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Abstract

The existence and the uniqueness of solutions to some semilinear parabolic equations
on homogeneous Lie groups, namely, the Fokker—Planck equation and the Hamilton—
Jacobi equation, are addressed. The anisotropic geometry of the state space plays a
crucial role in our analysis and creates several issues that need to be overcome. Indeed,
the ellipticity directions span, at any point, subspaces of dimension strictly less than
the dimension of the state space. Finally, the above results are used to obtain the short-
time existence of classical solutions to the mean field games system defined on an
homogenous Lie group.
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1 Introduction

In the last decades, the existence and the regularity of solutions to linear, semi-linear
and fully nonlinear equations defined on sub-Riemannian structures have attracted a
lot of attention. Besides their own interests, these equations arise from several models
such as diffusion process, control theory and human vision (we refer, for instance, to [5,
19]). In all these settings such equations have in common the fact that their ellipticity
directions span, at any point, subspaces of dimension strictly less than the dimension
of the state space and all the remaining directions are recovered from commutators.
It follows that the underlying geometric structure of the state space is of anisotropic
type and this plays a crucial role in the analysis of solutions to elliptic and parabolic
equations.

We recall that the classical results on the subelliptic Laplacian operator and the
relative results on the fundamental solution of the subelliptic heat equation can be
found in [29, 30, 43].

In the elliptic case, several results are present in literature on divergence form opera-
tors both for linear and semi-linear equations: Harnack’s inequality, regularity results,
existence and size estimates of the Green’s function can be found, for instance, in
[25, 35]. To the authors’ knowledge, only few results are available for non-divergence
form operators, for which we refer to [9, 11, 42]. The parabolic counterpart, despite
its great relevance from the applicative viewpoint, has been less investigated, and we
mention [3] and references therein. A general and self-contained introduction to the
subject can be found in [3, 8, 12].

In this work we focus our attention on two semi-linear parabolic equations posed on
an homogenous Lie group: Hamilton—Jacobi equation and Fokker—Planck equation,
both arising from mean field games (MFG) theory. In particular, we are interested in
showing the existence of classical solutions to such equations in order to obtain, as a
consequence, the existence of classical solutions to the MFG system. In the framework
of evolutive noncoercive MFG, we quote here the results in [1, 2, 14, 36, 37, 39] but
in these cases a key assumption is that the coefficients in the dynamics grow at most
linearly. Up to the authors’ knowledge, no results are available for parabolic MFG
problem in unbounded domain for general Lie groups.
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Next, we give an overview of the main results proved in this paper and the strategy
of proofs.

1.1 Main results and strategy of proof
1.1.1 Fokker-Planck equation

The first problem we address is the existence of classical solutions to the Fokker—
Planck equation

dip — o Aep — dive(b(t, x)p) =0, (t,x) € (0,T) xR’ (LD

(0, x) = po(x), x e R4 '
where T > 0, 0 > 0, Ag and divg are respectively the horizontal Laplacian and
the horizontal divergence with respect of a family of left invariant smooth vector
fields {X;};=1...m associated to a homogeneous Lie group (see Sect. 2.1) and the
drift b is regular and bounded w.r.t. these vector fields. Note that, with such regularity
assumption on b, Eq. (1.1) can be written as

ip —aAgp — divg(b(t, ))p — b(t, x)Vep =0 (1,x) € (0, T) x R

We show the existence of a global classical solution to (1.1) which, besides its own
interests, it will be a fundamental tool to study the Hamilton—Jacobi equation looking
at (1.1) as the dual of such equation for a suitable choice of the drift . It will also play
a crucial role in the study of MFG. In this case the model we have in mind is obtained
taking

b(t, x) = y|Veu|” ~>Vgu

where y > 2, u is the solution to a Hamilton—Jacobi equation and Vg is the horizontal
gradient.

We also find uniqueness of the solution of the Fokker—Planck equation by showing
uniqueness of the solution to a general linear equation with bounded coefficients. In
our opinion this result has its own interest. Let us remark that in [16] a similar result
is obtained with a different approach under stronger assumptions on the coefficients
and for a different linear subelliptic equation.

Moreover we also find an Holder regularity result w.r.t. the flat Wasserstein metric
dp which will be defined in Sect. 3.2.1.

Throughout this paper the space C é’” (R9), defined in Sect. 2.1, is the Holder space
w.r.t. the horizontal derivatives and the metric associated to the group.

Theorem 1.1 Consider a nonnegative continuous function py € Loo(Rd), with
fRd po(x)dx = 1 and for some § € (0, 1] a drift function

b€ CU0. T (Cg" RNY™) withsup [1b(t., ) 1 gy < +00.
t€[0,T]
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Then, Eq. (1.1) has a unique classical bounded solution p € C((0, T); Cé’joc (RY)).
Moreover, the following hold.

1) 0= p =llpollpeoray and fRd p(t,x)dx =1 foreveryt € [0, T].
(i) Forevery ¢ € C([0, T1; WG (RY) with d,¢ € L2(0, T; (WS> (RY))) we have

/Rd px, De(x,1)dx — /Rd po(x)p(x, 0)dx —/ drp(t, x)p(t, x)dxdt

(0,6)x R4

+[[ Vert.0@Vaptt. ) + bit.x)p) dxdr =0,
0,1)xRd
(iii) There exists a constant C, > 0 such that

do(pr. ps) < Cplt —s|7 Vi.s €[0,T]

where p; is the measure associated to the density p(t, -).

The existence part of the statement is obtained approximating problem (1.1) by trun-
cation and exploiting some regularity results which strongly rely on the Hérmander
condition. The uniqueness part of the statement is obtained finding a suitable subso-
lution used as a test function related to the fundamental solution of the horizontal heat
equation.

Note that, as proved in [6, 41], the measure {p;};¢c[0,7] represents the law of the
stochastic process

d& =Y X;(&) o dB! + Xo(&) dt
j=1

where o denotes the Stratonovich stochastic integral, (B} j=1,...,m are d dimensional
independent Brownian motions and X is the drift term explicitly provided in [41].
However, since the data can grow more than linearly, we are not able to provide a
bound on the moments of such a process which is a key result to get the solution in
the non degenerate case.

1.1.2 Hamilton-Jacobi equation

We are interested in studying the well-posedness of the following Hamilton—Jacobi
equation

oru(t, x) — o Agu(t, x) + |Veu(t,x)|¥Y = F(t,x), (t,x) € (0,T] x RY

u(0, x) = up(x), x eRY, (12)
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with y > 2 under the assumptions

F e C([0, T1; CLRY)) N L*((0, T) x RY) with sup | F(z, My < 00
te[0,T]

(1.3)
o € WE®®RY) N L' RY), ug > 0. (1.4)

To do this we will study a general semi-linear parabolic equation of the following
type

du(t,x) —oAcu(t,x) = f(t,x, Veu(t,x)), (t,x)€ 0,T)xR?

u(0, x) = up(x), X e R4 (L.5)

From the structure of (1.2) we assume the following on f : [0, T'] x R? x R™ — R.

(HP) f(..x,p) € C(0.T)). f(t.-. p) € C'(RY) with sup,cjo 7y ILf (1. - P)llc1 (ga)
< 400 and there exist C £ >0,y > 2 such that

f,x,p) < CrA+1pl"), (t,x,p) €[0,T] x RY x R™,

1f(t,x, p)— f(t,x, 1 < CrUpl” "+ 191" Hip —ql,
t€[0,T], x € RY, p,q € R™.

(HP’) there exists Cy > O such that, foreveryi =1,...,m,t € [0,T], x € R4 and
P, q € R™, there hold

X f(t,x, p)| < Cp(1+|pl),

9 f(t,x, p)| < Cr(1+|pl"™h,

IX; (f(t,x, p) = ft.x, @) < Cr(pl” ™" +1g1” " Dlp —ql.
0y, (Ft.x, p) — f(t.x,9)| < Cr(Upl" > + g1 DIp —ql.

The first result is the existence and uniqueness of a classical solution of (1.5) for
small times.

Theorem 1.2 Let f satisfy (HP) and (HP) and let uy € WGZ’OO(Rd). Then, there
exists To > O such that for any T < Ty there exists a unique classical solution

u € C([0, T1, W2 R:) N Ceh2 (0, T1 x RY) 10 (1.5) such that

sup u(®) 2.0 pay < & (To)
t€[0,T] W~ R

for some k(Tp) > 0.

In order to prove the above small-time existence of classical solutions to the semi-
linear Hamilton—Jacobi equation (1.5) we use the Duhamel formula and the decay
estimate of the subelliptic heat semigroup (Lemma 4.1).
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Next, we state the second main result on the global in time existence of classical
solutions to the Hamilton—Jacobi equation (1.2). To this end, we establish an estimate
of the horizontal gradient of u using the Bernstein method suitably adapted to sub-
Riemannian framework. In order to apply this method, we need an extra technical
assumption for a set of smooth right-invariant vector fields {Y1, ..., Y, } (see Sect. 2)
and the property [X;, Y;] = 0 (see [38, Lemma 2.1]).

Theorem1.3 Ler F : [0,T] x R? — R satisfy (1.3) and let ug satisfy (1.4). Let
(Y1, ..., Yy} be a set of right-invariant smooth vector fields on R? and assume that

1Y Fll Lo o0, 71xrdy + 1Y jttoll oo (ray < 0. (1.6)

. . . . 1+5.2+
Let T > 0 be arbitrary. Then, there exists a classical solution u € CG_ 102c a((O, T]x

R%) 10 (1.2).

To obtain the global in time existence, we first show that the solution is bounded
in space and time—uniformly w.r.t. the second order coefficient c—(Proposition 4.4)
and that also its horizontal gradient is bounded globally in time and locally in space
(Proposition 4.6)—uniformly w.r.t. 0. The common main technical point of the above
results is the use of the duality between Hamilton—Jacobi equation and Fokker—Planck
equation: given a suitable choice of the drift function and the corresponding solution
to the Fokker—Planck equation we deduce properties for the solution u. This duality
property have been investigated in several other settings, see for instance [17, 23, 28].
Moreover, in order to get the estimate on the horizontal gradient we use the Bernstein
method adapted to the sub-Riemannian framework. More precisely, one cannot apply
a vector field generating the Lie group to the equation because, otherwise, one will get
some extra terms involving commutators which are difficult to deal with. In order to
overcome this issue, we first differentiate the equation by the family of smooth right-
invariant vector fields introduced in the statement recalling that given a left-invariant
and a right-invariant vector fields X and Y, respectively, we have [ X, Y] = O (see [38,
Lemma 2.1]). Hence, we obtain a local bound for the gradient of the solution on the
distribution generated by such right-invariant vector fields. Finally, since the right-
invariant distance is locally Lipschitz equivalent to the left-invariant one, we get the
desired estimate. We observe that a novel and non-standard regularization techniques
have been used in [18] in order to study the regularity of viscosity solutions to some
nonlinear PDEs, which is however different from the method we propose here that is
strictly related to the nature of the Hamilton—Jacobi equation we are interested in.

We conclude this part, observing that the assumption y > 2 is needed in order
to gain regularity on the solution to the Hamilton—Jacobi equation when the initial
data is regular enough. In a forthcoming paper, we will address a similar problem
investigating the sub-quadratic case with merely local integrability of the solution.
In this case, the integrability assumptions of the drift of the transport equation and
the duality approach still allow us to obtain classical solutions to the Fokker—Planck
equation, to the Hamilton—Jacobi equation and, consequently, to the MFG system.
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1.1.3 Mean field games

We conclude this work investigating the existence for small times of solutions to the
MFG system

—du(t,x) — o Agu(t, x) + |Veu(t, x)|” = Fumralp(x), (t,x) € (0,T) x R
3 p — o Agp — divg(y|Veu(t, x)|Y 2Veu(t,x)p) =0,  (t,x) € (0,T) x R?
u(T,x) =ur(x), p0,x)=pox), x € R4,

(1.7)

Such a system couples the equations we have previously studied, i.e., the Hamilton—
Jacobi equation in (1.2) in which the potential F'\Fg is a strongly regularizing nonlocal
term which depends on the distribution p and the Fokker—Planck equation in (1.7)
whose drift is defined by the optimal feedback associated with (1.2). In the following,
we consider a coupling function Fypg : Z(R?) x RY — R and we assume the
following:

(MFG) the map p — Furglp](x) is Lipschitz continuous w.r.t. dg from EZ(R")
to CL(RY) and the function Fyrg[p](-) is bounded in CL(R?) N L*(R?)
uniformly w.r.t. p

where d is the Fortet—Mourier distance introduced in (3.15).

MFG theory, introduced in [32-34], is devoted to the study of differential games
with a very large number of interacting agents. A typical model is described by a
system of PDEs: a backward-in-time Hamilton—Jacobi equation whose solution is the
value function for the generic player (and also provides their optimal choices) and
a forward-in-time Fokker—Planck equation which describes how the distribution of
individuals changes. The two equations are coupled in a way that takes into account
both the state of a single agent and how he/she is influenced by the others. The system
of PDEs describes a model with a continuum of players which is, clearly, not realistic.
However, the solution of such a system is expected to capture the behavior of Nash
equilibria for differential N-players game as the number of agents goes to infinity.
For an extensive and detailed introduction to the subject we refer to [7, 15, 27] and
references therein.

The motivation for studying our model is the following: heuristically, given X1,
..., X,, smooth vector fields on R?, each single player can move only along the
directions generated by the set of vector fields. In [21, 24] stationary subelliptic MFG
systems have been studied in the torus. We also cite the papers [2, 14, 36, 37, 39],
where, in the whole space, the generic player has some forbidden directions because
it follows either a dynamic generated by the vector fields on Heisenberg group, or a
Grushin dynamic or it controls its acceleration. In particular, the results in [36, 37] are
obtained under the key assumption that the coefficients of the vector fields X; grow
at most linearly. Up to the authors’ knowledge, no results are available for parabolic
MFG problem in unbounded Lie groups. Clearly, the unboundedness of the state space,
eventually with unbounded vector fields, gives rise to several difficulties to overcome.
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From the optimization point of view, a generic player wants to minimize the cost

T
E [/ (Cla®)|”" + Fueclps](E(s)) ds + MT(E(T))i|
t

where y* is the conjugate index of y and &(-) denotes the stochastic process that
solves

d&(s) = a(s)ds + Y X;(4(s)) o dB;

j=1

where « is the control chosen by the player while o and B; are as before.

We prove a small time existence result of a classical solution. Note that we cannot
prove the existence for any time 7" because of the lack of compactness in the results
of Theorem 1.3.

Theorem 1.4 Assume y > 2. Let ur € W>®°R%), py € L®[R%) N LY (R?) such
that po > 0 and fRd po(x) dx = 1 and let F yrc satisfies (MFG). Then, there

exists Ty > O such that for any T < Ty there exists a classical solution (u, p) €

24, 1+% v
C(0, T); Cor T (®D) x C((0, T); €Y (RD) 10/ (1.7)

2 Sub-Riemannian setting

Let (G, %) be a homogeneous Lie group and let {3, }, ¢ be a family of dilations which
are automorphisms of the group, i.e.,

S (x * y) = 8;(x) * 5 (y)

for all x, y € Gand A > 0. Let g be the Lie algebra associated with the group G. The
dilations of the group induce a direct sum decomposition on g, i.e.,

g=Vi®d - & W.

In particular, V; is called the horizontal layer and its elements are left-invariant vector
fields. We can identify (G, %) with R? via the so-called exponential map

exp:g9— G

which turns out to be a diffeomorphism. Given a basis X1, ..., Xy adapted to the
stratification, any x € G can be written in a unique way as

x=expx1X1+---+x4Xq)

and one can identify x with (xq, ..., x4) and G with (Rd, o) where the group law is
given by the Baker—Campbell-Hausdorff formula.
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Hence, hereafter we work on R? and we consider an orthonormal basis X Ireeos Xm
of the horizontal layer V| where the vector fields X1, ..., X, are assumed to be
smooth. We assume that such a family of vector fields satisfies the Hormander condi-
tion, i.e.,

Lie(X1, ..., Xm)(x) =R? forall x € RY.
and to be homogeneous of degree one w.r.t. the family of dilations.

We recall that a vector field X is left-invariant when, for any f sufficiently regular
and for any n € R fixed, there holds

X(f(o&)=(XfHnok) V&R’ Q.1
and similarly for right-invariant vector fields.

Moreover, given a, b € R we say that an absolutely continuous curve y : [a, b] —
R is horizontal if there exist «f, . .., oy € L! (a, b) such that

p() = a;X;(y®), ae.telab]

j=1

and the length of y is defined as

b
ty) = / la(2)] dr.

Under the Hérmander condition, a well-known result by Chow states that any two
points on R? can be connected by an horizontal curve. Hence, the definition of Carnot—
Carathéodory distance, denoted by dcc, is well-posed, i.e.,
dcc(x, y) = inf{£(y) : y is an horizontal curve joining x to y}.
One can prove a variational interpretation of the above distance as
inf{T >0:3y:[0,T] > R, horizontal and joining x to y with |y (¢)] < 1}.

Note that, the Carnot—Carathéodory distance is not equivalent to the Euclidean one.
Indeed, it is well-known that, for any K compact set, there exists a constant C > 0

such that, for any y and x in K, we have

o(x)

1
Elx -yl <dcc(x,y) <Clx —y|

where o (x) € N is the nonholonomic degree at x € R4, that is, the maximum of the
degrees of the iterated brackets occurring to fulfill the Hérmander condition. Using
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the family of dilations and the sub-Riemannian distance one can define a norm on R?
tailored from the Lie group,

lxllcc = dcc(0, x).

However, from the homogeneity of the vector fields X1, ..., X,, and the stratification
of R?, one can define an homogeneous norm || - || and the homogeneous dimension
Q of the group as

i m i
lxllc = Zlyjlf and Q=Z] dim V;
— =
where y; = 7j(x) and 7; : R? — RIM Vi denotes the projection onto the j-layer

v;.

Example 2.1 Examples of homogeneous Lie groups are Heisenberg-type groups, Engel
group and Martinet group (see, for instance, [40]).

For completeness, we write the following result on homogenous functions of Lie
groups which will be useful later.

Remark2.2 Let g : RY — R be a homogeneous function of degree 1 and assume
|g(x)| < cforany ||x||g < 1. Then |[g(x)| < c||x||g, for all x € R?. Indeed, taking

y € R? we have
g <81(y))‘ :
G

lgW| = ‘ (5|)|G ()0)‘ = |lylla

So, we conclude, observing that

‘51

Iylig

1|| [
_—)’G_
Iyl

2.1 Subelliptic equations

Let us consider a family of smooth left-invariant vector fields X, ..., X;, as in the
beginning of this section, satisfying the Hsrmander condition and a function u : R¢ —
R. We define the horizontal gradient and the horizontal Laplacian of u as

Vou = (Xiu, ..., Xmu)! € R"

and respectively

m
Agu = ZXlzu e R.
i=1
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For any vector-valued function u : RY — R”, we will consider the divergence operator
induced by the vector fields, that is,

divgu = Xqjug + - + Xup

where u; denotes the ith component of u for i = 1,...,m. Next, we recall the
definition of Holder space associated with the family of vector fields. For every multi-
index J = (ji, ..., jm) € N"let X/ = X{' - X;" and let [J| = ji + - + ju be
the length of multi-index.

We introduce CY(R9) as the set of continuous (possibly unbounded) functions on
R4 and we associate the norm |u lcoray = Nlull oo (ra).-
Moreover for « € (0, 1], givenu € C O@R4) and U ¢ R? we define the seminorm

lu(x) —u(y)l

x,yeU dec(x, y)©
Xy

[”]CQWU)

where dcc is the Carnot—Carathéodory distance defined before. Note that, fora = 1 the
above seminorm coincide with the Lipschitz seminorm tailored to the group structure.
We introduce

Cg’“(Rd) = [u e CO(RY) : [M]Cg,a(U) < o0, for every compact U C Rd]
and the corresponding norm
el ey = lll oty + ] -
Similarly, for » € Nand @ € (0, 1] we define
CLY(RY) = {u e CORY) : X/u e CQURY), V| J| < r}

and the corresponding norm

lellcroa, = Y (”XJMHCO(Rd) + [Xju]cg,a(Rd)) .
o<|J|=r

The spaces Cg’“(Rd) with the norm || - || CLe (Rd) Are Banach spaces for any r € N and
any o € (0, 1].

We conclude this preliminary section recalling, also, the definition of horizontal
Sobolev spaces. Let r € Nand 1 < p < co. We define the space

WoP (RY) = {u e LPRY) : X u e LP(RY), V|J| < r}
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endowed with the norm

1

— J P
lullyysr gay = Z/Rd|x u()|? dx |

[Jl=r

for r € [1, co) and similarly for p = oo.

We denote by C é‘l"o . (Rd) and Wé’f:) . (Rd) the horizontal Holder space and horizontal

Sobolev space, respectively, as in the above manner with R? replaced by any compact
subset 2.

In order to have a self-contained presentation of the work, next we recall the main
results used below on linear parabolic subelliptic equations and a Sobolev embedding
result.

Theorem 2.3 [31, Theorem 1] Let p € (1, 00) and Q2 an open subset of R If f €
LP([0, T] x ), then the problem

ou — Agu = f
u@,x)=0

admits a solution u € C([0, T]; LP(2)) such that o,u, Agu € LP ([0, T] x 2) and

10:uell Lr o, 71x22) + 1 AcullLrqo,11x2) < Cpll fllLrqo,1x%2)

where C, depends only on p and on the holomorphic constant of the semi-group e'ha,

Theorem 2.4 [26, Theorem 1.4] Let @ C R< and let U be a compact subset of (0, T x
Q. Let Q+2 < p < 2(Q + 2). Then, there exists a positive constant C, depending
only on U, @, T and p such that for ¢« = %(p — (Q + 2)) and for every u €

WP ([0, T1; W27 () we have

ey = € (Nlrq.rixe + lnllyze o 71c0)) -

(Recall that Q is the homogeneous dimension of the group defined before).

3 Fokker-Planck equation
3.1 Existence of solutions

We consider the Fokker—Planck equation

3 p —oAgp — divg(b(t,x)p) =0, (t,x) € (0,T) x R?

00, x) = po(x), x eR? 3.1)
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where b € C([0, T1; (C&° (R%))™), for some § € (0, 1).

Proposition 3.1 Under the assumptions of Theorem 1.1 Eq. (3.1) has a classical
bounded solution p € C((0, T); Cé";ac(Rd)). Moreover,

0<p < llpolloe(ga). and / plt,x)dx =1, Vi e[0,T].  (32)
R4

Proof Consider the initial-boundary value problem

0;pr — 0 Agpr —divg(b(t,x)pr) =0, (t,x) € (0,T) x Bg
Pr(0, x) = po(x), X € Bg (3.3)
Pr(t, x) =0, (t,x) € (0,T) x dBg

where Bp, is the ball of radius R w.r.t. the Carnot—Carathéodory distance. We shall first
solve problem (3.3) establishing several properties of pg and after, letting R — oo,
we obtain a solution to problem (3.1) with the desired properties.

Invoking Lions’ Theorem (see [13, theorem X.9]), we infer that there is a
unique function pp € L*(0,T; HO{G(BR)) N C([0, T1; L*>(Bgr)) with d;pr €

L*(0, T; Hg ' (Bg)) such that

g dPR(1) vdx+
[5, @Vapr(t) +b(1)pr(1)) Vev =0, v € Hyo(Br),ae.t €[0,T] (3.4
Pr(0, x) = po(x), x € Bg

where HSG(BR) is the closure of Cé o(BR) in WL2(Bg) and HG_I(BR) is its dual.
Observe that pg is a distributional solution to

9 pr — 0 Agpr = (diveh) pr + bVGpr

where the right hand side belongs to L2((0, T) x Bg). The results in [43, Theorem 18]
ensures that: 9, 0g, X;or and X; X pg belong to L?((0, T) x Bg). In particular, we
deduce that the differential equation in (3.3) is satisfied for a.e. (¢, x) € (0, T) x Bg.

We claim that pg € C([0, T] x Br) and that, for every domain Q C (0, T) x Bg,
there exist a constant K (€2, R) (depending on the assumptions, on €2 and on R) and
a constant K'(2) (depending on the assumptions and on £2), such that

IIpRIICé,a(Q) < K(2,R) and ||,0R||Cé,s(m < K'(Q) for R sufficiently large
3.5

(recall that § is the Holder exponent of Vgb). Indeed, consider a sequence {b,};, of
drifts such that b, € C° and b,, uniformly converges to b in [0, T] X Bg as n — oo.
Therefore, by the same arguments as before, problem (3.3) with b replaced by b,
has a solution pg ,. Applying iteratively [43, Theorem 18], we infer that pg , € C*
and, by standard comparison principle, we get [|pr.nll 100, 71xRrd) < 1001l 00 (Rd)-
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Moreover, the results in [10, Theorem 1.1] (with k = 0) ensure that pg , fulfills (3.5)
with constants K and K’, both independent of n. Letting n — oo, we accomplish the
proof of our claim (3.5).

Since pp is continuous and divgd is bounded, standard comparison principle entails

OS,OR(t,X) S ”pO”LOO(]Rd) V(tvx) € [0’ T] X BR
and that, for each (7, x), the value pgr(, x) is nondecreasing with respect to R, i.e.,
PR (1, X) = pry(t,x) YRy = Ry, (t,x) € [0, T] X Bg,.

From the properties proved so far we obtain that for each (¢, x) there exists the limit
Rlim pr(, x) which we denote by p(, x) and, clearly, 0 < p < [|pollz00ga)- By
—> 00

a standard diagonalization process, using (3.5), p € CészC(Q) for every domain
QC(0,7T)x R4,

We now proceed with the proof of the second part of (3.2). First, we consider again
the approximating problem (3.3). We integrate the equation on [0, T] x Bg, we use
the divergence theorem and we note that, by the standard Hopf Lemma, dpr/dv < 0
where v is the outward pointing normal to d Bg. Hence we get that pg(¢) € L'(Bg)
independently of R > 0 for any ¢+ € (0, T]. Moreover, letting R 1 oo we deduce
p(t) € L'(R?) for any t € (0, T]. Let us now consider a function & € CSO(R")
such that £(x) = 1 for any x € B; and &(x) = O for any x € R?\ B>, and define

Er(x) =& (%(x)) for each R > 0. Hence, multiplying (3.1) by &g and integrating
by parts we have

[ oengears [ (~onctnw +b9ew)ots.n dsds
R4 0,r)xR4

= / po(x)ER(x) dx.

R4

Observing that

A _ ! A 3 d Vv, _ Veé (6

GEr(x) = ro cé ( %(x)) and Vgér(x) = R cé ( %(X)),
by dominated convergence theorem as R 1 oo, we conclude
/ p(t, x) dx =/ po(x)dx (0=t=<T).
R4 R4

O

Proposition 3.2 Under the assumptions of Theorem 1.1, let p be the solution of (3.1)
constructed in Proposition 3.1. Then:
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(i) there exists a constant K depending on b, o and || po |l o ra) such that

/Rdm(r,xnzdx < Klooll}>gay V1 €10.T],

(3.6)
2 2

/[OYT]XRdWGP(I,XN dxdt < K|poll72gay-

(i) Forevery ¢ € C([0, T1; W (RY) with 8,¢ € L*(0, T; (W2 (R?)))), we have

/ p(x, De(x,t)dx —/ po(xX)p(x, 1) dx
R4 R4
+// Vep(x,s) (0Vep(x,s) +bp(x,s)) dxds
0.1)xR4
— // orp(x,s)p(x,s) dxds = 0. 3.7
0.0)xR4

Proof For R > 0, consider the solution pg to (3.3) found before. For simplicity of
notation, we shall denote by K a constant which may change from line to line but
which always depends only on the assumptions (in particular it is independent of R).
Assume for the moment that, for every ¢ € [0, T] and R > 0, there holds

d
— (/ |pR<t,x)|2dx> +a/ |Vapor(, x)|* dx
dt Br Br

2
- ||b||L°°([0,T]><Rd)
- o

/B lpr(t, x)|* dx. (3.8)

From (3.8), we deduce

d 15117
- </ |,0R(t,x)|2dx> = —L/ R (. X)|* dx.
dt BR 20 BR

Hence, by Gromwall’s lemma, we infer

L

1512 o 112 o
/|me<r,x)|2dx5eTg /pé(x)deeT lpols V£ €10,T1, R > 0.
Br Br

(3.9)

So, as R 1 oo we obtain the former estimate in (3.6). On the other hand, integrat-
ing (3.8), we have

o
/ |pR<T,x>|2dx—/ |po(x>|2dx+—/ Vet ) dxd
Br Br 2 Ji0.11x Bg
- ”b”%oo 512

L@ 2
lpr(t, 0)|? dxdt < e 2 Tllpol%s pa
20 /[O,T]XBR L*®S
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where the last inequality is due to relation (3.9). Again by (3.9), we deduce that there
exists a constant K (independent of R and pgp) such that

IVepr(t, x)* dxdt < K| poll?2 -
/IO,T]xBR LZ(R )

As R 1 oo, we obtain the latter estimate in (3.6). It remains to prove estimate (3.8).
To this end, using pg as test function for (3.3), we get

d 2
o <f3R lor(t, x)] X)

+20/ |V6,0R(x,t)|2dx+2/ b(t, x)pr(x, )Vepr(x, ) dx = 0.
Bg B

R
Using Holder inequality on the last term, we get (3.8). Finally, from the same reasoning

we also get (3.7). O

3.2 Uniqueness and regularity

We recover the uniqueness of solutions to (3.1) by showing the uniqueness of the
classical solution to the general linear equations with bounded coefficients of the
form

dp—0Agp+B-Vep+Q0p=0 (1,x) €(0,T) x R?

3.10
0, x) = po x e RY. ( )

Let us remark that in [16] a similar result is obtained with a different approach under
stronger assumptions on the coefficients and for a different linear subelliptic equation.

Proposition 3.3 Let py € L®(RY). Let B and 0 be bounded continuous functions on
[0, T x R? and, moreover, assume that B has a continuous and bounded horizontal

gradient. For j = 1,2, let p; € C((0,T); Cé";oc(Rd)) be two classical solutions

to (3.10) such that for some positive constant 8 we have

T
//|pj(t,x)|e_ﬁ(”x”é+l)dxdt<oo.
0 R4

Then, p1 = pa.
The proof of the proposition is postponed after the following technical lemma.

Lemma 3.4 Let pj, for j = 1,2, be two solutions to (3.10) such that for some 8 > 0
we have

T
//|pj(z,x)|e*ﬁ<“x”é+‘>dxdt<oo G.11)
0 R4
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and let
1o =inf{r € [0, T]: p1(-, 1) # p2(-, D)}
For B1 > B and B > 0, define the function
D1, x) = e~ PrHPE—TOUXIG+D)
Then,
»P+0AcD+ B - Ve + (divgB)® <0, (1,x) € (10, 7) x R (3.12)

for T € (o, T, with T — 1 sufficiently small and B sufficiently large,

T
//|pj(t,x)|d>(t,x)dtdx<oo
0 JRI

T
and / / lpj(t, x)Ve®(t, x)| dtdx < oo. (3.13)
0 JRE

Proof From the homogeneity of the norm || - ||g and using Remark 2.2 we have that
IX; (X127 < ClxlE,  [Ve(xIZ)1> < ClixlIg and [Ag(IxIIg)* < C

for a suitable constant C > 0. Hence, setting for simplicity 81 = B1 + B(t — 10) we
have

H®+0AgP + B - Vg + (divgB)®
= (=BUIxlig + 1 + 0BT V6 (Ix1Q) 1> — o fi AclIxIg) — A1 B - Va(lIxIIg) + dive B)®
= (BUXIE+ 1)+ o BICIXIG +0BIC + BBl L Clixlig + divg Bl o ) ®.
The proof of (3.12) is thus complete by choosing © — 7 sufficiently small and f suffi-
ciently large. Bounds (3.13) are easy consequences of the choice of 81 and assumption

(3.11). O

Proof of Proposition 3.3. Without any loss of generality, we assume Q > 0 and, we
proceed by contradiction assuming that p; # pa. Set

1o = inf{r € [0, T]: p1(-, 1) # p2(-, D)}

The continuity of p;, for j = 1, 2, ensure that the function p = p; — p2 satisfies

(3.14)

dp—0Agp+B-Vep+Q0p=0, (t,x) € (19, T) x R?
p(t0,x) =0, x e R4,
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For any ¢ > 0 define the function

w(t,x) =+/pt,x)?+¢
and observe that the following equalities hold
1 1
ofw = — PP Xjw=—pX;p
w w
e e
Xw= =02+ 52X} Aew=—Vepl + 2 acp.

Therefore, multiplying (3.14) by % we get

2
&
ohw = o Agw — 0—%|Vc:,,o|2 — B -Vgw — Q'O— < oAgw
Ww- w
—B-Vew, (t,x)¢€ (19, T] x R%.

So, for any nonnegative test function v € C*°([tg, T] x R9) with bounded support in
space and for any ¢ € [, T'] there holds

/ w(t, x)v(t, x) dx —/ w(tg, x)v (10, X) dx
R4 R4

t
5// w(s, x)(0v(s, x) +oAgv(s, x) + divg(v(s, x)B)) dxds.
0 JRY

Since w(tp, -) = ¢, letting ¢ | 0 we deduce

t
/ lp(t, x)|v(t, x) dx 5/ / lp(t, x)||0;v + 0 Agv + divg(v(z, x)B)| dsdx.
R4 70 JRY

Choose t € [19, ] and v = £ ® where T and ® are respectively the constant and the
function introduced in Lemma 3.4 and £g € C*®°(R?) is a cut-off function such that

Er(x) =1, if [x| <R, &r(x) =0, if|x]>R+1
and || Dgg||re + || DRl < 2.

Hence, we get
/Rl (1, )R () D1, x) dx

t
<[ [ peonl|oactt + B Vet
T v Br+1\Br

120 VeER(x) - Vad (s, x)‘ dsdsx.
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Letting R 1 oo, by dominated convergence theorem and Lemma 3.4 we have that the
right hand side converges to zero and we obtain

/ lp(t, x)|®(t,x)dx <0, Vtelr,r]
]Rd

which entails p(z, x) = 0 in (79, T) X R4 contradicting the definition of 7. ]

By Proposition 3.3, the classical solution constructed in Proposition 3.1 is unique,
hence we proved the following corollary.

Corollary 3.5 Under the assumptions of Theorem 1.1, there exists a unique bounded
classical solution p € C((0, T); Cé’ ‘;OC (R%)) of (3.1).

3.2.1 Holder regularity and flat metric

Next, we prove Holder regularity of the solution p w.r.t. the so-called flat metric dy
distance here defined. There are many ways to metrize weak convergence of measures
and the one we use here is the following (see, for instance, [44]): the bounded Lipschitz

distance, also called Fortet-Mourier distance of flat Wasserstein metric tailored to the
group structure

do(m, m")
=sup{v/Isz f(x)dm(x)—ﬁl;d Fx)dm' (x) f:]Rd — Rs.t. ||f||cg,1(Rd) < 1}.
(3.15)

Proposition 3.6 Let p be the unique solution to (3.1) constructed in Proposition 3.1.
Then, there exists C,, > 0 such that

do(pr. ps) < Cplt — s Vi.s € [0,T1.

Proof We argue adapting some ideas of [22, Proposition 6.6]. We consider the smooth
function

) = exp{.x@%} if lxflg < 1

0 otherwise.

For ¢ > 0, let
C
£5(x) = S_QS (6,1x)  (x eRY

@ Springer



3096 P. Mannucci et al.

be a smooth mollifier with support in B (0, ¢) and where the constant C is independent
of ¢ and such that f &°dx = 1 (we recall that §,-1(x) denotes the dilation of radius
e~ 1). Note that, by homogeneity of the norm || - ||g we have

1
XjE° () = ~X (). (3.16)

Let ¢ be a real valued function with ||¢|| 0.1 ®d) = 1 and let
G

0o () = E xp(x) = /R oy e dy

be the convolution based on the operation on the group. Note that, by standard calculus
and Lagrange theorem (see [8, Theorem 20.3.1], there holds:

lo —@ellL~ < €.

Then,

t
/Rd Ye(x)(p(t, x) — p(s,x)) dx = f /Rd(AG%(x) —b-Vgp:(x)) p(z,x) dzdx.

First, from (3.16), the left invariance of the vector fields and standard calculus, we
obtain

1
||AG¢5||CO(Rd) = E”(p”Cg’l(Rd)'
Hence,
1
@e(X)(p(t, x) — p(s,x)) dx <2C—(1 + [[bllLo) @l 0.1 gay | — 51
R4 & Cg RY)

which yields to

/(p(X)(p(t,X)—p(s,X))dXSf Pe(x)(p(t, x) — p(s,x)) dx + 2]l¢ — @ellL>
R4 R4

1
C(—lt—s|+£).
e

In conclusion, minimizing over ¢ > 0, we get

IA

do(pr.ps) < Cplt —s|* 0<s<1<T.
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Proof of Theorem 1.1. From the above analysis we have that existence, uniqueness, (i)
and (ii) follow from Propositions 3.1, 3.2 and 3.3. Finally, (iii) is proved in Proposi-
tion 3.6. O

4 Hamilton-Jacobi equation
4.1 Small-time existence of solutions

Throughout this section we assume that assumptions (HP)and (HP’ ) are in force and
we study Eq. (1.5).
We introduce, for simplicity of notation, the space

X(T) = C(10, TT; W™ (R) 1)
equipped with the norm

lellxay = sup lo@)lly20pd-
@ 1€[0,T] We ™ (R

Before, for proving the existence of a small-time solution to (1.5) we need the
following decay estimate for the heat semi-group e’2G generated by the horizontal
Laplacian.

Lemma 4.1 Foranyt € [0, T] and any ¢ € L™ (R?) we have that

_1
le' 261l oo ay < Il Loy, 1Xie 20l ooay < (T2 @]l oo ey, (42)
where ¢(T) is a constant depending only on T

Proof Let I" be the fundamental solution to the heat operator (3; — Ag), found in [9].
Following [9, Theorem 1.2] and by construction of the heat semigroup we get

le" 2|l oo ray = ITO*@ll oo may < €]l Lo (ra)-
Similarly, still from [9, Theorem 1.2] we deduce the second estimate in (4.2). O

Proof of Theorem 1.2. Consider T > 0, which will be chosen later on. For any k > 0
we denote by Xy (T) the closed ball of radius &k in X' (T), defined in (4.1). Given k > O,
we consider the map

@ X (T) — X (T)

defined by

t
Pu(t) = ' Su +/ =986 (s, x, Vau(s)) ds, Vi > 0. 4.3)
0
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Next, we show that there exist 7y > 0 and k > 0 such that the map & is well defined,
i.e., ®u € X (T) foru € X (T) and P is a contraction for any T < Tj.

To do so, letus fix k > 0 and u € X} (T) for some T > 0. Then, from (4.2) and
assumptions (HP), we have that

t
/ =946 £ (s, x, Vau(s)) ds

0

t
S/ Il f (s, x, Vau(s)) Lo ds
L>® 0
t
5/ Cr(1+ [IVou()|ly ) ds < CyT(1+Kk7). 4.4)
0

Moreover, still from (4.2) and assumptions (HP) and (HP’), we have that

‘
HVG / =986 £ (s, x, Vu(s)) ds
0

1
< /0 1V6e =986 £(s, x, Vgu(s)) |1 ds
LOO

t
< C(T)/ Cr(t— S)_%(l + ||VGM(S)”ZDO) ds < szc(T)T%(l +kY) 4.5)
0
and

t
H XiX; / eU9A6 (s, x, Vou(s)) ds
0

Lo®

t
< [ Jxietmex; p5. - Vancoon| s
0

t
< c(T)/O (t — )2 X, fGs. - Veu(. )| ds

< (T)eT2 (1 +K) (4.6)

where ¢(T') is the constant introduced in (4.2) while ¢ is a constant, that depends on
Cy,d and m (in particular, is independent of 7" and k) and may change from line to
line. Moreover, by (4.2), standard arguments entail

HetAGuOHLOC(Rd) S ”u()”LOQ(]Rd)a
‘}VgetAGu()| = ”etAGVGu()

|, X ¢4

’LOC(Rd) }LOO(Rd) = ”VGMOHLOO(R‘])’ (47)

|L°°(]Rd) = ”emGXin”O”LOC(Rd) = ”Xin“O”Loo(Rd)'

By relations (4.4), (4.5), (4.6) and (4.7), for k > 0 sufficiently large and T suffi-
ciently small, there holds

k > Cf”l/l()”wé,oc(Rd) +Cre(l+k+ kV)Tl/Z(Tl/Z +c(T))
then, ®u € X, (T) for any u € X (T).
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Next, we proceed to show that @ is a contraction. Let u, v € X (T). Then, from
(4.2) we have that

t '
”/ eU9IA6 £ (s, x, Vou(s)) ds — / U986 £ (s, x, Vgu(s)) ds
0 0

LOO
t
s/o 1/ (5. x. Vu(s)) — £(s. x, Veu(s) o ds.
So, by (HP) we obtain
t t
H/ U986 (s, x, Vou(s)) ds—/ U986 (5, x, Vgu(s)) ds
0 0 L

t
/0 Cr(IVeu)I1=" + IVav()Il =) | Vauls) — Veu(s)|r= ds

<
< 2C;TK " Mu —vlx ). (4.8)
By using similar arguments, one gets
HVG fot 986 (s, x, Vau(s)) ds — Vg fote(t_S)AGf(s,x, Veu(s)) ds
Lo
4.9)

< 4e(T)CrT IR " u = vllwry.-

Furthermore, for any i, j € {1, ..., m}, we have

t
Ajj = Hxixj / eU™IAS [ f(s, x, Vou(s)) — f(s,x, Vou(s))] ds
0 L°°([O,T]><Rd)

t
< Xjel=9hax - Veu(-, s)) — -, Vgu(- H d
[ et 0, Vanton = £, Vartoml] s

27'2e(T) | X [£ (s, - Veul ) = £5, - Vvl D Lo qo. 77 -

IA

Moreover, we have

| X5 1f (s Vou, ) = £ s, - Voo N Lo 0. 71xme)
< |X;[fGs. -, Veu) — f(s, - VGU)]”LOO(IO,T]xR")
+ 30 9 £ (5., Vou(, $)) — p, f(s, - Vau(, s))”LDO([O,Tlde)

”Xin“UnLoo [0, T]xR4)
+Zi:l hap,'f(sv *y VGU(', S))”LOO([O’T]XRd) ” XlX](u - U)HLOO([O,T]XRd) .

Replacing the last inequality in the previous one, by assumption (HP”), we get

Aij < T'2e(T)e + k" Ylu — vllxer) (4.10)
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where c is a constant, that depends on C ¢, d and m (in particular, is independent of T’
and k) and may change from line to line. Hence, using (4.8), (4.9) and (4.10), we get

|Du — vl xry < cCpT2 (T2 42T +KDllu— vl Yu,veX(T)
and we conclude choosing k such that
I p——) y—1
cCyT2(T= 4+ 2c(THA+EK"7) < 1.

Thus, from the fixed point theorem we obtain the existence of a unique solution
in Xy (7). Moreover, from the representation formula provided by the contraction
argument, i.e.,

t
u(t) = e"eug "'/ e!™I86 f (s, x, Vaul(t, x)) ds
0

and the regularity of the fundamental solution (see [9, Theorem 1.2]) we deduce that

weCe 2P, T x RY). 0

4.2 Global existence of solutions

In Theorem 1.2 we showed that for a sufficiently small time horizon 7T there exists a
solution to the general semilinear parabolic Eq. (1.5) in X' (7). In this section, we go
back considering the Hamilton—Jacobi

du(r, x) — o Agu(t, x) + |Veu(t, )|V = F(t,x), (t,x) € (0,T] xR

u(0, x) = up(x), x e R4 4.11)

and we prove that there exists a solution for any 7 > 0.

In order to prove that such a solution exists for any arbitrary 7 > 0, the key point
is the duality feature between the Hamilton—Jacobi equation and the Fokker—Planck
equation studied so far. For this reason, we first show that the solution u constructed
in Theorem 1.2 taking f(t, x, p) = F(t,x) — |p|” solves problem (4.11) also in
a suitable weak (energy) sense and, then, following a standard procedure (see for
instance [17]), we provide the duality relation between the two equations in the sub-
Riemannian setting.

Lemma4.2 Let F be asin (1.3), ug asin (1.4) and let u be the solution of (4.11) found
in Theorem 1.2. For any T < Ty, we have

(i) Veu e L?((0,T) x Rd)for everyy < p < 0o,
(i) (8 —oAg)u € L2((0, T) x RY);
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(iii) for any ¢ € C([0, T1; L2(R%)) there holds

/T /d o(t, x)(&tu(t,x) —oAgu(t, x) + |VGu(t,x)|V> dtdx
K R

T
=/ / e, x)F({t,x)dtdx, 0<s<1<T<Tp. (4.12)
s R4

Proof Recall that the solution u constructed in Theorem 1.2 belongs to
C([0, T1, Wg™(R?)), with T < Ty and it is given by

t
u(t):etAGuo—i-f =986 (F(s, x) — |Veu(t, x)|V) ds Vi € [0, Tp].
0
(4.13)

(i). Following the arguments of [4, Theorem B] we get that u(r) € L' (R?): let i solve
0; — o Agu = 0 with w(0) = ug; we refer to [9, Theorem 1.2] for the representation
formula of & and for the regularity of the fundamental solution for the heat equation.
By comparison principle, using that ug > 0, we get 0 < u < u and consequently
u(t) € L'(RY). Hence, integrating (4.13) we deduce Vgu € LY ((0, T) x R?); Since
Veu € L®((0, T) x R?), by interpolation we conclude (i).

(ii). It is an immediate consequence of point (i) and assumption (1.3).

(iii). Clearly, for all ¢ € C2°([0, T'] x R?) we have

/‘T /d (p(t,x)(atu(t,x) —oAgu(t,x) + |VGu(t,x)|V> dtdx
s R

=/T/ o, x)F(t, x) dtdx.
s JRd

By a standard approximation argument, we infer (4.12). O

In the following lemma we get a useful relation between the solutions u and p
respectively of the Hamilton—Jacobi and Fokker-Planck equations using the duality
structure of these equations.

Lemma4.3 Letu € X(Tp) be a solution to (4.11) as in Theorem 1.2. Let T € (0, Ty].
For any ju; € L¥(R%) N LY (RY) with ju; > 0, let v be the solution to

—du(t, x) — 0 Agu(t, x) — dive(y |Veu(t, x)|Y *Veu(t, x)u(t, x)) =0,
(1,x) € (0,7) x R? (4.14)
w(T, x) = pr(x), x €R?
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found in Theorem 1.1. Then, for any s € (0, T) we have that

/u(r,x)u(r,x)dx:/ u(s, x)u(s, x) dx
R4 R4

—{—/T/ (y — D|Veu(t, x)|” u(t, x) dtdx—i—/rf F(t, x)u(t, x)dtdx.
s JRA s JRd
(4.15)

Proof From the regularity of u and u, by using u as a test function in (4.14) and,
respectively, i as a test function in (4.12) and taking the sum of the two relations we
obtain

—/T/ oflu(t, x)u(t, x)]dxdt
s JRd

+/ /1(V|VGM(st)|y — [Veu(t, x)|")u(t, x) dxdt
s R4

= —/T/ F(t, x)u(t, x) dxdt.
s JRd

Hence we get (4.15). O

In the following proposition we prove a key estimate using the duality argument of
Lemma 4.3.

Proposition 4.4 Letu € X (Tp) be a solution to (4.11) and let T € [0, Ty). Then, there
exists C, depending on To, ||uollpoogdy, |1 F |l Lo (j0,71xRdy (and independent of To),
such that

sup [lu ()l oo ray < C. (4.16)

t€l0,1]

Proof First, we prove a bound from above for u. To do so, fix t € [0, Tp] and consider
the solution w : [0, 7] x R? — R to the following problem

—9u(t,x) —oAgu(t,x) =0, (r,x)€[0,7] xR?
(T, x) = e (x), xeR?

i.e., proceeding as in Lemma 4.3, we obtain

with u; € CE’O(R") N LY(RY) with u; > 0 and || || 1.gd = 1. By duality arguments,

/ u(, X (x) dx = f o () (0, x) dx
R4 R4

—}—/T/ F(s, x)u(s, x) dxds—/t/ |Vou(s, x)|” (s, x) dxds (4.17)
0 JRd 0 JRd
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Since, from Theorem 1.1, ||u(z, )|} g = 1 forany ¢ € [0, 7] and u > 0, we get

T
/ ug(x)u(0, x) dx +/ / F(s,x)u(s, x) dxds
R4 0 Jrd
T
—/ [Rd |Vau(s, x)|” (s, x) dxds < ol oo qray + TIF || oo (o, r1xRY)-
0
Hence,
/]Rd u(t, x)pe(x) dx < ||”0||L00(Rd) + T||F||Lw([o,f]XRd)
and, thus, by passing to the supremum, over p, > 0 with | (¢, -)||1 = 1 one deduces

u(r, X) < ||u()||L00(Rd) + T”F”LOO([O,‘L']XRd)' (418)

To prove the lower bound for u, we first observe that combining (4.15) and (4.18) we
get

T
/(; /ﬂ;d(y — DIVeu(s, x)|” (s, x) dsdx < 2(|luoll ooay + T Fll Loo(10,27xR4))-
4.19)

So, again by (4.17) we get
/u(f,X)Mr(X)dXZ/ uo(x) (0, x) dx
R4 RA
2 T
———— (lluoll poo gy + T Fll Lo d +/ / F(s, x)u(s, x) dsdx
y_l( L*(R) L(0.1xE) e

which, by the arbitrariness of ., yields to

y+1
u(.x) z =27 (ol oo ey + TIF Il Lo o, r1x k) ) - (4.20)

Therefore, (4.18) and (4.20) imply (4.16). O

Now we want to prove a local bound on Vgu. To do this we need the following
remark.

Remark 4.5 Following [38], for any two Riemannian metrics g and g, we have that, by
the very definition of the gradient, for every smooth function « itholds that g (Dgu, -) =
g(Dzu, -). So, since any two Riemannian metrics are equivalent, if we denote by
|Dgu|§, = g(Dgu, Dgu), and the same for Dzu, we have that for any compact set

Q C R there exist constants K (£2), K»(2) such that

K1()|Dgul} < |Dzul3 < K2()|Dgul}. (4.21)
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In particular, for any two sequences of metrics {g, }neN, {€n }nen such that g, — g and
g, — g itcanbe proved that K| (£2) and K, (2) in (4.21) can be chosen independently
of n, i.e., there exist K{(2), K}(€2) such that

K{(Q)|Dg,ul3 < |Dgul: < K}(Q)|Dg,ul3 . (4.22)

We now recall that, to obtain a bound on Vgu, we cannot directly apply the classical
Bernstein method to X;u, where u solves the Eq. (4.11), but we have to adapt it because
some extra terms, involving commutators, would appear. In order to overcome this
issue, we consider the family of right-invariant smooth vector fields {Y1, ..., Y}
introduced in (1.6).

Proposition 4.6 Under the assumptions of Theorem 1.3, let u € X (1) be a solution
to (4.11) and let T € [0, Ty]. Then, for any compact subset Q of RY there exists C (),
depending on ||[Vauoll Lo ray, IVGF |l Lo (0, 751xR4), Such that

sup [[Vou(t) o) = C(€2). (4.23)
t€[0,7)

Proof Let {Xi,..., X, Xm+1,--., Xq} be a smooth completion of {X1,..., X}
built as follows: we re-order {X1, ..., X,,} so that the associated d x m matrix has
the first m rows given by the m x m- identity matrix and, for j =m + 1, ...,d, we
choose X; = (0,...,0,1,0,...,0) where the unique 1 occupies the j-th position.
We introduce the Riemann basis {X¢, ..., X;} onRY with Xj =Xjforj=1,...,m
and Xj =e¢eXjfor j =m+1,...,d. We build in a similar manner (Y}, ..., Y]}
as a completion of {Yq, ..., ¥, }. Observe that, for any i, j = 1, ..., d we have that
(X}, Yf] = 0 (see [38, Lemma 2.1]).

We consider the complete Hamilton—Jacobi equation

B ut (1, x) — 0 Aguf (1, x) + |Veul (1, x)|Y = F(t,x), (t,x) € (0,T) x R4
u®(0, x) = up(x), x e R4
(4.24)

where A, and V, denotes, respectively, the Laplacian and the gradient w.r.t. the vector
fields {X7{,..., X§}. Fix j € {1,...,d} and set vj = Y;u®. By standard regularity
theory for elliptic equations, from (4.24) we have that vjf is a classical solution to the
equation

3,v§ (t, x) — oAgvj.(t, x) 4 ¥ | Vet (¢, x)|” >V (t, x)ngj
=Y;F(t,x), (t,x)€e(0,T)xR (4.25)
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We proceed with a duality argument as before. To do so, for T > 0, let 1« solve

—du(t, x) — o Agpu(t, x) — dive (v [Veu® (t, x)|Y 72Vous (t, x)u(t, x)) = 0,
m(T, x) = ur(x)
(4.26)

where div, denotes the divergence operator w.r.t. {X{, ..., X5, X} IRTRRRD. ¢ fi}' Thus,

using p as a test function in the weak formulation of (4.25) and v as a test function in
the weak formulation of (4.26) we obtain

sup ||Uj||L0<>(Rd) < WY Fllpooqo,c1xrey + 1Y juoll foo ey,
tel0,1)

which is bounded by (1.6).

Applying Remark 4.5 to (Y7, ..., Y5, Y,le, ..

..., X5} we can estimate from below the horizontal gradient obtaining

., Y7} and {Xg,...,X,ﬁl,XﬁlH,

sup [|X5u® Loy < C(R) (11X, Fll oo o, pxcrey + 11X 10l oo rey)
t€l0,7)

for any compact subset €2 of R4 and some constant C(2) > 0. So, as & J 0 we have
thathus — Xjuif j e {1,...,m} ande.us — 0ifj e {m+1,...,d}. Hence,
this yields to

sup || Veul o) < C(Q) (IVGF |l oo 0,01 xrd) + ||VGM0||LOO(Rd)) .
tel0,7)

O

Proof of Theorem 1.3. Reasoning as in [20, Sect. 2.1], from Proposition 4.4 and Propo-
sition 4.6 we have that there exists a solution on [0, Ty + €] and thus, a solution
uecC(0,T]; Wéf;(Rd)) for T finite but arbitrary large.

Next, in order to complete the proof of gain regularity of the solution we proceed
with a bootstrap argument. For any R > 0 let u g be a solution to

up(t,x) —oAgug(t,x) + |Veug(t,x)|¥ = F(t,x), (t,x) € (0,T]x Bg
ugr(t, x) = uo(x), X € Bg
ur(t,x) =0, x € OBg.

Then, as proved so far we have that ur € C([0, T]; WGl’OO(]Rd)). Then, the same
equation can be seen as a subelliptic heat equation with bounded right hand-side.
Hence, the right hand-side belongs to L? (Bg) for any p > 1 and using Theorem 2.3,

we obtain ug € WhP([0, TT; Wé’p(BR)). Taking p > Q + 2 applying Theorem 2.4
we gain regularity on the solution, that is, ug € Cé’“([O, T] x BR) witha = l(p —
(Q + 2)). So, following again the same reasoning we deduce that for any R > 0 the
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. 24a,1+5 . . .
solution u g belongs to C GM 3 ([0, TTx Br).Finally,as R 1 oo by adiagonalization
argument the proof is complete. O

5 Application to MFG

The goal of this section is the application of the above results to get the existence for
small times of solutions to the following MFG system

—du(t,x) — o Agu(t, x) + |Veu(t, x)|” = Fyppgled(x), (t,x) € (0,T) x RY
9p —oAgp — divg(y|Vgul(t, x)|y_2VGu(t, x)p) =0, (t,x) € (0,T) x RY
u(T,x) =ur(x), pO,x)=pox), xR,

5.1

Note that we cannot prove the existence for any time 7 because of the lack of com-
pactness in the results of Theorem 1.3.

As it is customary in MFG, the existence result is a consequence of the Schauder’s
fixed point theorem. However, due to the lack of control of the moments of the measure
pr associated to the solution of the Fokker—Planck equation, the strategy is quite
different w.r.t. the classical literature.

Proof of Theorem 1.4. We obtain the existence of a classical solution using the

Schauder fixed-point theorem. To do so, we endow the space C ([0, T']; Wé’oo(Rd))
with the topology induced by the uniform convergence and we introduce the map

T :C([0,T1; W™ (RY) — C([0, T]; Wg ™ (R?))

in the following way: given u € C, with

C=1ueCy0, Tl WE®®R?) : sup [u(@®)]l y2cepa < k(To)
{ G 1€[0,T] We™ R

where Ty and « (Tp) are the constants in Theorem 1.2 and let x4 be the unique solution
in Theorem 1.1 to

dp — oA — dive(y | Veu(t, x)|” 2Veu(t, x)u) = 0, (t,x) € (0,T) x R?
10, x) = po(x), x e R4,

Then, we set ¥ = 7 (u) as the unique solution constructed in Theorem 1.2 to the
Hamilton—Jacobi equation

—3 Y (t,x) — o Ag¥(t, x) + Ve (t, )Y = Fmrgll(x), (t,x) € (0,T) x R?
Y(T, x) = ur(x), x € R4,
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First, we claim that the map 7 is well-defined and continuous for any time horizon
T < Tp. Indeed, the vector field |VGu|V’2VGu satisfies the assumptions of The-
orem 1.1 and the solution to the Fokker—Planck equation is Holder continuous by
Proposition 3.6. Moreover, from Theorem 1.2 we have that 7 (C) is a compact sub-

set of C since the solution to the Hamilton—Jacobi equation is locally bounded in
2+a,1+%

Ce ([0, T1 x RY) by [10, Theorem 1.1].
Hence, since all the assumptions of the Schauder fixed point theorem are satisfied,
the proof is complete. O
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