (P ® Lebyo, 1)) [ X # Y"]z) + 1.

By symmetry, we deduce that
1 2
[0 (X') = 0" ()| = 5 sup (P @ Lebjo.1[X' # Y] = (P® Lebyo.1)[X Y| +n.
YesSn

Moreover,

|(P® Lebjo,1))[X # ¥Y]* — (P ® Lebjo, 1)) [X # Y|
< |(P®Lebjo.1)[X' # Y] — (P® Lebjo,1))[X # Y1
x |(P ® Lebjo,1))[ X’ # Y] + (P ® Lebjo,1))[X # Y]
<P[X'# X]-|(P®Lebjo,1))[ X" # Y]+ (P ®Lebjo,1))[X # Y]|.

For every Y € §", we have

1

|(P ® Lebyo,1)[ X' # Y]+ (P ® Lebyo,1)[X # Y]| <IP>[X7feX]+2(2zl 5 + 7).

By passing to the limit n N\ O it follows that there exists C > 0 depending on § such that for every X, X’ € L,(2) with
respective distributions x and v,

|uf (W) — u® )| = [v* (X) —v* (X')| < 2—181?[)(’ £ X](P[X' # X]+ Ce79).

Let us distinguish two cases:

L 1

e if dpv(u, v) < €23 by definition (33), there exists a coupling (X, X’) of law (u, v) such that P[X # X'] < ¢2-3. Thus

1

o) — 0] = €= B[X' % X] = €6 dry e v

o if drv(u,v) > 8% recall that u® is §-Holder continuous (see (60)). Thus

drv(u,v)

W =< CSZ & drv(u, v).

|uf () —uf )| < Cdrv(u, 1)’ <C

This completes the proof of (iii).
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Let us conclude the proof of Lemma 33. Let us define o (k, ) := A(k)u?(u), with e =
P2 (R), we have

)0(2 5 - For every u,v €

L
(k)%’
0k, ) = T v)| < AR () — 1 )] < CAMETT dry (e, v) < CAR ()P dry (. v).

[ ) = WMk )] < A () — u()| < CAMIETS < CAGK)

It completes the proof of (54) and (55) for the case of the real part. The proof for the imaginary part is the same. |

In particular, it follows from (52) and from (54) that there exists C > 0 such that for each k € R, |X(k, )| < CA(k).
Let us define

b(x, ) = /R (k)" (cos(kx)A™ (k, w) + sin(kx)A~ (k, p)) dk. 61)
For every x € R and u € P>(R),

|b(x, )] < CfR<k>—"(\X-‘“(k, W + [k, ) dk < C/Ru«)—"z\(k) dk < C,
since n > 0 and A € L1(R). Furthermore, by (55), for every x € R and for every u, v € P>(R),

Wk, ) — %3 (k, v)]) dk

B(x, w) —b(x,v)| < fR "y (A" ke, ) — 2 (K v)| +
<C / () ~R) P13 A (k) dk dry (s, ).
R

Moreover, 7 — 6(1 — 8) > 0. Indeed, n — 01 =8 =n+05 -0 =a— 51 =120 5 gpy inequality (34). Since A
belongs to L (R), it implies that fR (k)0 1= A (k) dk < +00. Therefore, the drlft function b is uniformly bounded
and uniformly Lipschitz-continuous in the measure variable.

2.4.1. Existence of a weak solution to the SDE with drift function b
Let us prove existence of a weak solution to equation (35). We follow the same idea as in Theorem 17.

Proof of Theorem 32, existence part. Let 2 be a weak solution to the SDE (38) with drift b given by (61). In particular,
P-almost surely and for every ¢ € [0, T'],

t t
=&+ / / R (e~ dw(k, 5)) + B + / b(zs, ) ds,
0 JR 0

where for every t € [0, T'], u; = ﬁP(z,|Q,W) and g,W :=o{w(k,s),k € R, s <t}. Recall that Proposition 28 states that
every weak solution has this form, i.e. (141):¢[0,7] 1s adapted to (the completion of) (Q,W),E[O’T].

Let (ht)te0,11 = (h?t + ih?)te[O,T] be a process with values in L, (R, C) satisfying for every ¢ € [0, T'] and for every
x €R,

(b—b)(x, ) = f fk) (cos(kx)hiR (k) + sin(kx)hf‘(k)) dk. (62)
R
By (51) and (61), the unique solution to (62) is given, for every k € R and for every ¢ € [0, T'], by

(k) = — —— (k) (A, ) — Mk, 1)
f k) T e

Since u; is a (gtw)te[o,r]-adapted process, the process (%;):¢[0,7] is also (glw)te[o,r]-adapted. Furthermore, by (54) and
since f is of order «,

T T T
/ /|h,(k)|2dkdt§C/ /(k)za_Z"]A(k,M,)—X(k,u,)|2dkdt5C/ /(k)z"‘—2"—2951\(k)2dkdt.
0 R 0 R 0 R
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Since « =n+ 66§ and A € L>(R), we deduce that fOT fR |ht(k)|2 dk dt is bounded by a deterministic constant. Therefore,
the measure Q on (€2, G) with the following density with respect to IP:

dQ T 9 Tro o N 17 2
— =exp / /h‘, (k)dw"(k,t)+/ /h;’(k)dw“(k, r)——/ /|ht(k)| dkdt>
dP o Jr o Jr 2Jo Jr

is a probability measure. Let us define w(k, 1) = w" (k, t) +iw" (k, t), where
. . t rk . N N t rk N
™ (k, 1) ::w"‘(k,t)—[ f R0y di ds, w0~ (k, 1) ::w“(k,t)—/ / B3 (1) di ds.
0 Jo 0 Jo

By Girsanov’s Theorem, Lo, B, &) = LF (w, B, £) and for any r € [0, T], the o-field o {w(k, t") — w(k, 1), By — Bt k €
R, t' € [t, T1} is independent of G; under Q. Moreover, Q-almost surely, the process (z;)se(0,7] satisfies

t t
u=E+ / / FR)R(e % dib(k, 5)) + / / f (k) (cos(kzs)h? (k) + sin(kz )} (k)) dk ds
0 JR 0 JR
t
+ﬁt+f B2y py) ds
0
t t - t
=§ +/ / f(k)m(e—ikzs dw (k, S)) +/ (b —Db)(zs, us)ds + By +[ b(zs, ps) ds
0 JR 0 0

t t
=g [ [ rwome " ame )+ i+ [ o
0 JR 0

Furthermore, recall that for every ¢ GN[(), T] P-almost surely, u; = Lp(z,|g,W). We want to prove that for every ¢ €

[0, T] Q-almost surely, u, = £Q(Zz|gl“‘w), where the filtration (g,“’w),e[o,ﬂ is defined by g;"W =o{w(k,s), us; k €
R,s <t}.Lety : R— Rand ¢ : C([0, T], P>»(R)) x C(R x [0, T], R?) — R be bounded and measurable functions. Fix
t € [0, T]. Then

EQ[I// @)e(ar w-/\t)]

t 1 t
:EP[W(Zt)(P(M/\t,w-/\t)exp< / / 9, () dw (k. 1) — 2 f [ |h,<k)|2dkdr)]
0 JR 0 JR

Recall that the process (h;):c[0,7] 1S (gtW),e[o,T]-adapted. It follows that the process (W.at)sefo,77] is also (QIW),E[(),T]-
adapted, since W.,; = w.n; — fo'/\t Johs(D)dlds. Thus

EQ[I/I @)e(tar w-/\t)]

t 1 t
:EP[EP[w(Z;)Ig,W]QO(/LM,E.M)exp</ /m(h,(k)dw(k, t))—if /|h,(k)|2dkdt>}
0 JR 0 JR

t - 1 !
=E“”[ / vf(x)duz(x)go(u.m,wmexp( | [ ot @awin) -3 [ \ht(k)}zdkdr)]
R 0 JR 0 JR

=E@[ /R ¥ (x) dpt (V)@ (s wm}. (63)

Therefore, for every ¢ € [0, T], E@[w(zmg;“w] = fR ¥ (x)dus (x). We deduce that for every ¢ € [0, T'], Q-almost surely

= L2011 ").

Furthermore, the pair (u, w) is G W _measurable and, subsequently, % is also G% -measurable. By independence of
(&, w, B) under P, we deduce that (i, w) and (B, £) are independent under Q. By the same argument and by the compat-
ibility property under IP, we deduce that, under Q, for any ¢ € [0, T, (§, w, ) and B are conditionally independent given
Gy, which is the required compatibility condition.

Therefore (2, G, (Gi)repo,71, Q, 2, W, B, &) is a weak solution to (35). This proves the first statement of Theorem 32. [J
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Remark 34. In Remark 29, we emphasized the importance of the filtration under which (u;)s¢[0,77] is adapted. It makes
sense in (63), because in order to identify fR ¥ (x) dus (x) with the conditional expectation EQ[y (z,) Gl ’W], we need to

know that p, is G/* ‘W _measurable. This is obviously true, but it is not necessarily true with g,W instead of G!* W

2.4.2. Uniqueness in law for the SDE with drift function b
Let us conclude the proof of Theorem 32 by showing uniqueness in law for equation (35). We follow the same idea as in
Theorem 17.

Proof of Theorem 32, uniqueness part. Let Q! and ©2 be two weak solutions to (35). We want to prove that cF : (zl) =
P (z%).1In particular, for n = 1, 2, P"-almost surely, the process (z}):c[0,1] satisfies

t - !
z =.§”+/ /f(k)m(e"’“s dw"(k,s))+ﬂ{’+/ b(zg. pug) ds,
0 Jr 0

where for every ¢ € [0, T, u} = cF (z?|g;‘"’wn), Q,“n’wn =o{w"k,s), u?; k e R, s <t} and (u", w") is independent
of (8", &™) under P". _

For n =1, 2, define the process (h}'):c[0,7] by hf (k) := ﬁ(k}"’(k(k, uy) — Ak, ut)) for every k € R and for every
t €10, T]. Itis (G )sef0,71-adapted, fOT Iz |h7 (k)| dk dt is bounded and (h");e[0,7) satisfies for every x € R and for
every t € [0, T]

(b—b)(x, 1) = fR F ) (coskx)h)™ (k) + sinkx)h,™ (k)) dk.

Let us define Q" as the absolutely continuous probability measure with respect to P" with density

n T T
dQ =exp<—f /m(h;l(k)dw"(k, r))—lf /|h¢(k)|2dkdt>.
dp o Jr 2Jo Jr

Let us denote dw"(k,t) = dw"(k,t) + h}(k)dkdz. It follows from Girsanov’s Theorem that £ @, B E™) =
LP (w", B, ") and that, for any ¢ € [0, T'], the o-field o {0" (k, t') — W" (k, 1), B —B;'. ke R,t" e [t, T1} is independent
of G/' under Q". Moreover, (z}')s¢[0,1] satisfies

t ro
z?=§”+/ /f(k)m(e—"kz? dw"(k,s))+ﬁ,"+/ b(zf, i) ds.
0o Jr 0

Let us remark that (exp(— [y [ R(AZ (k) dw” (k, s)) — 5 [y [ 1B (K)* dk ds))seqo, 71 and @7, = w', — [ [ A2 (1) dl ds

are (g,“ W )ie[0,71-adapted. Let us consider the same function ¢ and v as in equality (63). We obtain by a similar
computation:

EY [y (7)o (s 7))

— t t
=E" I/f(z;’)so(uf'mwf’“)exp(— f f W au” (k. 5)) - 5 / f |h.’§<k>|2dkds>]
L o Jr 2Jo Jr

n n n n ~ ! —_— 1 t
=E | E¥ [y ()16 " ]go(mA,,wf’A,)exp(—/ /Eﬁ(h?(k)dw”(k,s))—if /|h?(k)}2dkds>}
L 0 JR 0 JR
n i ~ 4 L — 1 4
=EP fw(x)du';(xyp(ufg,,w_”M)exp<—/ /m(kg(k)dw"(k,s))— 5/ /\hg(k)|2dkds)]
L/R 0 JR 0 JR

— R [/R ¥ (x) df ()l W},)},

and thus for every ¢ € [0, T'], Q"-almost surely, ufy = £ (zf |Q,“n’Wn).
Moreover (u", w") and % are GH"-W" -measurable and under P, (1", w") is independent of (8", ). Thus for any
bounded and measurable functions g : C([0, T],R) x R — R and f : C([0, T], P»(R)) x C(R x [0, T], R?) - R, we
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have
n ~ n ~ d t n ~ d t n
EQ [f(Mn,wn)g(ﬁn,%'n)]ZEP [f(un’wn)%g(ﬁn’sn)} :EIP’ I:f(Mn,wn)%} .EIP’ [g(ﬂn’%.n)]

=EY'[f(u", #")]-EY [¢(B",&")]-

Thus under Q", (1", w") is independent of (8", £). By the same argument and by the compatibility property under P”,
we get that, under Q", for any ¢ € [0, T'], (§",W", u™*) and B" are conditionally independent given G}, which proves
compatibility under Q".

Thus we deduce that for n = 1,2, (", G", (Gtepo,71, Q", 2", w", B, ") are weak solutions to the SDE (38) with
drift b. By Proposition 28, it follows that @ ' wh = L@ (z%, W2) and that for every ¢ € [0, T], u" = yas (z;’|g,W").
Then, we apply the same computation as (29): for each bounded and measurable ¢ : C([0, T'], R) — R,

T T
EF'[¢(z")] =EY [¢(z")exp</ fm(h;'(k)dw"(k,t))— lf /|h;’(k)|2dkdt)]
o Jr 2Jo Jr

Recall that hf (k) = %(kr"(k(/@ wh) — Ak, 1)) and that pf = L& (z;’|g,V~V"). Hence the process (h");c[0.7] is

(gt‘x/n),e[o,r]—progressively measurable. It follows that there is a measurable map v : C(R x [0, T'], R?) - R, independent
of n, such that EQ" [|(@")|] < 400 and

E” [0(:)] =E¥ [p(c )y (8")] =EZ [0 ())v(3) | =E” [0(") ]

We conclude that £F' hH = is (z2). This completes the proof of Theorem 32. O
p p

Remark 35. As the last computation right above highlights it, we have in fact that £ : ' =P ? (z%, w?) and then
L2 (! ) = L7 @2, ).
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