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Abstract. In this work, we prove that for any dimension d > 1 and any y €
(0, 1) super-Brownian motion corresponding to the log-Laplace equation

t
o(t,x) = (S ))(x) — /O (Si—sv” (5, )) () ds,  (r.x) €Ry x RY,

is absolutely continuous with respect to Lebesgue measure at any fixed time
t > 0. {St};>0 denotes a transition semigroup of a standard Brownian motion.
Our proof is based on properties of solutions of the log-Laplace equation. We
also prove that when initial datum v(0, -) is a finite, non-zero measure, then
the log-Laplace equation has a unique, continuous solution. Moreover this
solution continuously depends on initial data.

1 Introduction and main result

This paper is devoted to studying regularity properties of the super-Brownian motion with
stable branching mechanism with infinite mean.

Let us start with some notation. For a measure ;1 on R¢ and a function f on R¢ let (u, f)
or (f, u) denote the integral of a function f with respect to a measure y (whenever it is well
defined):

(o) =t 1= [ o),

Let y € (0, 2]\ {1}. The super-Brownian motion with y-stable branching mechanism, X =
{X;,t > 0}, is a Markov measure-valued process on R4 which is characterized as follows: for
any finite measure u and a nonnegative not identically zero bounded continuous function f,

Ey (e Xy = E(em X0 )| Xg = ) = e 00D 0 vy > 0, (1.1)
Here v is a solution to the so-called log-Laplace equation:
t
06,0 = (SN =[S ()@ ds, GweRe xR (12)
0

if y € (1, 2], and for y € (0, 1), the sign in front of the non-linear term is reversed:

t
v(t, x) = (S f)(x) —I—/O (Si—sv” (s, ))(x)ds, (t,x) e Ry x RY. (1.3)

Here and for the rest of the paper {S;};>0 denotes the transition semigroup of the Brownian
motion whose generator is Laplacian %A in RY. Clearly

Sfe = [ F0pG=ydy. 120,
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where {p;(x),t >0,x € R4 } is the transition density of the Brownian motion. {S;};>¢ de-
scribes the underlying Brownian motion of X, whereas its continuous-state branching mech-
anism is described by v — £v?, v > 0. The change of sign in front of v? between (1.2) and
(1.3) corresponds to the change of sign in the Laplace transforms for spectrally positive stable
random variables with stability indexes y € (1,2) and y € (0, 1), respectively.

The above equations were considered in Watanabe (1968) for a more general “motion” op-
erator and state space. Existence and uniqueness for such equations was derived in Watanabe
(1968) for strictly positive sufficiently regular initial conditions. For the equations (1.2), (1.3)
existence and uniqueness was established later for much more general class of initial condi-
tions (see, e.g., Fleischmann (1988) for y € (1, 2] and Aguirre and Escobedo (1986/87) for
y € (0, 1)).

For the case of super-Brownian motion with y-stable branching mechanism (in what fol-
lows we will call it y-super-Brownian motion) it is well known that for y € (1,2] in di-
mensions d < % at any fixed time 7 > 0, the measure X, = X,(dx) is absolutely continu-
ous with respect to Lebesgue measure (in what follows, we will often write just “absolutely
continuous”) with probability one (cf. Fleischmann (1988)). By an abuse of notation, we
sometimes denote a version of the density function of the measure X; = X,(dx) by the same
symbol, X;(dx) = X;(x)dx. Itis even known that ford =1, y € (1, 2], at fixed times ¢, there
is a continuous version of the density in x variable (see Mytnik and Perkins (2003)), and for
y =2, and again d = 1, there even exists a jointly space-time continuous version of the den-
sity (see Konno and Shiga (1988), Reimers (1989)). More detailed regularity properties of
the densities of superprocesses with stable branching mechanism with possibly more general
motion have been studied in Fleischmann, Mytnik and Wachtel (2010, 2011), Mytnik and
Wachtel (2015, 2016).

This paper is devoted to deriving absolute continuity of X for the case of y € (0, 1). It
is easy to check that in this case E({X;, 1)) = oo, for ¢t > 0, which adds some technical
difficulties for the proofs.

Before we state the main result of this paper we need to introduce some notation. Let
E be any Polish space. Let C(E) and B(E) be respectively, the spaces of continuous and
Borel measurable functions on space E. If F(E) is a space of real-valued functions on E
we define the following subspaces of F(E). F,(E) (respectively, FT(E), F.(E), Fp.(E))
denotes the subspace of bounded (respectively positive, with compact support, bounded with
compact support) functions. For example, B;rc (R4) denotes a set of positive, bounded, Borel
measurable functions with compact support on R?.

Now let us define the explosion time of the superprocess.

Definition 1.1 (Time of explosion). Let d > 1 and let {X;};>0 be a super-Brownian motion
with non-random initial state X¢. Given nonnegative continuous function f on R¢, we define
the time of explosion 7' (Xg, f) of X as follows

T (Xo, f)=inf{t > 0: (X;, f) = o0}.
Now we are able to state the main result of the paper.
Theorem 1.2 (Absolute continuity). Let d > 1 and 0 <y < 1. Let {X;};>0 be a y-super-
Brownian motion with non-random initial state Xo being a finite measure on R¢. For each

t >0, X;(dx) is P — a.s. absolutely continuous on the event {t < T (Xg, 1)}.

The proof of this theorem is based on the properties of solutions to the log-Laplace equa-
tion corresponding to the process {X;};>0. These properties are stated in Theorem 2.4. This
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theorem extends results of Aguirre and Escobedo (1986/87) for the case of non-zero measure-
valued initial conditions. All of Section 4 is devoted to the proof of these properties. In Sec-
tion 3.1, we will prove that for any nonnegative, non-zero continuous function f on R?,

T(Xo, f)=T(Xo,1), P-as.

This property allows us to define the density of the superprocess {X;};>o for a fixed time
t > 0. In Section 3.2, we conclude the proof of Theorem 1.2—the main result of the paper.

2 Semilinear heat equation

For the rest of the paper fix y € (0, 1) and arbitrary dimension d > 1. One of the main tools
for investigating the y -super-Brownian motion is the log-Laplace equation

t
v(t, x) = (S; f)(x) +/0 (Si—sv¥ (s, ) (x)ds. (2.1)

Usually in the literature (2.1) is studied for f being a non-negative function. In the sequel,
we will consider (2.1) also with f being a measure.

Before we discuss properties of (2.1), we need to introduce some notation. For a topologi-
cal space S, B(S) will denote the Borel o-algebra on the space S.

We denote by L? W (R4) (for p =1 or p=00)aBanach space of (equivalence classes of)
measurable functions on R? with the norms:

||f||1,wE/Rd|w(X)f(x)|dx, for p=1

| £ lloo,0 = inf{ M : Leb(x : |[w(x) f(x)| > M) =0}, for p= o0,

where

w(x) = Cype M, / wx)dx =1,
Rd

and Leb denotes Lebesgue measure on R4, Lf_’w (R%) (respectively, Lf_(Rd )) will denote the
nonnegative elements of LPw(RY) (respectively, LP (R%)).

Given LP¥(RY) (for p =1 or p = 0o) we define the Banach space Lp>.((0, 00),
LP"(R%)) of (equivalent classes of) measurable functions on (0, 00) x R¢ as follows:

f € L0, 00), LP*(RY)) if and only if f(t,-) € L7 (R?) for any fixed ¢ and
r— ||f(t)||p7w € L*([a, b))

for any compact interval [a, b] € (0, 00). Similarly, L ((0, 00), Lﬁ’w(Rd)) is defined.

By MFr(E) (respectively, Mr s(E)) we denote the space of finite (respectively, finite
signed) measures on a Polish space E equipped with the topology of the weak convergence.
We write

w
Un =— U, asn—> 090,

if the sequence {u};2 , of finite measures or finite signed measures weakly converges to a
finite measure .
[e]

If F is a set of functions or measures then F denotes this set without zero element, that is
F = F\{0}. If F is a topological space then, topology of F is inherited from F. For example,
[e]
M F(E) is a space of finite non-zero measures on Polish space E with the topology inherited
from Mp(E).

With all this notation at hand we can get back to (2.1). Equation (2.1) was studied in
Aguirre and Escobedo (1986/87)). We state some of their results in the following theorem.
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Theorem 2.1 (Aguirre and Escobedo (1986/87)). For any not identically zero f €
Lf’w(]Rd) there exists the unique solution v(t, x, f) of equation (2.1) such that

(1) v(., -, f) € CT((0, 00) x RY) N LY ((0, 00), LT (R)));
) v(t,x, f) > (1 =py)n"I=) (1,x) € (0, 00) x RY,
(3) fori=1,2,let v(t, x, f;) be the solution to (2.1) with initial condition v(0, -, f;) = f;. If
fix) < fax),a.e.x, then
v(t,x, fi) St x, fo), V(t,x) € (0,00) x R

4) lim;_ov(t,-, f) = f,fora.e. x eRY;
(5) for any fixed (t, x) € (0, 00) x R? the mapping
v(t, x, ) : Lf’w(]Rd) = R++

is continuous. Here R = (0, 00).

Remark 2.2. In fact, Aguirre and Escobedo prove the above theorem for a more general
class of initial data.

Remark 2.3. Note that (¢, x) — ((1 — y)1)!/(1=%) is a non-trivial solution to the equation
(2.1) with the initial condition f = 0. This together with the comparison result (see The-
orem 2.8 in Aguirre and Escobedo (1986/87)) explains the conclusion (2) of the theorem:
any solution starting from non-null nonnegative initial condition should be bounded from
below by ((1 — )/)t)l/ (1=¥) The strict inequality follows since for non-null f > 0, we have
(S; f)(x) > 0, for all x € R¢.

We extend the results in Theorem 2.4 for the case of not identically zero measure-valued
initial conditions. Consider the following equation:

v(t, x) = (S ) (x) + '/OZ(S,_SUV(-, s))ds, x¢€ RY, ¢ >0, (2.2)

where u € M p(R%), and again d > 1 is an arbitrary dimension. We set S;u(x) = fﬂg pr(x —
yu(dy), x € R?. In order to stress dependence of the solutions of this equation on initial
data, we will sometimes write v(z, x, ). In what follows, we will also use the following
notation for solutions of (2.2):

Vi(w)(x)=v(t,x, 1), t>0,xeRY, (2.3)

(o)
for 1 € M r(RY) or being a non-negative, not identically zero function.
Before we state the main result of this section, let us define the constant y’ in terms of y
as follows:

Theorem 2.4 (Existence, uniqueness and dependence on initial data). For any u €

AC;I r(RY), equation (2.2) has the unique solution v(t, x) such that
(-, - w) € LX((0, 00), LY (RY)) N CT((0, 00) x RY)
and

((1— y)t)y/ <v(t,x,pn) <e(S;u)(x)+e', 0<t<oo. (2.4)
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Moreover, this solution continuously depends on initial data: if a sequence {,},2, from
[¢] o
M (RY) converges weakly to u € M r(RY) then

nli)ngov(t’x’ Mn) g U(t,x, M),
forany (t, x) € (0,00) x R4,

Remark 2.5. Since for any ¢ € (0, 00),
e'(Sp)(x) +e' e LMV (RY),
it easily follows from inequality (2.4) that the sequence of solutions {v(-, -, ;) }oc; which

also converges to v(-, -, u) in L, ((0, 00), Liw(Rd)) N CH((0, 00) x RY).

loc

The proof of the next lemma is trivial and hence it is omitted.

Lemma 2.6. Let e Mp (R%). Then, for any t € (0, 00),

n(RY)

d
W, Vx e R%.

(St (x) =
Now we are ready to state the corollary to Theorem 2.4.

Corollary 2.7. Let {u,}52, C M r(RY) be a sequence of measures that converges weakly

to e MF(]Rd) and let v(-, -, ) be the corresponding solutions of (2.2). Then, for any
x € MpRY) and t € (0, 0),

lim e v(t,x,un)x(dX)=/Rd v(t, x, ) x (dx). (2.5)

n—oo

Proof. By Theorem 2.4, we have
v(t,x,,u)fet(S;u)(x)-i-e’, n=12,...,0<t <o0.

Since the sequence {1}, ; converges weakly to i, then by Lemma 2.6

1
sup (e' (S;p)(x) + € <et<4su R4 +1)<oo.
b (€S0 ) = €\ (o pyarn et ()
Thus, we conclude that the sequence {v(t, -, ,)},2, is bounded. Also by Theorem 2.4
{v(t, -, mn)},2, converges pointwise to v(t, -, u). Hence, by the bounded convergence the-

orem, (2.5) follows. ]

Theorem 2.4 will be proved in Section 4.

3 Proof of Theorem 1.2

In this section, we prove the main result of this paper—absolute continuity of the super-
Brownian motion X with the branching mechanism v + vY, for y € (0, 1).

In Section 3.1, we investigate the explosion time for the y-super-Brownian motion: this is
necessary for the proof of Theorem 1.2 that will be concluded in Section 3.2.
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3.1 Explosion times

As we will see for any ¢ > 0, the y-super-Brownian motion X = {X,},>¢ explodes by time
t with non-zero probability. In this section, we investigate the distribution of the explosion
times. We assume that X is defined on probability space (€2, P, F, F;) and adapted to filtra-
tion {F;};>0. We also assume that the initial state X¢ of X is a non-random finite measure.

Remark 3.1. By Corollary 4.3.2, in Dawson (1992), it is easy to show that {X;};>0 is a Feller
process and therefore it has a strong Markov property.

The next lemma states the elementary properties of the explosion times. The proofs are
simple and easily follow from the definition, so they are omitted.

Lemma 3.2.
(1) For any function f € Zf(Rd), and any a € (0, 00),

T(Xo, f) = T(Xo,af), P-a.s.
(2) Forany f € L¥(RY),

T(Xo,1) <T(Xo, f), P-a.s.

In the next lemma, we will show that for any ¢ > T (Xo, f), one has X;(f) = co. Before
we proceed, let us recall from (1.1) that the Laplace transform of {X,};>¢ is given by

E(e Yoy = Ko Vi) | e Zf(]Rd), (3.1)

where {V;(f)}:>0 solves log-Laplace equation (2.1).

Lemma 3.3. Foranyt >0, f € Iifro(Rd),
{T(Xo, /) <t} ={Xi(f)=0c}, P-as.

Proof. The P-a.s. inclusion {X;(f) = oo} C {T (Xp, f) <t} is trivial. Now let us show
{T (Xo, f) <t} C{X,(f) = o0}, P-as. We define e~ to be 0. Thus, it is enough to ver-
ify that

E(e™ XN yrxy. <) =0. (3.2)
Define the stopping time
T,(Xo, /) = inf{r = 0, X, (f) =n}.
Clearly 7,,(Xo, f) = T (Xo, f), P-a.s., as n — 00. Then, for any § € (0, ) arbitrarily small,

E(€_<X”f>1{T<Xo fr<i—s))

= E(e™ "D 7 xo, prei—5) m(xo, pr=i-s))

<E( 1{Tn<xo f=i-s})

= E(E(e=" D1 Fr,x0, n) (7 (X0, r<1-5)) (3.3)
=E(e” (X1 (x0. 1) V=T (X0, H ()] (T (Xo. f)<t—8))- (3.4)
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Here, in (3.3), we used the strong Markqv Property (see Remark 3.1). Fix c(§) > O sufficiently
small such that c¢(8) f(x) < ((1 —y)t)? forallt>4§,x € R?. Then by Theorem 2.1 (see also
Lemma 2.2 in Aguirre and Escobedo (1986/87)) we have

c@ f) = ((L=y)) <Vi(Hx). Vrz58.xeR:
Therefore the expression (3.4) can be bounded from the above by
E(e ", 0x0. pr=1-8))-
By the dominated convergence theorem this expression tends to zero as n — 0o and we get
E(e” XD 7 (xo, y<i-)) =0, Vi >0.

Now take § N\ 0 and by the monotone convergence theorem we get (3.2) and this completes
the proof. ]

The following corollary is immediate.
Corollary 3.4. Let f € LY(RY). Then
E(e XMy = E(em ¥ 1 x. py=n), V£ >0. (3.5)

Now, let us calculate the distribution of 7' (Xg, 1)—the distribution of the explosion time
of the total mass of the super-Brownian motion X. By Corollary 3.4 and (3.1), we get

P(Z <T(, XO)) :ii{‘%E(l{t<T(1,X())}e_a<Xt’l>)

— lim e~ V@, Xo)
a\0
— lim exp(—(Xo, 1)(a' ™ +1(1 = »))?)
a\0
= exp(—(Xo, 1)(t(1 —))"), (3.6)

where the third equality follows from the fact that V;(a) is a solution of the ordinary differ-
ential equation

dv(t
d(t ) _ v (@), >0,
v(0) =a,
and hence
Vi@)x) = (@7 +1t(1—y))", VxeR >0 (3.7)
Then
Fra,xg) @) =Pt =T)=1—exp(—(Xo, 1)(r(1 - J/))V,)- (3.3)

But what about other test functions f'? What is the law of (X;, f) for a general f € Lf(Rd )?
The answer is given in the following lemma. In what follows, in order to simplify notation,
we often write 7 (f) instead of T'(f, Xo).

Lemma 3.5. Forany f € Li"(Rd) the random variable T (f) has the same distribution as
T(1):

Frip(@®) =Pt = T(f)) =1 —exp(~(Xo, )t = »))"), 120,
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Proof. Fix an arbitrary f € Lﬁf’(Rd), and ¢t > 0. Then we have

P(t<T(f)) =3j{‘1(1)E(1{t<T(f)}e—(Xt,af))
= lim E(e—<Xt,af))
a\,0

:gi{‘%e—Wz(af),Xo)’ (3.9)

where the second equality follows by Corollary 3.4. By Theorem 2.1 (see also Lemma 2.2 in
Aguirre and Escobedo (1986/87)), we get

((1— y)t)”/ <Vi(af)(x), VYa>0,t>0,x¢€ RY, (3.10)
Using (3.10), we get
exp(—(Xo, Vi(af))) <exp(—(Xo, 1)(z(1 — y))y/). (3.11)
By Lemma 3.2(2) we have T (1) < T (f), P-a.s. By this, (3.8), (3.9), and (3.11) we obtain
Pit<T()<P(t<T(f))
< exp(—(Xo, 1)(t (1 - 7))
=P(t <T(1)).
Thus, we get P(t < T(f)) = P(t < T(1)). Since ¢t > 0 was arbitrary, we are done. Il

The next lemma is a consequence of the first two lemmas in this section.

Lemma 3.6. Forany f € zﬁf’(Rd),
P(T(1))#T(f)) =0.

Proof. By Lemma 3.2(2), T (1) < T(f), P-a.s. and, by Lemma 3.5, T (1) and T (f) have the
same distribution, hence the result follows. |

Corollary 3.7. Forany f € L (RY),
E(e D) = E(e= XN 1y_py) =Ko 150,

3.2 Proof of Theorem 1.2

We begin this subsection with the following remark.

Remark 3.8. By Lemma 3.4.2.1 in Dawson (1993), any random measure Y € Mg (R?) can
be decomposed into its absolutely continuous Y“¢ and singular Y* parts with respect to
Lebesgue measure: Y (w,dx) = Y%“(w, dx) + Y*(w, dx). By the definition of T'(1), X; is
a finite measure on {t < T (1)}. Hence on the event {t < T (1)}, X; can be decomposed into
absolutely continuous and singular parts

Xi(w,dx) = X{“(w, dx) + X} (w, dx).

Define the o-algebra on {r < 7(1)}:
FU<TOI —tAn{r <T()}: A F}.

The next lemma is used in the proof of measurability of density. Its proof is is standard (see
Chapter 1 of Li (2011)) and therefore it is omitted.
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Lemma 3.9. For any f € B;;(]Rd) and any fixed t € (0, 00), the map (w, z) — (X;(w),
f(z =) is a measurable map from ({t < T (1)}, FU<T} x (R?, B(R?)) 10 R,

For studying differentiability properties of X;, let us introduce a sequence of functions
{8"()}92 | defined as

1
1/Leb(B1/x(0)), if x| < -,
n

0, otherwise.

8" (x) =

Here By,,(0) is a closed ball of radius 1/n, centered at the origin. Notice that the sequence
{6"(z — )}22 | converges to Dirac §-function with support at point z.

Lemma 3.10. On {t < T(1)} x R?, P(dw) dz-a.e. there exists a limit
T (0,2) = lim (X;(), 8" (z =)

The random function 1} is a version of the Radon—Nikodym derivative of X; on {t < T (1)}.
Moreover 17¢ is a measurable map from ({t < T (1)}, Fl<TMh 5 (R?, B(RY)) t0 R,

Proof. By the Lebesgue density theorem (see Rudin ((1987), Theorem 7.14)), for P-a.s.
w € {t < T (1)}, there exists a limit

(@, 2) = Jim (X, (@), 6"z - ) (3.12)

for all z € R? \ N(w) where N(w) is a Borel subset of Lebesgue measure zero and 77¢ is a
Radon—-Nikodym derivative with respect to Lebesgue measure. It is easy to see that conver-
gence in (3.12) takes place P(dw)dz-a.e. We set 71/ (w, z) to be zero at points (w, z) where
the limit does not exist.

By Lemma 3.9, foreachn =1,2,..., (X;(w), §"(z — -)) is measurable and the measura-
bility of 7{“(w, z) follows from P (dw) dz-a.e. convergence. 0

The function 77¢“(w, z) is defined on {t < T'(1)}. The function n{‘(w, z) is an extension of
the function 77 (w, z) to entire £2:

ni(w,z) = (3.13)

1w, 2) ifwe{t<T)},
otherwise.

Recall that for any u € 1\31 F(RY), {V;(0)}:>0 denotes the solution to (2.2).

Lemma 3.11. For every t € (0, 00) the equality

N N
E(l{Km)}exp(— Zam“(z,-))) = exp(— <<Xo, Vi (Za,-a(z,- — ))>)
i=1 i=0

N

holds for almost every {z;};_; C R? and any {ai}lN:1 C R4y

Proof. Let ¢(z1, 22, ..., zn) be any function in C;7 (R>*N) N L1 (RY*N). By Corollary 3.7,
we have

N ne,. N LS.
E(l{,<T(1)}e_<X”Zi=1“"8 (Zt_'))) — e_<X0’Vl(Zi=1“18 (Zl_'))>-
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Let us multiply both parts of this equation by the function ¢ (z1, z2, ..., zZn), integrate over
RN and take the limit

-X:(XN, a,-a"(z,-—~)))¢

lim E(ly<rqye (21,22, ..., 28)dz1dza -+ - dzy

n—>o0 JrdxN

. _ N LS
= lim [ GO GTDNgey  y) dzdea e diye (U4)

By Lemma 3.10, the limit

N N
nlggo<Xt(w), D aid"(zi — -)> = X;ain?"(w, zi)

i=1

exists almost everywhere on {r < T'(1)} x RV *? with respect to the measure P (dw)¢ (z1, 22,
..,zNn)dz1dzy - - - dzy. Therefore, by the bounded convergence theorem, we get following
limit on the left-hand side of (3.14):

(XX s @@=

lim E(ly<Tq1)) #(21,22, ..., zn) dz1dzo - - - dzw

n—>0o0 JRdxN

_\N L AC (.
= E(lyp<rqye” =191 ) p (21, 22, ..., zy) dz1 dza - - - dzy. (3.15)

RAXN
Now let us take care of the right-hand side of (3.14). Since Xy is a finite, non-random mea-
sure, then by Corollary 2.7, the right-hand side of equation (3.15) also converges:

. _ N SR
Jm Raxn € Wiz aid"@=DX0 gy (71 75, ... zy)dzy dzp -+~ dzy

N N T
= RMe—WZi:lal" @G@=NX0) g (21,20, ..., zn) dz1 dzp - - - dzy. (3.16)

Now, since ¢ was chosen arbitrarily, we can combine (3.14), (3.15) and (3.16) and get

N ac,. N o .85(7:
E(ly—pqiyye™ Do amie@y — o= (Vi(Si ard (@), Xo)

for Lebesgue almost every {z;}Y_; in R?. O

Lemma 3.12. Let ¢ € C;(Rd) N LY RY) and let {£4102 be a sequence of i.i.d. random
variables defined on some probability space (2', F', P’) with the probability density function

g = : é/Leb(Br(O)), iflx| <.

Then, for any f € L'(R?),

elsewhere.

Leb(B,(0))
m ——— 7
N—o0 N

N
D # (&) f (&) =Leb(B(0)) fQ (@) f(€1(w)) P'(do)
i=1

= /Rd¢(x)f(x)13,(o)(X)dx, P'-a.s.
This also implies that

Leb(B,(0)) w :
Jim_ % 3 pENSE — )= ¢ (1) 150 (x)dx,  Plas.

i=1

Proof. It is obvious that ¢ f € L' (R?) and the rest follows from the law of large numbers. (]
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Lemma 3.13. Forany f € E’Z‘(Rd), t>0,

E(teraness(- [ @) = E(1oeranexe(- [ Xi@nsw))

Proof. We augment our probability space (€2, F, P(dw)) by taking the Cartesian product
with another probability space (', ', P'(dw’)):

(Q,F, P)=(QxQ,FxF, P(do)P'(v)).

We also denote expectations on these spaces by E, E' and E respectively. Let C13L+ (RY)
denote the space of bounded continuous functions on R? such that for any f € C ;r T(RY), we
have inf, ga f(x) > 0. Let us fix an arbitrary f € C 1;" *(R?) and a positive integer n.

By the Borel theorem (see Kallenberg (2002), Thm 3.19, p. 55), for each n > 1 we can
build on the probability space (', 7', P'(dw’)) a sequence {£/ (w)}{2, of i.i.d. random vari-
ables with the density function

2, |1/Leb(B,(0)) if |x| <n,
8: (x) =
0 elsewhere.
By Lemma 3.11 we get, that the equality

Leb(B,(0)) & .
E (1{I<T(l)} eXP<—¥ > fzin™ (Zi)))
i=1

Leb(B,(0)) &
= exp<—<Xo, V«W Zf(Zi)(S(Zi — )>>>
i=1

holds for Lebesgue almost every {z,-}lN:1 in R?. By changing {z,-}lN:1 to {&/' fvzl, we obtain

Leb(B,(0)) &
E<1{z<T(1)}eXP<_¥ Zf(Ei)lB,l(O)(Si")ﬂac(Sf)))

i=l

Leb(B,(0)) & ,
= exp(—<Xo, V[ (% Zf(éi)an(O) (fln)5(§ln — )>>), P-as. (3.17)
i=1

By taking limits N — oo on both sides of (3.17), as well as using Corollary 2.7 and
Lemma 3.12 we get the equality

E(tirapess(= [ ne s 1m0 mar) )
= exp(—(Xo, V:(f15,0)))), P'-as.
Since both sides of the above equation are constants, we can drop P’-a.s., and get
E(tueranes(= [ 10701000 dr) ) =expl(Xo. V(S 1n,0)) G189
By Theorem 2.8 in Aguirre and Escobedo (1986/87),
Vi(f1B,0) < Vi(f1B,.10)

and

Jim Vi (f1g,0) = Vi(f). (3.19)
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Now we take limits, as n — 0o on both sides of (3.18), use the monotone convergence
theorem and (3.19) to get

E(l{Km)}exp(— L, n?c(z)f(X)dx» = exp(—(Xo, Vi (/). (3.20)

Since any function in CZ(Rd ) can be approximated boundedly pointwise by functions from
C b+ *(R?), we can again apply the dominated convergence theorem and obtain that the equal-

ity (3.20) holds for any f € C; (RY). Recall, that

E(ly<ryyexp(—(X;, f))) = exp(—(Vi(f). Xo)).

and we are done. (|
Now we are ready to conclude the proof of the main result.

Proof of Theorem 1.2. Fix an arbitrary real number ¢ > 0. By Corollary 3.7, Lemma 3.13,
for every f € C;(Rd),

E(l{t<T(1)} CXP(_(Xz, f)))
= £(lecrapesn(= [ nosmar)) (321)
This equation implies, that, on the event {r < 7 (1)},

[, x@or@d [ o,

where £ means equality in distribution. By Lemma 3.10 and the definition of n{“, /¢ is a

version of the Radon—-Nikodym derivative of X;(dx) on {t < T (1)}. Therefore, on {r < T (1)},

/Rd X (dx) f(x) > A{d nic(x)f(x)dx, P-as. (3.22)

Equations (3.22) and (3.2) imply that

/Rd Xt(dx)f(x)szd % (x) f(x)dx, P-as.on {t <T(1)}.

Since f € C 1‘: (R?) was arbitrary, this completes the proof of the theorem. 0

4 Proof of Theorem 2.4

Many steps in the proof follow the lines from Aguirre and Escobedo (1986/87). However,
since the initial conditions are measures, modifications are required.

4.1 Existence of solutions

We now prove the existence of a solution to equation (2.2) by the Picard iterations. Let u €
Mp(RY), and

w(x, t,pm) =S+ /Ot(S;_s\IJ(w(s, L)) (x)ds, xeR?t>0, 4.1)
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be an integral evolution equation such that W is some non-negative function defined on R .
Recall that the Picard iterations for this equation are defined by induction as follows:

wi (.1, 1) = (Sip) (x),
t
W (v 1, 1) = (S0 () + /0 (S1—s W (wn (5. - 12))) (1) ds, 4.2)

xeRYt>0,n=1,2,....

Notice that (2.2) is a particular case of (4.1) with W (1) = AY. It is obvious that for 0 < ¢ < oo,
the Picard iterations (4.2) form the non-decreasing sequence: wy, (x,, u) < wp4+1(x,, ). In
the next lemma we derive some properties of the Picard iterations.

Lemma 4.1. Let {v,(x,t, n)};>, be a sequence of Picard iterations corresponding to (2.2).
Then for everyn =1,2, ... and any 0 < t < 00, x € R¥, the following inequalities hold:

(1) 0 <vp(t,x, 1) <e'(Su)(x) + e’
(2) v}’}l/(t’x’ M) = et(S[[L)(X) +et'

Proof. First note that v,,n > 1, are non-negative by construction. Let © € Mg (Rd) and let
us consider a linear integral equation

1t
u(t,x, m) = (S;u)(x) +/0 (Si—s(u(s, -, p) +1))(x)ds, xeRe1>0. (4.3)

Let {u,(x,t, u)};2, be corresponding Picard iterations. Note that (4.3) is a particular case of
@. D) with (L) =1 +1.Since AY <A+ 1fory € (0, 1), one can easily see that v, (¢, x, ) <
u,(t,x, ), foralln > 1.

On the other hand by direct calculations, one gets that

Jim g er ) /e Sy () +ef =1, asn— 00,Y(1,x) € (0,00) xRY, (44)
and the first inequality of the lemma follows. The second inequality is a consequence of

A <A+1,v, <uy, and (4.4). ]

Proposition 4.2 (Existence). Let € M r(RY). Then the integral equation (2.2) has a solu-
tion v(-, -) which is a limit of Picard iterations and, for any ¢ € L'(R?) N Cp,(R?)

tim [ v osde= [ g, (4.5)

Moreover v(-, -) satisfies the following inequalities for any (t, x) € (0, 00) x R¢:
v(t, x) <e'(S;u)(x) + e, (4.6)
vV (t,x) <e' (Sip)(x) +e. 4.7)

Proof. Let {v,(f, x)};2, be a sequence of Picard iterations corresponding to equation (2.2).
By the previous discussion for any ¢ € (0, 00), {v, (¢, -)}72, form a non-decreasing sequence
and by Lemma 4.1 we have

vy (1, %), 0) (2, x) < ES)x)+e', Yn>1,Y(t,x) e (0,00) x R, (4.8)

Lemma 2.6 tells us that for every ¢ > 0, (S;ut)(+) is bounded. Thus, for any (z, x) in (0, co) x
RY, the sequence {v,(t, x)}>2, is non-decreasing and bounded. Consequently, there exists a
bounded limit v (¢, x) = lim,,_, oo v, (¢, X). Inequalities (4.6) and (4.7) follow from existence
of the limit and (4.8).
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Now consider the sequence of equations which defines the Picard iterations:

t
vi1(x, 1) =/Rd pr—s(x — y)u(dy) +/0 /I;{d pi(x — y)v/ (s, y)dyds,

[1=1,2,.... 4.9)

We have already proved that the left-hand side of (4.9) converges boundedly pointwise to
v(t, x). From the monotone convergence theorem, it follows that the right-hand side con-
verges to

t
L peese =@+ [ [ pite =0 s, ) dy s

Thus v(z, x) satisfies equation (2.2) for all x € RY ¢ > 0.

Now let us verify (4.5). In the following discussion, we can assume without loss of gener-
ality that ¢ € C; (RY) N L' (RY). Since the family of functions {p;(-)};>¢ builds up the Dirac
Sfamily (see Lang ((1997), pages 284287, 348)), we can easily conclude that

}i\rr(l)@m, ¢) = (. ). (4.10)
Now let us prove
. t
th—% i (/(; (Sr—sv” (s, -))(x)> ds)p(x)dx =0. 4.11)

First, using the inequality (4.7) we obtain
t t
| S @) s < [ (S Sin+e)ds

= (' — 1)(Sip)(x) + (e — 1),

and verifying (4.11) from this is, and easy exercise. Now (4.11) and (4.10) imply (4.5) and
this completes the proof of the proposition. g

Corollary 4.3. Let 1 € A}F(Rd) and let v(-, -, ) be a solution of (2.2) obtained as a limit
of the Picard iterations in Proposition 4.2. Then v(-, -, u) € L. (((0, 00), Liw(Rd)).

Proof. Let v(-, -, ) be a solution constructed in Proposition 4.2. Using the bound (4.6), it is
easy to derive the result by standard Gaussian bounds. O
4.2 Continuity of solutions

In this section, we will prove the continuity of the solution obtained in Proposition 4.2.
We start with the technical lemma, whose proof is pretty standard, and therefore it is omit-
ted.

Lemmad4. Fix0< Ty <Tyandr > 0. Let {ps(- + 2),s €[T1, T2], |z| < r} be a family of
functions, where p;(-) is a standard Gaussian kernel on R9. Then, there exists a constant K,
such that

ps(x +2) < Kpor,(x), Vs e[Ti, Tal, |zl <r,x eRY.

Now we are ready to state and prove the main proposition of Section 4.2.

Proposition 4.5 (Continuity). Let u € AC;I rF(RY) and let v(-, -) be a solution of (2.2) obtained
as a limit of Picard iterations in Proposition 4.2. Then v(-,-) € C*((0, 00) x RY).
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Proof. By construction the solution is clearly non-negative. Now, let us fix a point (¢, x) €
(0, 00) x R? and an arbitrary € > 0. Let §; > 0,i =1, 2, 3, §; < 83 < t/10. In what follows
we will show that 81, §> and 83 can be chosen sufficiently small so that if |Af| < §; and
|Ax| < &3 then

lv(t + At, x + Ax) —v(t, x)| <e. (4.12)

We will bound absolute value of difference v(r + Af, x + Ax) — v(¢, x) only for the case
of Ar > 0, since the case of At < 0 can be treated similarly. We split the difference v(¢ +
At,x + Ax) — v(t, x) as follows:

v(t+ At,x + Ax) —v(x,t) =1 (At, Ax) + J1(At, Ax) — Jo(At, Ax) + J3(At, Ax)
+ J4(At, Ax) — Js(At, Ax).
Here

I(At, Ax) = (S4aem) (x + Ax) — (S ) (x),

t+At
HALAD) = [ (Speamst” () + Ax) ds,
t—583
t

J(At, Ax) = / (St—sv” (5))(x) ds,

t—83
t—3583

t—3583

(Sp4ar-s0” (5))(x + Ax) ds — fs (S1—5v” () () ds.

3

J3(At, Ax) = /
8

3

)
Ia(81, 80) = [ (s ar-s0” () x + Ax) ds

33
J5(At, Ax) =/0 (St—sv” (5))(x)ds.

Note that the integrals Ji, J», J4 and J5 have the same form:
19}
J =f (S13—s7 (5))(2) ds, (4.13)
1

for appropriate 71, 1, 3 > 0 and z € RY. From the definitions of 8;, 83 and Az, it follows that
11, tp and t3 in (4.13) can vary but satisfy the inequalities #; < t2, t < #3 and £, — #] < 253 hold.
Let us bound J, from above. By Lemma 2.6 and Proposition 4.2, we easily get

5= 2 (Sst” (9))(2) ds

4]

%)
< f (Srs—s (¢ (Ssre + 1)) (2) ds

n
I

15
TN (Spm) (@) + 1) ds
I

= (e? — ") (S (@) + 1)
_ (2 —eMu®) +1)
- (2mt3)d/2

_ (2= u®) +1)

- (2rt)d/? '

4.14)
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where the last inequality follows from ¢ < t3. Recall that #, — #; < 243, and so by (4.14) we
can choose 63 sufficiently small so that, fori =1,2,4,5

Ji(At, Ax) <€/10, At <38 <83. (4.15)

Let us fix such 3. Let us recall that At < §; < §3. Now we will handle J3(Af, Ax). Write J3
as J3(At, Ax) = J31(At, Ax) — J3p, where

t—33
a8 = [ [ piseo Ax =0 Godyds, 416)
3

t—33
J3p = f / pr—s(x —y)v¥ (s, y)dyds. (4.17)
83 R4

By Lemma 4.4 and Proposition 4.2, we immediately get that there exists K = K (61, 61, 83, 1)
such that

Prtar—s(x + Ax — vV (s, ) < Kpa(x — y)e* ((Ssp) (y) + 1)
YAt €(0,8)),s € (83,1 — 83), | Ax| < 8a.

It is easy to verify that
t—33

/ Kpae(x — »)e* (S50 () + 1) dy ds < 00,
5, JRd

Therefore we can use the dominated convergence theorem and obtain:

t—483
lim J3i(Ar, Ax) = lim [ i Ax = 7 s, v dy ds
At—0 At—>0 Js5 R4
Ax—0 Ax—>0
t—83
= / Pr—s(x — y)v” (s, y)dyds
8 R4
= J3. (4.18)
Similarly we show
lim (Si4arp)(x + Ax) = (Srp) (x), 4.19)
At—>0
Ax—>0
and thus from (4.18), (4.19) and the definition of I (At, Ax), J3(At, Ax) we get
lim I(At, Ax)+ J3(At, Ax) =0. (4.20)
At—>0
Ax—>0

This implies that there exist 81, 5> € (0, §3) sufficiently small such that for |A¢] < §; and
|Ax| < 87

|J3(At, Ax)| + |3 (AL, Ax)| < €/2. (4.21)
Thus we get from (4.15) and (4.21) that
lv(t 4+ At, x + Ax) — v(t, x)|
=|I(t + At,x + Ax) + J1(t + At, x + Ax) — Jo(t + At, x + Ax)
+ J3(t + At,x + Ax) + Ja(t + At, x + Ax) — Js(t + At, x + Ax)|
<|I(t+ At,x + Ax)| + |Ji1(t + At, x + Ax)| + |Jo(t + At, x + Ax)|
+ [J3(t + At, x + Ax)| 4+ |Ja(t + At, x + Ax)| + | Js(t + At, x + Ax)|
<e, VYAt,Ax:Ate(0,6),|Ax]| <.

Since € > 0 was arbitrary we are done. O
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4.3 Uniqueness of solutions

The proof of uniqueness is again based on proofs in Aguirre and Escobedo (1986/87) which
are adjusted to our case. Let us recall that y’ = 1/(1 — y).
In the next lemma, we prove an important lower bound.

Lemma 4.6. Let ue M r(RY) and v(t, x) be a non-negative function on (0, 00) X R? such
that, for any t € (0, 00) and any x € R¢:

v(t,x) > S+ /(‘)I(S,_svy(s))(x) ds.
Then
v(t,x) > ((1— y)t)yl, V(t,x) € (0,00) x RY. (4.22)
Proof. Let us fix an arbitrary 79 > 0 and define
v(t)=v(t +1ty), Ve=>O0.
Using this definition one can easily check that
v(t) > S;vg + /Ot Si—s0¥(s)ds, >0,

where vg = v(0) > Sy, 1, and the last inequality follows by definition of v and assumptions

on v. Since ;i € 8’ Z (R), we can apply Lemma 2.2 from Aguirre and Escobedo (1986/87)
to get

5t x) > (1= )1)” . ¥(t,x) € (0, 00) x RY.
Since #p > 0 was arbitrary, we have

v(t,x) > (1 —)1), V(. x) € (0,00) x R,
and we are done. U
Lemma 4.7 (Comparison lemma). Let

v,u € L2.((0, 00), L' (R?)) N C((0, 00) x RY)

be non-negative functions such that, for all t > 0,

t
u(t) > S;v —I—/ Si_su? (s)ds,
0
t
v(t) < Su+ / Si_sv” (5) ds.
0

Here u,v e AC;IF(Rd) are such that
V()= u(f), YfeC (R
Then

u(t,x)>v(t,x), forall (t,x) € (0,00) x R?.
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Proof. Define

gty =v(r) —u().

We will now prove that g, () = max(g(¢),0) =0.
Fix arbitrary T > 0. We use the condition v > p and an elementary inequality (a¥ —bY) <
((@a = b)4)” to get

t
80 = S =)+ [ S (07 () —u” () ds
</tS (v (s) —u(s)), ds
= 0 t—s +

t
< [ siller@))as. 423)

From this point, the proof follows the proof of Theorem 2.8 in Aguirre and Escobedo
(1986/87) while using Lemma 4.6 whenever necessary. We left the details to the reader. [J

The uniqueness for (2.2) follows easily from the above comparison Lemma 4.7.

Proposition 4.8 (Uniqueness). Let i € ]\04 F(RY). There is at most one solution to (2.2)
which belongs to L. ([0, 00), L™ (R9)) N C*((0, 00) x RY).

loc

Proof. Suppose there exist two functions v, u € L{%.([0, 00), Llr’w (R%) N CT((0, 00) x RY)

that solve equation (2.2) for the same initial measure . Then by Lemma 4.7, v(¢, x) > u(¢, x)
and u(t, x) > v(t, x) for any (¢, x) € (0, 00) X R?, and thus # = v and we are done. Il
4.4 Continuous dependence of solutions on initial data

In the previous sections, we proved the existence and uniqueness of solutions to equation
(2.2), or looking from different perspective we proved for every (¢, x) € (0, 00) x R? the
existence of the mapping

v(t,x,): MpRY) — R, .

Here v(¢, x, u) is a solution to equation (2.2) with initial datum wu.
In this section, we will prove the continuity of this mapping.

Lemma 4.9. For any (1, x) € (0, 00) x R?, the mapping

v(t,x, ) Mp(RY) > R,y
is concave, that is,
v(t, x, A+ (1= 2)v) = av(t, x, ) + (1 — Mo, x, v),
Vi e (0, 1),V(t, x) € (0, 00) x R%.
Proof. Since the function x — x? is concave, for any positive a, b and A € (0, 1), we have
ra? + (1 —a)b” < (ra+ (1 —1)b)”. (4.24)
Let us fix an arbitrary A € (0, 1) and define u(¢, z, u, v, A) as follows

u(t,x, w, v, ) =2, ) + (1 —2v(t, v).
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Then we have

u(t,x, u,v,A)=rv(t,x,u) + (1 — v, x,v)
t
= (S,0)(x) +/O (Si—s (MY (s, ) + (1 — vV (s, v)))(x)ds
t
< (S;0)(x) —l—/o (Si—s(Av(s, w) + (1 = Av(s, v))")(x)ds

t
= (5,0)(x) + fo (i (” (5, 12, v, 1)) () ds,

where the above inequality follows from (4.24), and we set 0 = A + (1 — X)v. Hence, we
obtained

u(t,x) < (S;0)(x) + /Ot (St—su? ())(x) ds. (4.25)

We now recall that by definition
v(t,x,0) = (S;0)(x) + /Ot (Si—sv(s,0)7)(x)ds. (4.26)
and it is left to use comparison Lemma 4.7. ([l

Proposition 4.10. For any fixed (t, x) € (0, 00) x R?, the mapping
v(t,x,) : Mp(RY) — Ry
is continuous.

Remark 4.11. It follows from the above proposition that the weak convergence of initial
measures implies pointwise convergence of solutions to equation (2.2).

Proof. By Lemma 4.9 for any (¢, x) € (0, c0) x R4, the mapping u — v(t, x, ) is con-
cave, and v(t,x, u) > Oforany u e M r(RY). Hence, by Lemma 2.1 in Ekeland and Témam
(1999), mapping u — v(¢, x, i) is continuous. ]

Now we are ready to finish the proof of Theorem 2.4.

Proof of Theorem 2.4. The statement of the theorem follows from Propositions 4.2, 4.5, 4.8,
Corollary 4.3 and Proposition 4.10. U
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