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On uniqueness of probability solutions
of the Fokker-Planck-Kolmogorov equation

V.1. Bogachev, T.I. Krasovitskii and S. V. Shaposhnikov

Abstract. The paper gives a solution to the long-standing problem of
uniqueness for probability solutions to the Cauchy problem for the Fokker-
Planck-Kolmogorov equation with an unbounded drift coefficient and unit
diffusion coefficient. It is proved that in the one-dimensional case unique-
ness holds and in all other dimensions it fails. The case of nonconstant
diffusion coefficients is also investigated.

Bibliography: 70 titles.

Keywords: Fokker-Planck-Kolmogorov equation, Cauchy problem, unique-
ness problem.

§ 1. Introduction

The goal of this work is to give a positive solution to the long-standing problem of
uniqueness of a probability solution to the Cauchy problem for the one-dimensional
Fokker-Planck-Kolmogorov equation

O = 03— 0u(bpn), o =, (L.1)

where the initial condition v is an arbitrary Borel probability measure and the
drift coefficient b is a locally bounded Borel function not depending on time ¢
(the problem has remained open even for infinitely differentiable drifts b). By a solu-
tion we mean a family of probability measures p = {1t }+>0 on the real line, Borel
measurable in ¢ and satisfying the integral identity

/sodut —/wdv=/0t/(<p”+bso')dus ds (1.2)
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for almost all ¢ € [0, T] for every function ¢ € C§°(R), where T > 0 is fixed. Under
our assumptions the measures y; for ¢ > 0 are given by probability densities o( -, ),
so equation (1.1) can be written as an equation with respect to the density o(z,t).
However, in the setting under consideration it is important that all (or almost all)
measures p; are probability measures. The significance of this condition will be
clear below.

Our main result is this.

Theorem 1.1. If a probability solution to the Cauchy problem (1.1) exists, then it
1S UNique.

Uniqueness is understood as the equality ps = v, almost everywhere for any two
solutions {p} and {v4}.

We emphasize that there are no global restrictions on the drift coefficient and
no assumptions about the behaviour of solutions at infinity or any semigroup prop-
erties of solutions. In the two-dimensional case (z € R?) the assertion of Theo-
rem 1.1 is false, as Example 4.7 shows (in the three-dimensional case an example
of non-uniqueness was given in [11], Ch. 9). Throughout, we cite that book many
times, so it is worth mentioning that its Russian version is available on the website
of the Russian Foundation for Basic research (https://www.rfbr.ru/rffi/ru/books/
0-1896849#1) and the somewhat more complete English version that we cite can
be found on the internet.

In addition, we study the Cauchy problem

Opie = 8%(65%) — 0 (bps), Ho =V (1.3)

with nonconstant diffusion coefficient a and obtain the following result.

Theorem 1.2. Let a be a positive locally Lipschitz function and let b be a locally
bounded Borel function. Suppose that

0 1 “+oo 1
dr = ——— dx = +o0. 1.4
[oo a(x) 0 a(x) * (L4)

Then, if a probability solution to the Cauchy problem (1.3) exists, it is unique.
If at least one of these integrals converges, then there exists a locally bounded drift
coefficient b (which is continuous if a has a continuous derivative and is smooth
if a is) and an initial distribution given by a locally Lipschitz density (smooth if
a is) for which the simplex of probability solutions to the Cauchy problem is infinite
dimensional.

A similar assertion is true for probability solutions to the one-dimensional sta-
tionary Fokker-Planck-Kolmogorov equation (see [11], Proposition 4.1.2 and Exam-
ple 4.1.1). In the case of the one-dimensional stationary equation

02(ap) — Oy (bp) =0

it is easy to write out an explicit formula for a general solution (see [11], § 1.4), which
simplifies the investigation considerably. In the parabolic case under consideration
no such formula exists and the uniqueness question is difficult. In particular, to
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construct an example of non-uniqueness in Theorem 1.2 it becomes necessary to
employ nontrivial results on the solvability of the initial-boundary value problem
for a degenerate parabolic equation.

Note that even for an infinitely differentiable drift coefficient b it can happen
that in addition to a unique probability solution with smooth initial distribution
there exists another family of nonnegative bounded measures that is a solution with
the same initial condition (see Example 4.5).

The Fokker-Planck-Kolmogorov equations for transition probabilities and sta-
tionary distributions of diffusion processes in a mathematically rigorous form were
first obtained in the fundamental papers [40] and [41] by Kolmogorov. In particular,
the problem of investigating the uniqueness of a solution to the Cauchy problem
for such equations was formulated in them. In § 15, “A statement of the uniqueness
and existence problem for solutions of the second differential equation”; in the first
paper, one-dimensional equations are considered and the question about the exis-
tence of a unique probability solution is posed; multi-dimensional equations are
considered in the second paper. Note that the term ‘the Fokker-Planck-Kolmogorov
equation’ is now used for the ‘second differential equation’ in Kolmogorov’s termi-
nology. The book [11] contains references to prior papers in the physics literature,
including works by Fokker and Planck. In Kolmogorov’s paper [41] the uniqueness
of the solution is established for the equation on a compact Riemannian manifold
(in the case of coefficients with two continuous derivatives and an initial distribution
with continuous density).

The problem of uniqueness of solutions to the Fokker-Planck-Kolmogorov equa-
tion in the one-dimensional case was considered in such classics as Feller [28§],
Yosida [70] and Hille [37], however, in a somewhat different setting connected with
semigroups. For example, in [37], the uniqueness in the class of probability solutions
was not discussed, but the existence and uniqueness of solutions with certain prop-
erties and initial conditions in the domain of definition of the corresponding elliptic
operator (see a more precise comment in Remark 4.6 below and also an example
showing that such a problem and the problem studied here are not equivalent).

Since Fokker-Planck-Kolmogorov equations in the case of sufficiently regular
coefficients are classical parabolic equations, known results on uniqueness of solu-
tions in the classical theory of parabolic equations can, of course, be applied to
them, and so we give a brief overview now.

According to Tychonoff’s well-known example [65], even for the heat equa-
tion dyu = O2u the Cauchy problem can have several solutions. However, as
shown by Widder [68], in the class of nonnegative functions the Cauchy problem
for the heat equation has a unique solution. In the case of a parabolic equa-
tion of general form uniqueness depends not only on the class of functions in
which the equation is solved, but also on the coefficients of the equation. Aron-
son and Besala [2] and [3], Friedman [32] and [33], and Smirnova [61] and [62]
obtained various results on uniqueness, namely, uniqueness was investigated in the
following classes of functions u: 1) u has a limit as || — oo; 2) for a suitable
weight w, the function uw belongs to the space L>(R? x [0,T7]); 3) for a suitable
weight w, the function uw belongs to the space LP(R? x [0,7]). The unique-
ness of a solution having a prescribed limit at infinity is established with the
aid of the maximum principle and requires that the coefficient ¢ in the equation
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O = a¥ O O, u+ b'd,.,u+ cu be bounded above, while the uniqueness of solutions
integrable with some weight or growing no faster than some function is established
under the assumption that the coefficients have at most linear growth. A consider-
able number of papers are devoted to the study of the uniqueness problem in the
class of nonnegative solutions of parabolic equations on R? and on smooth Rie-
mannian manifolds (see [38], [48], [50], [52], [63] and [58]). Typical results in this
direction establish uniqueness under restrictions on the growth of the coefficients
and under the assumption that the parabolic Harnack inequality holds for solu-
tions. In the case of parabolic equations with nonsmooth or degenerate coefficients
we mention the method of renormalized solutions (see, for example, [44] by Le Bris
and P.-L. Lions), where uniqueness is established in the class of solutions satisfying
certain differential inequalities. However, the class of probability solutions of the
Fokker-Planck-Kolmogorov equations differs from all the traditional classes listed
above. Moreover, there are examples (see [11], Ch. 9, and Example 4.5 below)
where the probability solution is unique, but in the class of integrable, bounded
or nonnegative functions the Cauchy problem has at least two different solutions.
A separate question, though close in spirit, is the uniqueness of a semigroup gener-
ated by the corresponding elliptic operator. The study of uniqueness in the classes
of Markov and Feller semigroups or semigroups on the space LP with respect to
a fixed measure is the subject of the well-known papers by Feller [29] and [30],
Yosida [70], Hille [37], and Wentzell [66] and [67], and some information about
recent results can be found in [11], Ch. 5, [1], [4], [24], [25], [45], [49], [64] and [69].
The uniqueness of a semigroup also requires some restrictions on the growth of
the coefficients and additional boundary conditions, which are actually necessary
restrictions on the domain of definition of the generator of the semigroup. In this
paper we do not assume that a probability solution is the result of applying some
semigroup to the initial probability measure.

The uniqueness of probability solutions to Fokker-Planck-Kolmogorov equations
has also been investigated in many papers; see [7], [8], [10], [15]-[18], [42], [47], [59],
[60], and also [11], Ch. 9, where in particular the following results were obtained.
Let b be a locally bounded Borel vector field on R? x [0, T]. Then, for a probability
solution to the Cauchy problem

O = Apy — div(buy), Lo =V
to be unique it suffices that the inequality
(b(z,t),z) < C + C|z|?

hold. Tt also suffices that for at least one probability solution u = {u:} one of the
following conditions be fulfilled:

(i) (1+ o)~ bl € L} (g dt, RY x [0, T]);

(ii) 1o — B.] € LY(ue dt,R? x [0,T]), where 3, is the logarithmic derivative of
the measure pu, that is, 8,(z,t) = Vzo(x,t)/o(x,t), where p is given by the
density o(z,t).

In addition, in all dimensions d > 3 examples have been constructed (see [11],
Example 9.2.1) in which the Cauchy problem has infinitely many linearly indepen-
dent probability solutions. The question about uniqueness in dimensions d = 1
and d = 2 has remained open. In this paper we give a complete solution of the
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uniqueness problem for d < 2 in the case when the drift coefficient b depends only
on z. In addition, we have obtained auxiliary results for the proof of our main
theorems, Theorems 1.1 and 1.2, that are of independent interest:

1) it is shown that the special semigroup {7} };>¢ constructed in [11], Ch. 5, for
every probability solution p of the stationary equation defines the minimal non-
negative solution to the Cauchy problem for the first Kolmogorov equation with
respect to functions (that is, the usual parabolic equation), and the correspond-
ing semigroup {K; };>0 on the space of measures defines the minimal nonnegative
solution to the Fokker-Planck-Kolmogorov equation;

2) it is shown that if for some probability measure v on R? the family of mea-
sures K;v generated by the indicated semigroup is a probability solution to the
Fokker-Planck-Kolmogorov equation, then for every initial condition the probabil-
ity solution to this equation is unique.

Since in what follows we discuss not only the one-dimensional, but also the
multi-dimensional case, we give the definition of a solution in the general case
and mention the results about the regularity of solutions that will be used in this
paper. Let LP(U) denote the usual space LP of functions on a domain U in R? with
Lebesgue measure (which is not indicated in this notation), and the symbol LP(u)
will denote the space LP with respect to the measure . By W?1(U) we denote the
Sobolev space of functions f in LP(U) whose generalized partial derivatives 0, f
also belong to LP(U). The norm in WP-*(U) is defined by

[ fllwer@y = 1 flle @) + Z 102, fll Lo
i<d
For brevity the second term will be denoted by ||, f||L» (7). Similarly, we introduce
the Sobolev space WP-2(U) of functions in L?(U) with generalized derivatives of the
first and second order in LP(U), with its natural norm || f|[yw».2 1)

Let ¥ and b’ be Borel functions on R?. We recall that here and throughout the
coefficients of the equation depend only on z and are independent of t. Suppose
that the matrix A(z) = (a¥(z)) is symmetric and nonnegative definite.

Let T > 0. A family of Borel probability measures {1 }c[0,r) on R? (that is,
we = 0 and py(R?) = 1) is called a probability solution to the Cauchy problem

8t/’[’t = aihawj (a’ij/’(‘t) - 8@ (bzu)? Ho =V, (15)

where v is a given probability Borel measure on R? (in writing out the equation
we omit summation over repeated indices) if for every Borel set F the function
t — p(E) is Borel measurable (which is equivalent to the integrals with respect
to p of smooth functions with compact support being Borel measurable in t), the
functions @ and b’ are integrable on compact sets with respect to the measure
pe dt on R? x (0,T) and for every function ¢ € C§°(R?), for almost all ¢t € [0,7]

the equality
t
/@dut - /‘pdl/ = / /(aijariazj(p + blaliso) d:us ds
0

holds. A solution can be also understood as the measure y := u; dt defined by

T
M:/ p di.
0
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If the measures p; are given by their densities o(-,¢) (which is the case under our
assumptions), then this measure p is given by its density o(z,t) in two variables.
We write p = {u:} or u = py dt in what follows.

It should be noted that the Borel measurability of the functions ¢ +— pu;(E)
can be weakened to Lebesgue measurability, since we can take equivalent versions;
moreover, it is possible to pick a Borel version for which the above equality (or (1.2)
in the one-dimensional case) holds for all ¢, provided that we allow u; to be a prob-
ability measure only for almost all t.

In addition to probability solutions, we can introduce solutions of bounded varia-
tion p = ug dt in precisely the same way, including signed solutions, for which || dt
is assumed to be bounded (such solutions are also called integrable). A solution is
called nonnegative if the measures p; are nonnegative. However, such a solution
need not be a probability solution even if the measure p = p; dt is probabilistic.

It is known (see [11], Ch. 6) that for a nonnegative solution p the locally bounded
measure (det A)'/(¢+1) . is always absolutely continuous, and if the matrix A(z)
is nonsingular for all z, then the measure p itself is absolutely continuous. If for
every ball U there exists a number C'(U) > 0 such that A(z) > C(U)I for all
x € U and if a¥ € WPLY(U) and b* € LP(U) for some p > d + 2, then the
measure p = g dt has a locally Hélder continuous positive density ¢ with respect
to Lebesgue measure on R? x [0, 7] such that the function z — o(z,t) belongs to
the local Sobolev class Wlf)’cl. As concerns the properties of solution densities, see
also [9], [12], [13], [14] and [19].

Ifd=1, A= 1 and b is a locally bounded function, then for ¢ > 0 the function
x +— o(z,t) belongs to all local Sobolev classes I/Vf;’cl with p > 1; in particular, it
has a locally absolutely continuous version; moreover, for all 7 > 0 and R > 0 the

integrals
T /R
/ / |0z 0(x, t)|P dx dt
T —R
are finite.

It is worth noting that for the Holder continuous version of the density o it is
only known that almost all densities o(-,t) are probabilistic, but it is not known
whether the continuous version of all these densities must be probabilistic.

Under such broad assumptions about the coefficients, which only have to be
locally integrable with respect to the solution y, but can be locally unbounded, it is
not difficult to construct examples of non-uniqueness of probability solutions even
in dimension 1 for the stationary equation with unit drift, that is, the equation
0" — (bo)’ = 0 with respect to probability densities, as well as for a parabolic
equation (see Example 4.8). For this reason we consider locally bounded drift
coeflicients.

Finally, note that in the case when A = I and the drift coefficient b is
infinitely differentiable the solution density ¢ has an infinitely differentiable version
on RY x (0,T).

This paper consists of four sections. In §2 we discuss stationary equations and
some properties of special semigroups generated by the corresponding elliptic opera-
tors. Section 3 is devoted to the proofs of the main theorems, Theorems 1.1 and 1.2.
In §4 we construct examples of non-uniqueness.



On uniqueness of probability solutions 751

§ 2. Stationary equations and semigroups

In this section we obtain new conditions for the uniqueness of a probability
solution to the Cauchy problem in the case when there exists a probability solution
of the stationary equation. Of course, a stationary solution does not always exist:
for example, if b = 0, then there are no probability measures satisfying the harmonic
equation Ay = 0. Thus, the existence of a probability stationary solution can be
regarded as an additional restriction on the coefficients of the equation.

Consider the elliptic operator L4 of the form

Lapyp= aijaxiamjcp + biazigo

with Borel coefficients a*/ and b* on R? satisfying the following conditions:
(i) the functions a* are continuous and belong to the Sobolev class W?:1(U) on
every ball U in R? for some p > d + 2, and the functions b’ belong to LP(U);
(ii) the matrix A(z) = (a(2)); j<a is symmetric and positive definite, and for
every ball U there is a number A\(U) > 0 such that A(z) > A(U) -Iforz € U.
Note that for some assertions used below the condition p > d is sufficient, but
for the desired regularity of the semigroup considered below the bound p > d + 2
is required.
Suppose that there exists a probability measure  on R? satisfying the stationary
equation
Liywpn=0

in the sense of the integral identity
[ Lasp@intan =0 vo e c(ed,

where it is also assumed that the functions b° are integrable with respect to u on all
balls (this is automatically fulfilled for locally bounded coefficients, but here we do
not assume local boundedness); moreover, here and throughout when integrating
over the whole space R? we do not indicate the limits of integration. It is known
(see [11], Ch. 1) that in this case the measure p is given by a positive locally Holder
continuous density ¢ with respect to Lebesgue measure such that o belongs to the
Sobolev classes WP+ on all balls. Hence the vector field Vo/o (the logarithmic
gradient of the density) belongs to L” with respect to Lebesgue measure on balls.
With the aid of the logarithmic gradient we introduce the dual drift

b= 264, — b, Ba, = AVo/o+ trace VA = (aija%. o/o+ &Ejaij)f:l,

which, according to what we have said above, also belongs to L?(U) on every ball U.
The measure p also satisfies the equation

LA,E :O

with the dual drift.
According to [11], Theorem 5.2.2, the operators L4 and L , ; on the domain of

definition C§°(R?) extend to the generators L p and L:@ of strongly continuous

sub-Markov semigroups {T}'}:>0 and {ft’i}@o on the space L'(u) such that the
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measure 4 is subinvariant with respect to them. We recall that the sub-Markov
property means that 0 < T} f < 1 whenever 0 < f < 1. If, in addition, T}'1 = 1,
then the semigroup is called Markov. The subinvariance of the measure p means

the inequality
[rerans [ ga

holds for all nonnegative f. The indicated semigroups are adjoint to each other:
/éTt"ndu= /nTt“édu and /§LA,bndu= /nLA,gé dp (2.1)

for all n, ¢ € C§°(R?).

The resolvent Ry = (A — L} ,)~" of the semigroup {T}'};>0 for A > 0 is charac-
terized as follows: (A — L% )71 f for f € C§°(R?) is the limit of solutions uy to the
boundary value problems 7)\uk — Lgyur = f, uklop, = 0 on the balls By, of radius
k € N. The resolvent {T}"};>0 is described similarly.

However, these semigroups, called canonical, are not always unique strongly con-
tinuous semigroups on L!(u) whose generators extend L and L AT In addition,
the measure p is not always invariant for these semigroups, that is, the identity

Jresran= [ rau

is not always fulfilled for all f € C§°(R?) (or for all bounded measurable f). Suffi-
cient conditions for the invariance of u are given in [11], Ch. 5. Note that x being
invariant with respect to one of the two semigroups is equivalent to it being invari-
ant with respect to the other (see [11], Remark 5.2.4), and it is also equivalent to
the equality T}'1 = 1. For example, for A = I a sufficient condition for invariance
is the bound |b(x)| < C+Clx|. It is also sufficient that |b(x)|/(1+ |z|) be integrable
with respect to p. One more sufficient condition for invariance in terms of y is this:
|b—Vo/o| € L*(p). In the case of a non-constant A the invariance of p for {T}};>0
is ensured by the inclusions a*/, |b — 34,,| € L'(u), as follows from the proofs of
Example 5.5.3 and Theorem 5.3.1 in [11]. In particular, if b = 84, and a” € L*(p),
then invariance holds.

Throughout, we assume that the functions a* are locally Lipschitz (which is
stronger than the condition in (i) above).

Lemma 2.1. For every function f € L'(u), the family of measures vy = T/'f - p
gives a solution to the Cauchy problem for the Fokker-Planck-Kolmogorov equation
with the dual drift b and initial condition f - u.

In addition, the function u(z,t) = T} f(x) is a solution to the Cauchy problem

Oy = L4 pu, u(z,0) = f(x) (2.2)

in the following sense: for everyt > 0 the function T} f belongs to the Sobolev class
WP2(U) on every ball U, the function ||Tt"f||€vp.2(U) is integrable over every compact
interval [T, To] of (0,T), in U x (1,Ty) the Sobolev derivative dyu € LP(U x (1,Tp))
exists, equality (2.2) for Sobolev derivatives holds almost everywhere, and the initial
condition is also fulfilled in the sense of convergence in L*(u).
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If the function f is locally bounded, then u(x,t) is a weak solution in the sense
of [2], which means that for t > 0 the function u(-,t) belongs to the Sobolev class
W2NU) on every ball U, the function |[u(-,t)| 2y is bounded on all compact
intervals [0,Tp] C [0,T), the function ||Oyul( - ,t)||%2(U) is integrable on [0, o], and
for every function 1 € C§°(RY) the equality

[ utw it o - / F(@)(z) do

/ / 2)0p,u(z, 8) — b' 0y, u(z, 8)1 ()
+ 0,0 (2)0y,u(z, s)¢(2)] dx ds (2.3)
holds.

Proof. Let ¢ € Cg°(R?). Then ¢ belongs to the domain of definition of the gen-

erator of the dual semigroup {ft“ }i>0 and its action on ¢ coincides with L, 7¢.
In addition,

t
Tt ole) = o(@) = [ L;Trol@)ds

which yields the equality

[ Tre@i@utan - [ o) @) = [ [ 1@ T ot@) dsu)
-/ [ r@TeL potw) ds i)

Therefore, we have

[ @t st - [ e f@ntan = [ [ T2f@L e@ndn) s

which proves the first assertion.

Let o be a version of the density of the measure p which is locally Hoélder con-
tinuous and Sobolev in x. It follows from what we have said about the properties
of solution densities that the measure T} f - u has a Holder continuous density g
on (0,7) x R? such that for almost every ¢ the function x — u(z,t)o(x) belongs to
the Sobolev class WP:1(U) on every ball U and the function ¢ — ||9,g(z, t)||’£p(U) is
integrable on compact intervals in (0,7). Hence the function u possesses the same
properties. From the equality obtained above, for 0 < 7 <t < T we have

/@(m)(u(m,t) —u(x,7))o(z)de = / /u(sc7 s)L , p(z)o(z) dx ds.

Integrating by parts we transform the right-hand side into the form

/ / (0 (2)o(@)u(z, 5)) — B (2)o(z)u(z, $))0s, o() da ds.
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Now we observe that from (2.1), integrating by parts we obtain the equality
/[—3@ (a”€0)0y,m + b'0y,né0] du = /[—% (a10)8,,€ + b'0;,En0) da

for all n,¢& € C5°(RY). Passing to the limit, this remains valid for functions 7
and ¢ in the Sobolev class WP (R%) such that one of them has compact support,
in particular, for n(z) = u(z, s) with s > 0 and £ = ¢. Hence

/ (@) (u(, 1) — ua, 7)) ol) d
_ / / 1B, (0 (2)0(2)0(2)) — b () 0() p())0, uz, 5) dt s

By a limiting procedure this equality extends to functions ¢ € WP(R%) with
compact support, in particular, we can take ¢ = /o, where 1 € C§°(R?). This
yields identity (2.3) for [r,¢] in place of [0, ¢]. Thus, in every inner strip u is a weak
solution of the direct parabolic equation, which, by known results (see [46]), implies
the second assertion of the lemma.

The last assertion follows from Theorem 7.3.11 in [11], where it was assumed that
A is globally Lipschitz and both A and A~! are uniformly bounded, but we can see
from the proof that for the desired assertion about convergence in L? on balls it
suffices to have the local Lipschitz property and pointwise invertibility. The theorem
just cited also ensures that u(z,t) is bounded on compact sets in R? x [0, 7], which
implies the integrability of ||dyu( -, t)||2L2(U) on [0, Tp]. Indeed, if we multiply (2.2)
by o(x)?u(z,t), where ¢ € C§°(U), integrate over [, Ty] x U and integrate by parts
in the integral of cp2uaij81i8zju, then we see that the integral of @Qaijamiuamju is
estimated by the sum of the integrals of 2¢d,,pa® U0z ; U, ©20,,a" U0z ; U, ©2ub'0,,u
and @2udyu. As u is bounded on U x [0, Tp], using the inequality vw < ev? + &~ tw?
with an appropriate € enables us to estimate the integral I(7) of ©?|V, u|? over
U x [r,Ty] by C 4+ I(7)*/?, where C does not depend on 7, which gives the uniform
boundedness of I(7) up to 7— = 0. Therefore, equality (2.3) extends to the whole
of the interval [0, ¢].

Lemma 2.1 is proved.

We observe in passing that so far the boundary behaviour (as t — 0) of these
solutions has not been sufficiently investigated. In the elliptic case the bound-
ary values of solutions of equations in divergence form on domains were investi-
gated in [34]-[36] under considerably more general assumptions about the diffusion
matrix. For general parabolic boundary value problems, see [63].

According to Theorem 5.4.5 in [11], the canonical semigroup {T}'};>0 is repre-
sented by integrable kernels in the form

TV f(x) = / ) Ko, dy),

where K (x,dy) is a family of subprobability measures on R? of the form

Kt(m7 dy) = pA,b(t7 Z, y) dy7
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where the density pa is locally Hélder continuous on (0,7) x R? x R%. If the
measure 4 is invariant with respect to the operators T}', then the measures Ky(z, dy)
are probabilistic.

For a bounded measure v on R% we set

Kiv(dy) := /Kt(x,dy)u(dac).
Then the family {K;v}i>0 is a solution of the Cauchy problem

3tM = azlan (aij,u) - BL (bzﬂ)> Mo =V (24)

with initial condition v. If the measure p is invariant with respect to the opera-
tors T}', then, for every probability measure v, the measures K;v are also proba-
bilistic.

For any bounded Borel function ¢ we have the equality

[e@iivan = [ 1t otpds).

If the measure v has a density f with respect to g, then Kjv = ﬁ“f - p. The
semigroup property of T}* implies the semigroup property of K;:

K/ (K v) = K/ v, t,s > 0.

If a family of measures o, on R? satisfies equation (2.4), then the measures o;
have densities v( -, t) with respect to the measure p and the function v(x,t) of two
arguments possesses a locally Holder continuous density on (0,7) x R%. As in the
lemma above, it is straightforward to verify that v satisfies the direct equation

O = a,,0,,0 + b9, v

with the dual drift. If the solution {o;} has the initial condition v, where v
is a bounded measure, then the initial condition for v is the locally bounded
measure o~ 'v, where this initial condition is understood in the sense of conver-
gence of generalized functions, that is, for every function ¢ € C§°(R?), as t — 0
the integrals of p(x)v(x,t) converge to the integral of ¢ against the measure v/g.

For the next lemma we need the fact that a semigroup with similar proper-
ties can be constructed for every ball U in place of the whole space, that is,
on L'(u|y) there is a contractive Co-semigroup {T7*};o of sub-Markov opera-
tors for which the measure p on U is subinvariant and its generator extends the
operator (L p, C5°(U)). For a bounded function f (or for f € L?(U)) the function
(z,t) — T " f(x) on U x [0,T] is defined as the solution to the initial-boundary
value problem

Opu = Ly pu, u(z,0) = f, ulovxjo,r =0,

which exists, as was shown in [2], p. 634, Theorem 1; moreover, it is unique in the
class L2([0,T], Wg'' (U)) of functions v such that v(t, -) belongs to the Sobolev
class W' (U) of functions with zero boundary value on AU and the function
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lo(t, ~)||%V2,1(U) is integrable on [0,7]. The semigroup property follows from the
uniqueness of a solution, the sub-Markov property follows from the properties of
solutions established in [2]. If f is continuous and has a compact support in U,
then the solution is continuous on the closure of U x [0,T]. Our conditions on
the matrix A are stronger than those assumed in [2], so by virtue of the results
in [46] the solution obtained has the property that for each f € LP(U) the function
TUH f = u(-,t) with ¢ > 0 belongs to WP (U) N WP2(U). Then by Lemma 5.2.1
in [11] the integral of LA)thU’”f over U is nonpositive if f > 0. Hence for nonneg-
ative functions f € C§°(U) we have

t
/ T f dp— / fdp = / / LapTsf dpds <0,
U U 0 U

which implies the same estimate for all nonnegative functions f € L(u|y). It fol-
lows that the operators TtU’“ extend to contractions on all spaces LP(u|y), p = 1.
Note that the role of the measure p is as follows: the operators TtU’” , whose action
on bounded functions has no relation to the measure, by virtue of the equation
L% i = 0 turn out to be contractions of the spaces LP(ulr), but not of the spaces
LP(U) with equivalent norms. The resolvent w = (Layp — A)~Lf for f € C§°(U)
satisfies the equation L4 sw — Aw = f with zero boundary condition, which follows
from the equalities

e d
(Lap—N)7'f :/o e MTH f at, LA,thU’”f = %TtU’Hf

We can also verify that the semigroup {TtU’“ +>0 we have described coincides with
the canonical semigroup in Theorem 5.2.2 in [11], constructed for the domain sim-
ilarly to the case of the whole space. The resolvent R{ = (A — Lg’g)*l of the

semigroup {T*};>0 with A > 0 is characterized as follows: (A — LZ”‘Z)_l f for
f € C§°(U) is the solution u of the boundary value problem

Au—Lapu=f, ulsy = 0.

We emphasize that Lg’ﬁ; is not the closure of (L4 4, C§°(U)). For example, even for
the interval U = (—1,1) with Lebesgue measure and Lu = u” the image of C§°(U)
under the operator L—1I is not dense in L (U), since the integral of e®(u” (x) —u(z))
vanishes for all u € C§°(U).

In the case of Holder continuous coefficients the following fact was establish in
the paper [49].

Lemma 2.2. The canonical semigroup is the limit of the aforementioned semi-
groups {TF}i>o corresponding to the operator La with zero boundary conditions
on the balls By, of radius k € N, which are defined on the spaces L'(u|p, ). In par-
ticular, if f € LY(u), T > 0 and uy = TFf is the solution to the initial-boundary
value problem

Opur, = L g pug, uklop,xo,r) =0, uk(w,0) = f(x) forz € By,

then T} f(x) = limg oo ug(z,t) in L*(p) fort € [0,T].
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Proof. Tt suffices to consider the case f > 0. Suppose in addition that f < M.
By the maximum principle ug11 > ug and up, < M (see [2], p. 634), hence the point-
wise limit u(x,t) = limg_ oo ux(z,t) < M exists. Therefore, whenever Re A > 0,
the pointwise limit

o0 o0
/ e Mu(z,t)dt = lim e Muy,(x,t) dt
0 k—co /o
exists. The construction of the canonical semigroup (see [11], Ch. 5, and the expla-
nations above) yields that the resolvent Ry of this semigroup satisfies the equality

Ryf(z) = lim RP2¥f(z) = lim e NTE f(z) dt,
k—o0 k—oo Jo
where Rf * is the resolvent of the semigroup {7}, that is, the function Rf kf
is the solution of the boundary value problem L4 u — Au = f on Bj. Moreover,
for Ry f we have the equality

Ruf(e) = [ NI
0
Therefore,
/ e_)‘tu(x,t)dt:/ e NTH f(z) dt.
0 0

From the estimates 0 < u < M and 0 < T/ f(x) < M we obtain the desired
equality u(z,t) = T} f(x). Now we drop the assumption that f is bounded.
As above, there exists a limit u(z,t) of the increasing sequence of solutions u(x, t)
of initial-boundary value problems on the balls By. For every fixed M € N, accord-
ing to what we have proved we have the equality

T} min(f, M) = klim TF min(f, M).

The right-hand side does not exceed u = limg_, o T, tk f- The left-hand side increases
to T}'f as M — oo. Hence T!'f < u. On the other hand u < T} f, since for any
fixed M and k we have TF min(f, M) < T} min(f, M), and so Tff < T} f for all k.
The lemma is proved.

Theorem 2.3. The canonical semigroup {T}'}i>0 gives the minimal solution of
the Cauchy problem (2.2) in the following sense: if f is a p-integrable nonnegative
continuous function and v(x,t) is some nonnegative solution to this Cauchy problem
with initial condition f in the aforementioned sense from [2], then

TV f(x,t) < v(z,t).
A similar assertion is true for the dual drift/b\ and the semigroup {YA}”}@().
Proof. Let v be an arbitrary nonnegative solution to the Cauchy problem
O = Lapv, v(z,0) = f(z).

Then it follows from the maximum principle (see [2], p.634) that 0 < ux < v
on By, where uy(x,t) = TFf(z) for x € By is the function from the previous
lemma. Hence T} f < v. Of course, what we have proved also applies to the dual
drift. The theorem is proved.
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Below the inequality v; < vo for measures means that v1(B) < vo(B) for all
Borel sets. For measures with densities this reduces to an inequality for densities
almost everywhere.

Corollary 2.4. If{o:}i>0 is some probability solution of the Cauchy problem (2.4)
with initial condition v, then Kjv < oy.

Proof. We show that for every nonnegative smooth function ¢ with compact sup-
port the integral with respect to the measure K;v is not greater than the integral
with respect to the measure ;. Fix t; > 0. It suffices to verify that for every € > 0
the first integral is not greater than the second plus e. There is 71 € (0,%1) such
that

/ TV o) Kiv(dy) < / TP o(y)or (dy) + ¢

for all 7 € [0,71]. For ¢t > 0 the measures o; are given by continuous densities v(x, t)
with respect to p. The function v(x,t+ 7) is a nonnegative solution to the Cauchy
problem for the equation d;v = L , v with the continuous initial condition v(z,)
for t = 0. By Theorem 2.3

Kio, =Tlv(7) - p<o(z,t+7)-p fort>0.

Hence for ¢ > 0 and 7 € (0, 71] we have

/ () Ko (dy) < / p(@)o(a,t + 7)p(dz).

In addition,

/ D)Ko (dy) = / TE o(y)or (dy) > / T! o(y) Krv(dy) — <.

Thus,
/ TV o(y) Krw(dy) < / pl@)ula, ty + ru(de) + e,
that is,

/ T, o(y)(dy) < / (@) 4 (d2) + ¢,

which, as 7 — 0, gives the estimate

[ rtewmtan) < [ oty @)+

completing the proof.

Corollary 2.5. If for some probability measure v all measures K v (or IA(t*V) are
probabilistic, then the Cauchy problem (2.4) has a unique probability solution Ko
for every initial probability distribution o.

Proof. If the measures K} v are probabilistic, then the integral of Tt%l with respect

to the measure K, is equal to the integral of T}*1 with respect to the measure v,
that is, the integral of 1 with respect to the measure K} v, is equal to 1. Since the
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measure K v possesses a positive density and Tt’;Ql < 1, this is only possible in the
case when Tt” o1 = 1. Hence the measure y is invariant for the canonical semigroup,
and for every probability measure o the family K;o gives a probability solution
with initial condition . Its minimality implies that there are no other probability

solutions. The corollary is proved.

Theorem 2.6. Let b = B4, a € L*(n). Then the probability solution of equa-
tion (2.4) is unique.

IfA=1and b =VV, where V € VVf;’Cl, p > d and ¢V € L*(RY), then the
probability solution of equation (2.4) is unique. In particular, this is true for d =1

if e € LY(R) and B’ = b.

Proof. The first assertion follows from what has been said above. Indeed, accord-
ing to the results presented at the beginning of this section, under our conditions
the measure  is invariant for the semigroup {7} };>0, hence Ky = 1 is a probabil-
ity measure for each t. By Corollary 2.5 the Cauchy problem under consideration
has a unique probability solution for every initial distribution v. To prove the second
assertion take the measure u = C'exp V dz, where C' is picked so that the measure
becomes probabilistic. Then 84, = VV/, that is, b — 84, = 0.

§ 3. Uniqueness in the one-dimensional case

In this section d = 1. Set
xT
B(x) = / b(s)ds.
0

The next assertion is inspired by Lemma 9.3 in Feller’s paper [29].

Proposition 3.1. Let b be a locally bounded Borel function and let w be a non-
negative function, absolutely continuous on compact intervals and satisfying the
inequality

w’ —bw' > w
in the sense of distributions; moreover, suppose that the limit

lim w(z)=g¢q

|| — o0

exists and is finite. Then the following assertions are true:
(i) if ¢ =0, then w = 0;
(ii) if ¢ > 0, then e € L1(R).
Analogous assertions are true in a more general case when

aw” — bw' > w,

where a > 0 is a locally Lipschitz function, but here in (i) the integrability of the
T

function exp/ a(s)"'b(s) ds is asserted.
0
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Proof. Since a nonnegative distribution is locally a finite measure, the equality
w’ =bw' +w+m

holds, where m is a nonnegative Borel measure which is finite on compact intervals.
Hence w’ as a distribution is given by an ordinary function v of bounded variation
on compact intervals.

We show that the function w cannot have positive local maxima. This is well
known for twice differentiable solutions (see [54], Ch. 1), but we need the general
case. Let z be a point of local maximum. Suppose first (as in the classical result)
that at the point z the derivative of the function w exists and is continuous. Then
w’(z) = 0, hence since b is locally bounded and we have assumed that w’ is con-
tinuous at z, we have w” > w(z)/2 in some neighbourhood of the point z in the
sense of distributions. Hence w’(z) > 0 for all > z in this neighbourhood, and so
w(z) > w(z), contradicting the fact that w(z) is a local maximum. Now we drop
the assumption about the existence and continuity of the derivative at z. For the
function v of locally bounded variation representing the generalized function w’, as
noted above, there exist one-sided limits L = lim,_,,_ v(z) and R = lim,_, .4 v(z).
Then L < R, since in case L > R the measure w’ must have an atom at the point 2
with a negative coefficient, which is impossible by the equality w” = bw’ + w + m,
where m > 0 and the measure with density bw’ +w has no atoms. If L = R, then we
obtain the existence and continuity of w’ at the point z and arrive at the case under
consideration. If L < R, then either L < 0 or R > 0. Both cases are impossible at
a point of local maximum, since in the first case in every interval (z — ¢, z) there
exist points with values larger than w(z), and in the second case such points exist
in any interval (z, z 4 ¢€).

Let ¢ = 0, that is, w(z) — 0 as |z| — co. If w assumes a positive value, then w
has a positive local maximum, which is impossible. Therefore, w = 0.

Now let ¢ > 0. Then w < ¢, since otherwise there exists a point of positive local
maximum. There is z > 0 such that w(z) > ¢/2 whenever |z| > z. Such a point can
be taken so that w(z) < ¢, since w cannot be constant. Then there exists a point
z1 > z for which w(z) > w(z) for all © > z;. On [21,400) the function w must be
increasing, since the existence of points y > x > z; with w(y) < w(x) yield a local
maximum on the interval [z,y| by the inequalities w(z) < w(y) < w(z). Thus,
w’ > 0 on (21, +00). Similarly, there exists a point z2 < —z such that w'(z) < 0 for
all x < z9. Obviously, we can assume that both points z; and z are picked such
that the function w’ of bounded variation is continuous at them and w’(z;) > 0,
w'(z2) < 0.

Since w’ is of locally bounded variation, on the ray (z1,+00) we obtain the
inequality in the sense of distributions:

! ,—B

(w'e™B) > we 8.

Therefore, for almost all x > z; we have

W (@) > W (21)e~BE)BE) 4 (Bla) / w(y)e=BW dy,

21
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and so

+ oo +oo
w'(z)e”BGY / eB@ dg < / w'(z)dr = q—w(z1) < oo.

1 1

Therefore, the function e? is integrable on [z1,4+0c). Similarly, we obtain integra-

bility on (—o0, 22]. Thus, the function e? is integrable on R.
The second assertion of the proposition is proved similarly, but for B we take
)
B(x) = / bls) ds +Ina(x),
o a(s)
and the corresponding inequality takes the form (aw’e™?) > uw™F, which leads
to the inequality w'(z) > u/(z1)e B(1)eB@)q(z)~! and shows that the function
eB@q(z)~" is integrable.
Proposition 3.1 is proved.

We now prove our main theorems.

Proof of Theorem 1.1. Suppose that there exist two probability solutions ¢ and gs.
Then by Theorem 2.6
eB ¢ L'(R).

We shall use continuous versions of densities (which exist as we have noted). Set

xr
Fa) = [ ro0dn 0= a0 - a0, F@o =0,
—0o0
that is, F' is the difference of the distribution functions of these two solutions.
Note that F(z,t) — 0 as t — 0 for all points x, apart from an at most countable set
(possible atoms of the common initial distribution). In addition, —1 < F(z,t) < 1.
Finally, for almost all ¢ the function F'(x,t) tends to zero as |z| — +oo. Since we are
using the continuous version of the function r, the function F' is Borel on R x (0, T).
With respect to the argument = the function F'(x,t) is continuously differentiable.
Let ¢ be a smooth probability density with compact support. Set

q(t) = /[C"(x)F(r,t) = b(z)¢(@)r(x, )] dz,  ¢(0) =0,
where here and below we do not indicate the limits of integration when integrating

over the whole real line. The function ¢ is Borel and is bounded on [0,7]. Hence
the function

is Lipschitz on [0,T] and C'(0) = 0. We show that the bounded Borel function

H@w:me—/«wﬂ%w@+cm,

on R x [0,7T], which is continuously differentiable in the variable x, satisfies the
equation
OH = 0°H — b0, H
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in the sense of the equality

/w(x)H(x,t) d:c—/w(:zz)H x,s)dx
¢
- [ [ @t - v@h@oHe nlddr @1
for every function ¢ € C§°(R) and all ¢, s € (0,T) with s < ¢. Note that
0 H(x,t) = r(x,t)

by the continuity of the version of r under consideration.
By the definition of a solution, for every function ¢ € C§°(R) and all s,¢ € (0,7T)
we have the equality

/90(@)7“(%75) dr — /w(x)r(x,s) dx = /St/[gp” + b |r dx dr.

Substituting 0, F = r and integrating by parts, we arrive at
t
/g@’(x)F(a:,t) dx — /w’(x)F(a:,s) dx = / /[g@’”F — by’ 0, F)dx dr.
Let ¢ € C§°(R). Then there exists a function ¢ € C§°(R) such that

(@) = () - () / (y) dy

Substituting into the above equality we obtain

[o@(Fan - [corwndy)de- [ v (F@s - [Py d

-/ / (@) F (e, 1) — W) ()0 F (5, )
el / (") Pl,7) = b)), Fl,m)) dy) | didr
= [ [[#@F @ - saw@o.re. 0~ via)] s

Now, to prove (3.1) it suffices to observe that in the integrals containing ¢" and 9, F
we can replace F(x,t) by H(x,t), since the difference H(x,t) — F(z,t) does not
depend on x.

It follows from equality (3.1) that the function

t— /w(x)H(a: t) dx

is Lipschitz on (0,7'). In addition, on the right-hand side of (3.1) we can integrate
the term with ¢)” under the integral twice by parts, which gives us the integral
of ¥(x)0,r(x,t). This yields the equality

H(z,t) — H(z,s) = / 0ur(z, 7) — b(z)r(z, 7)) dr (3.2)
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for almost all z (for any fixed s and ¢) and also in the sense of distributions.
The left-hand side is continuously differentiable in .
Consider the bounded Borel function

H(x,t)?

W(x,t) = 5

on R x [0, 7], which is also continuously differentiable in the variable z. For ¢t > 0
this function satisfies

W = O2°W — bd, W — |0, H|?,
and therefore we have the inequality
OPW — b0, W > O, W.

For ¢ > 0 the equation and the inequality hold almost everywhere in = and also in
the sense of distributions, because the function x — 9, W (x, t) is locally absolutely
continuous as the function z — r(z,t) is (the solution densities are locally Sobolev
in z for t > 0). In addition,

W(z,0) =0, W >0, n(t) :== liIE W(z,t) = lim W(z,t) > 0.
The first equality is fulfilled for all x excepting possibly a countable set, since
F(z,t) — 0 as ¢t — 0 for all z in the complement of an at most countable set.
The two limits of W(x,t) with respect to x are equal for almost all ¢ because
lim| | o0 F'(7,t) = 0 for almost all . Now consider a new function:

T
w(x)z/o W (z,t)e " dt.

This function is nonnegative, bounded, and continuous, and

T
lim w(x):/o n(t)e " dt.

|z|— o0

For the sequel we note that

T
w'(:v):/o H(x,t)r(z,t)e ' dt

almost everywhere, w’(z) is integrable because H is uniformly bounded, and this
expression also defines the generalized derivative, so that the function w is abso-
lutely continuous on compact intervals. To justify this we observe that the function
H(z,t)r(z,t)et is integrable in both variables on the strip (—oo, +00) x [0,T],
since, for each fixed ¢, the function r(z,t) is the difference of subprobability densi-
ties, hence the integral of |r(z,t)| with respect to the variable x over the real line is
no greater than 2. By Fubini’s theorem, the function given by the right-hand side
is integrable. By integrating by parts against a test function it is readily verified
that this expression serves as the generalized derivative of w.
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Now we show that w satisfies the inequality
w’ —bw' >w

in the sense of distributions. Once this is done, since e? ¢ L!(R), from Proposi-
tion 3.1 we obtain that w = 0. Then W = 0, hence H = 0, that is, F(z,t) does not
depend on z, which means that r(z,t) = 0.

To justify the desired inequality we observe that for 7 > 0 the function

T
w(T, x) ::/ W (x,t)e " dt
satisfies the inequality

/T OW (z,t)e "t dt = w(r, ) + W (2, T)e " — W(z,7)e "
' > w(r,x) — Wz, 7)e 7.
Therefore, the inequality
w(r,z)" —b(x)w(r,z) > w(r,z) — W(x,7)e "

holds in the sense of distributions (with derivatives with respect to z), that is,
for every nonnegative smooth function ¢ with compact support,

/ (" () (7, 2) — b(z) Dy (7, 2)p())] dx
> /gp(ac)w(T7 x) dx—/cp(ac)W(ac,T)e_T dz,

where the derivative 9,w(7, z) exists almost everywhere and defines the generalized
derivative similarly to the case of the function w. As 7 — 0, the last integral tends
to zero, since the function W(x,t) is uniformly bounded and W(z,7) — 0 as
7 — 0 for almost all . The first integral on the right tends to the integral of pw
as 7 — 0. The integral of ¢ (z)w(r,z) tends to the integral of ¢"(x)w(x). The
integral of b(x)d,w(7, z)p(x) tends to the integral of b(x)w'(x)p(z), because

T
w’(T,x):/ H(x,t)r(z,t)e " dt,

and the function H(z,t)e™" is uniformly bounded. Thus, letting 7 — 0 we obtain
the desired inequality.
Theorem 1.1 is proved.

Proof of Theorem 1.2. Suppose that condition (1.4) is fulfilled. The function

vio)= /0 3(5) s

is a diffeomorphism of the real line with locally Lipschitz derivative (this follows
from the local Lipschitz property, since a is positive). Let ¢ = 1~ be the
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inverse function. The family of measures p; = o(x,t)dzr is a solution of the
Cauchy problem (1.3) precisely when the family of measures o, = o(y, t) dy, where
o(y,t) = ¢'(y)olp(y),t), satisfies the equation

8t0t = 850} — ay(ﬁat)

with the drift coefficient

B(y) = b)Y (e(y) + ale(y)" (v(y))

and initial condition 7 = v o 4¢~!. By Theorem 1.1 the probability solution of
the Cauchy problem for o; is unique. Therefore, the probability solution of the
original Cauchy problem is also unique. Examples of non-uniqueness in the case
where condition (1.4) is not fulfilled are constructed in the next section.

§ 4. Examples of non-uniqueness

We start with examples completing the proof of Theorem 1.2.
Let T'=1.

Example 4.1. Let a be a locally Lipschitz positive function on the real line such

that
0 1 +oo 1
/ ds =1y; < oo and / ds = ys < 00.
—oo v/a(s) 0 a(s)

Set b = a’/2. Then there exists a locally Lipschitz probability density oo (which is
smooth if a is) such that the Cauchy problem

dro = 93(ag) — 0s(bo),  olx,0) = oo() (4.1)

has infinitely many linearly independent solutions g such that the function p is
continuous on R x [0, 1], continuously differentiable in ¢, locally Lipschitz in « (if the
coeflicient a is twice continuously differentiable, then o is also twice continuously
differentiable in ), and

o(z,t) >0, /,Q(x,t) dr = 1.
The function

|
Y(x) = / ——ds
0o va(s)
defines a diffeomorphism from the real line onto the interval J = (—yj,y2) with

locally Lipschitz derivative. We denote the inverse function 1»~! by ¢. Changing
the variables we arrive at the Cauchy problem

ata = 850—7 U(y7 0) = U()(y)v

where
o(y,t) =o' ()e(e(y),t) and oo(y) = ¢'(y)oo(e(y)).

Below we pick a smooth probability density oy on the interval J determining
the required initial density gg. We observe that if the new Cauchy problem for the
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function ¢ has infinitely many linearly independent probability solutions, then
the original Cauchy problem has also infinitely many linearly independent prob-
ability solutions.

On [—y1,y2] x [0,1] consider the initial-boundary value problem

oo = 850, o(y,0) = oo(y), Oyo(—y1,t) = 0yo(ya,t) = 0(1), (4.2)

where 6 is a continuously differentiable function, 6(0) = 6’(0) = 0 and o¢ is a smooth
nonnegative function with compact support in (y1,y2). It is known (see [43]|, Theo-
rem 5.3) that there exists a solution ¢ that is a function on [—y,y2] X [0, 1] which
is continuously differentiable in ¢ and twice continuously differentiable in y. We
verify that for all ¢ € [0, 1]

[ owna=[" away

—Y1 —Y1

In fact,

d Y2 Y2 Y2 5
T o(y,t)dy = oo (y,t) dy = / 9,0 (y,t) dy
ot Y1 —Y1

= 0yo(y2,t) — Oyo(—y1,t) = 0.

Adding a constant to o (and correspondingly to o) we can assume that o > 0.
Multiplying o by a suitable constant, we obtain the solution ¢ which for every ¢
is a probability density on [—y1,y2]. If the functions 6y,...,0y are linearly inde-
pendent, then the corresponding solutions o1, ..., 0N are also linearly independent.
To prove this it suffices to observe that 6;(t) = 9yo,(y2,t). Thus, taking lin-
early independent functions @, we can construct linearly independent solutions o.
Returning to the original coordinates, we obtain linearly independent probability
solutions of the Cauchy problem (4.1) under consideration.
In the following example only one integral from condition (1.4) converges.

Ezxample 4.2. Let a be a locally Lipschitz positive function on the real line such
that

0 1 “+o0 1
——ds=1y; <oo and / ds = oo.
/_oo Vva(s) 0o a(s)
Then there exists a locally bounded Borel drift coefficient b (which is continuous
if @ has a continuous derivative) and an initial condition with a locally Lipschitz
probability density gy (which is smooth if a is) for which the Cauchy problem

Qo = 93(ag) — 0s(bo),  olx,0) = oo() (4.3)

has infinitely many linearly independent solutions ¢ with the following properties:
the function p is continuous on R x [0, 1], continuously differentiable in ¢, locally
Lipschitz in z (and twice continuously differentiable in x in the case of a twice
continuously differentiable coefficient a), and

o(x,t) >0, /g(x,t) dr = 1.
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The function

o1
Y(x) = / ——ds
0 va(s)
is a diffeomorphism of the real line onto the ray J = (—yi, +00) with locally Lips-

chitz derivative. Let ¢ = 1~!. In the new coordinates the Cauchy problem (4.3)
has the form

8150' = 850- - 83/(60')7 O'(ya 0) = O'O(y),
where
1d
— b " _ e
B=1'b+ab N
oo(y) =¢' Weole)),  oly.t) = ¢ (yeley),t).

Below we pick a smooth coefficient 3, from which we find the required coefficient b
by the formula b = 8y/a+a’/2. Tt is seen from this formula that if the derivative o’
is continuous, then the function b is also continuous and if a is locally Lipschitz,

then it is locally bounded. In addition, we pick some initial density oy which will
give g9. We make one more change of coordinates

ny)=1-(y+u+1)"",

which transforms the ray .J into the interval (0, 1). In the new coordinates we arrive
at the Cauchy problem

O = 0%((1 — 2)*) — 9, (), v(z,0) = vo(2).

As above, h = 7/ +n" and v(z,t) = £'(2)a(£(2),t), where £ = n~ 1. Now take the
third order polynomial

Sl=

h(z) = —4(1—2)* -1,
which determines the smooth function 8 = (h —n”)/n'. We have
0%(1 — 2)* —9.h(z) =0, h(0) = —5, h(1) = —1.

Suppose also that vy is a smooth function with compact support in the inter-
val (0,1). Counsider the initial-boundary value problem

0w = 02((1 — 2)*v) — 0. (hv), v(z,0) = vo(2),
v(1,t) = v(0,t) + 0,v(0,t) = () (44

on [0,1]x [0, 1], where 6 is a continuously differentiable function and 6(0) = ¢’(0) =0.
Below we show that this problem has a solution v that is continuously differentiable
in ¢ and twice continuously differentiable in z on [0, 1] x [0, 1]. We verify that

/01 v(z,t)dz = /01 vo(z) dz

4 1vz z= o2 —2)') — v)|az
& | v = [ -2 - o) a
= —v(0,t) — 9,v(0,t) + v(1,t) = 0.

for all t € [0,1]. In fact,
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The function A is picked in such a way that if v is a solution of the equation, then
v + const is also a solution. Adding a constant we can assume that v > 0. Next,
multiplying by a suitable constant, we can assume that the function x — v(z,t) is
a probability density on [0,1] for every ¢. Finally, linearly independent solutions
correspond to the linearly independent functions 6.

The reasoning we have given here is essentially based on the solvability of the
initial-boundary value problem (4.4). The main difficulty is that the equation
degenerates at z = 1. Boundary value problems for degenerate elliptic and parabolic
equations are considered in many works, among which we mention [26], [27], [31],
[51] and [55]. However, the assertion we need about the solvability of the third
boundary value problem is only contained in [26], without proof; furthermore,
the proof of this assertion is also omitted from [27], which contains the proofs
of the main results from [26]. In the closely related paper [55], the solvability of
the third boundary value problem for a degenerate elliptic equation is studied,
a particular case of which is, of course, a parabolic equation, but the smoothness
of the boundary assumed there is such that the result does not apply to parabolic
problems. Moreover, in [55] only a generalized solution is constructed. For these
reasons we include the necessary assertion here together with a short justification
in the case of one space variable, which is the case we are looking at. A general
assertion will be considered in a separate paper.

Let a, b, ¢ and f be infinitely differentiable functions on R x [0,T7], let h, g
and k be infinitely differentiable functions on [0,7], and let ug be an infinitely
differentiable function with compact support in (0,1). Suppose that a > 0 and
consider the following problem:

Oy = ad?u + bdyu + cu + f, u(z,0) = ug(x), u(1,t) = h(t), (4.5)

0,u(0,t) + ku(0,t) = g(t). ’

Proposition 4.3. Suppose that a(0,t) > 0 and a(1,t) =0, and let
b(1,t) — Bya(l,t) > 0.

Then there exists a unique solution v of the Cauchy problem (4.5) in the class of
functions that are continuously differentiable in t and twice continuously differen-
tiable in x on the rectangle [0,1] x [0,T7].

Proof. Let u = weMt7®. Then

wy = aagw + (b + 2va)0,w + (’Yza +yb+c—Nw+ fe Mz
w(z,0) = ug(z)e ", w(l,t) = h(t)e_v_)‘t,
Dpw(0,1) + (k 4+ 7)w(0,t) = g(t)e M.

Picking constants v < 0 and A > 0, we can obtain
k+~v<0 and ~%a+~b+c— A\ <O0.

Moreover, the condition b(1,¢)—d,a(1,t) for our new coefficient b+ 2va in place of b
is preserved, since a(1,t) = 0. So in what follows, passing from u to w, we assume
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that the inequalities ¢ < —c¢g < 0 and k£ < —ko < 0 hold for some numbers cq
and kg. Moreover, subtracting a function ) from the solution u which is such that
Q(1,t) = h(t) and 9,Q(0,t) + k(t)Q(0,t) = g(t), we can assume that h = g = 0.

Let n € N. Tt is known (see [5], [20], [21], [57] and [39], Ch. 2, §4, Theorem 4.1)
that there exists a solution u,, of the Cauchy problem for the equation with a+n~—!
in place of a. Let g, = u2/2. Then

Oiqn = a02qn + b0rqy + 2y + fn, — a(02qn)?.
Since fu,, < coqn + |f|?cy ', we have
Orgn < ad3qn + b0ugn + cgn + | fPey
Moreover, 9,¢,(0,t) = —2kq,(0,t), g, (x,0) = ug(z)?/2 and ¢, (1,t) = 0. Let
M = 27  max [ud| + ¢y ? max |f|?.

Then
6t(Qn _M) < aai(Qn _M) +b8x(Qn - M) +C(Qn _M)

and 0y (¢n(0,8) —M) = —2k(qn(0,t) —M)—kM, ¢, (x,0)—M <0, g, (1,t) — M <0.
Since ¢ < 0 and k& < 0, it is clear that the function ¢, — M cannot attain
a positive maximum. Therefore, ¢, < M and |u,| < v2M, where M does not
depend on n. Passing to a subsequence, we can assume that {u,} converges weakly
in L2([0,1] x [0,T]) to some function .

By assumption there are positive numbers ag and zy such that a(z,t) > ag
on the rectangle [0,2z¢] x [0,T]. According to Theorem 10.1 in [43], passing to
a subsequence, we can assume that {u,} converges uniformly on [0, 2] X [0,T]
to a function w which is continuously differentiable in ¢ and twice continuously
differentiable in x on the rectangle [0, o] x [0, 7.

According to Theorem 4 in [27], there exists a smooth solution v of the Cauchy
problem

O = ad*v + byv + cv + f,
U(‘T7O) = Uo(l’), U(Lt) = Oa U(Ovt) = U(O,t)

Here we use the condition b(1,t)—3d,a(1,t) > 0. Consider the difference r,, = u,, —v.
The function 7, is a solution of the Cauchy problem

Oprn, = (a+ nfl)airn + bOyry, + cry, + nilﬁiv,

rn(2,0) =0, r,(1,¢) = 0 and r, (0, t) = u,(0,¢) —u(0,¢). By the maximum principle
(see, for example, [51], Theorem 1.1.2) we have

1
o ax (2, 1)] < R |070(x, t)] + max un (0,) — u(0,)].
Hence the sequence {r,} converges uniformly to zero, and u coincides with v. Thus,
the function w is continuously differentiable in ¢ and twice continuously differen-
tiable in z on [0,1] x [0,7], satisfies the initial condition u = wug for ¢t = 0, the
boundary condition d,u + ku = 0 for z = 0 and the boundary condition v = 0
for £ = 1. The uniqueness of the solution we have constructed follows from the
maximum principle. Proposition 4.3 is proved.
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Remark 4.4. Since in the case where

/iw ;@)%::A+w (;@dszaa

the probability solution is unique, the method of constructing examples of
non-uniqueness suggested in Examples 4.1 and 4.2 should not work in this case.
We show that this is indeed the case. After an appropriate change of coordinates
we obtain the Cauchy problem on the interval (0,1) for the equation of the form

Oyo = 0%(Ao) — 0,(Bo),

where A(0) = 0,A(0) = A(1) = 0,A(1) = 0. Thus, this equation degenerates at
the endpoints of the interval (0,1). To construct a probability solution, we have
1

to ensure that the expression o(x,t) dx is independent of ¢. Since we are con-

0
structing a smooth solution, due to the equation the latter requirement implies the
equality
1

0= dt Jo
On the other hand, for the problem with boundary conditions at x =0 and =z =1
to be solvable, it is necessary (see [51], Ch. 1) that B(0) > 0 and B(1) < 0. This
means that the numbers ¢(0,¢) and o(1,¢) must have different signs. In turn, this
contradicts the positivity of the solution. It is important to note here that we cannot
pick B such that 9,A = B + const, because 0, A vanishes at the endpoints of the
interval [0, 1] and B assumes values with different signs at these points. Therefore,
it is not possible, by choosing the coefficient B, to ensure that a solution remains
a solution after adding a constant and thus guarantee the positivity of the solution.

o(z,t) dz = B(0)o(0,t) — B(1)o (L, ).

The idea of constructing an example of non-uniqueness for the Fokker-Planck-
Kolmogorov equation with the aid of a change of coordinates and application of the
theory of degenerate equations was first suggested in [42] in the case of a stationary
equation.

Ezample 4.5. (i) Consider an example where, for an infinitely differentiable drift
coefficient b on the real line, in addition to a unique probability solution with smooth
initial distribution there exists another family of nonnegative bounded measures
that is a solution with the same initial condition. In [11], Exercise 9.8.47, the
following example was proposed (with a hint for the solution):

b(z) = —22(1 + 2?)~! — (14 2?) arctan z,

the initial density is ug(z) = (7(1+2%))~1. We give a solution of this exercise here.
One nonnegative integrable solution has a simple explicit form e’ug(z). This can
be verified directly:
up(z) = =20 ta(1 4+ 2%) 72,
ug(z) = =201+ 2?)7? + 87 1 (1 4+ 2%) 73,
(b(x)up(z)) = —2r (1 +2H) 2 + 8 '?(1 4+ 233 — a1 (1 + 2?) L.
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However, there is also a unique probability solution. Indeed, since b(z)x < 0,
for the function V(z) = 2? we have V" (z) + b(x)V'(z) = 2 + 2xb(x) < 2. It is
known (see [11], Theorem 9.4.8, where a Lyapunov function with the estimate
V" + bV’ < C + CV is required) that this guarantees the existence of a unique
probability solution of the Cauchy problem (though, the uniqueness also follows
from the main theorem of this paper).

(ii) Consider an example where for an infinitely differentiable drift coefficient b
on the real line and a smooth initial condition there are no probability solutions, but
there exists a unique subprobability solution. We take the same initial condition ug
as in (i), but the drift is changed as follows:

b(z) = —2z(1 +2%) "' 4+ (1 + 2?) arctan 2.

Now, since zb(z) > —2, for V(z) = 2% + 4 we obtain V" + bV’ > —V, which
according to Theorem 9.6.3 in [11]| implies the uniqueness of an integrable solu-
tion. The calculations in (i) show that e~ ‘ug(x) is such a solution; moreover, it is
a subprobability solution.

In [11], §9.6, in the multi-dimensional case sufficient conditions on the coefficients
are given in terms of Lyapunov functions under which there is at most one integrable
solution of the Cauchy problem.

Remark 4.6. Now we explain why the problem we consider is not equivalent to
the existence and uniqueness problem studied by Hille [37] for the one-dimensional
Fokker-Planck-Kolmogorov equation. For simplicity, we confine ourselves to the
case of a unit diffusion coefficient (note that in [37] the opposite notation is used,
the drift is denoted by a, but we give the formulations below using our notation).
The problem posed in [37], §8, p. 116 (in the case of the equation on the whole
real line), is this: find necessary and sufficient conditions in order that for every
function h € L'(R) with Lh = h” — (bh)" € L'(R) a unique solution T'(x,t, h) of
the equation dyu = 92u — 9, (ub) can be found with initial condition h in the sense
of the relation [|T'(-,t,h) — h||p1 — 0 as t — 0. This setting is called Problem Ly,
and in Problem L it is required in addition that the solution with any nonnegative
initial condition h be nonnegative and have the same integral over the real line as h
(in other words, the solutions with probability initial densities in the domain of
definition of the operator L must be probabilistic). The drift coefficient in [37] is
assumed to be continuous, but this is a minor technical difference. According to
Theorems 8.5 and 8.7 in [37], a necessary and sufficient condition for the solvability
of Problem Lg is that the integral

z Y y
/ exp B(y) / exp(—B(u))dudy, where B(y) = / b(s) ds,
0 0 0
diverges at —oo and +o0; for Problem L to be solvable the divergence of the integral
x y
[ exv(-Bw) [ exp(Bw)dudy
0 0

must also diverge at —oo and 4oo. This is the previous condition for the drift —b,
which makes the conditions for b and —b the same. In both theorems of Hille we
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have cited the closure of the operator L generates a semigroup on L!(R). We see in
the previous example that, for every initial condition that is a probability measure,
there may exist a unique probability solution of the Cauchy problem, but there
are also other solutions. Finally, yet another difference between Hille’s conditions
and our result (in which there are no conditions on the drift at all, apart from local
boundedness) is that Hille’s solution must exist for every initial condition (although
with density in the domain of definition of the operator, while we admit arbitrary
initial probability measures), and in our setting solutions can exist for some initial
conditions and not for others, but we show that for no initial probability distribution
can two different solutions exist. Moreover, uniqueness holds even in the case when
the closure of the operator L does not generate any semigroup on L*(R).

It is also worth noting that Hille’s theorem says (for a continuous drift) that, if
Hille’s condition for Problem L is violated, then either for some initial condition
there is no solution or for some other initial condition there are several solutions,
while our result shows that the second possibility cannot occur, so that the reason
is always the first case. Moreover, it follows from our result that there is no solution
for the initial distribution that is the Dirac measure §, at some point a. In fact,
we can verify that if the solution o(z,t,a) exists for every initial condition of the
form d,, then due to uniqueness it depends on a Borel measurably, which after
averaging over the probability measure v gives a solution with initial condition v.

We give an example of the absence of a probability solution for some initial distri-
butions and its existence for others. In the justification of the following example we
use the drift b(x) = —x — 6 exp(2?/2), for which the standard Gaussian measure
on the real line is the stationary solution with initial distribution . We verify that
here there exist initial probability distributions for which there are no probability
solutions; using Hille’s terminology this means that Problem L is not solvable for
this drift. To this end we show that Hille’s condition is violated, namely, the second
of the two integrals above converges at —oo. In our case, after changing from x
to —z, we arrive at the integral over [0, +00) of the function F'(z)/F’(x), where

o) = [ fdn s =eo(-2 w6 (L) ).

the function f is increasing and the estimate F"'(x)/F’(z) > 22 holds. We observe
that then also F’(z)/F(z) > x?/8: indeed, integrating the estimate F”'(z) > 2*F'(z)
we obtain

x

F(z) — F'(0) > / CPF) dy > / PP W

> ”f(F(x) - F("S)) > %QF(x),

since 2F(x/2) < F(z). The latter is seen from the equality

2F(§) - 2/0$/2f<y>dy:/0$f(g> dy

and the inequality f(y/2) < f(y). Thus, F'(z) > x?F(z)/8, which implies that
the integral of F'//F’ converges at +o0o. The same conclusion can be obtained by
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finding an asymptotic relation for the ratio F/F’ with the aid of L’Hopital’s rule,
which shows that the ratio of F(x)(—z + 6 exp(22/2)) and f(z) tends to 1, that is,
F(x)/F'(z) actually decreases even more rapidly. By Hille’s criterion there is no
probability solution for some initial distribution, but it follows from what we said
above that then there is no solution for some Dirac initial measure. Note that by
Theorem 6.6.2 in [11] a subprobability solution exists for every initial probability
distribution. By the way, this implies the absence of a diffusion process (in the usual
sense) generated by the operator L, in spite of the existence of the infinitesimally
invariant measure 7y for this operator.

We now construct an example of a Fokker-Planck-Kolmogorov equation in dimen-
sion d = 2 for which the Cauchy problem has an infinite-dimensional simplex of
probability solutions. We recall that such examples have previously only been con-
structed for d > 3 (see [11], Ch. 9).

Example 4.7. Let v be the standard Gaussian measure on the real line given by the
density (27)~ /2 exp(—22/2). Set

2

b(z) = —a — 6exp($2), B (y) = —y.

Let {T};}+>0 be the standard Ornstein-Uhlenbeck semigroup (see, for example, [6])
generated by the operator Lyu = u” + b*u’ on the space L'(7) and defined by the
formula

1g(0) = [ 1(ete - VI )

It is straightforward to verify that the measure v also satisfies the stationary equa-
tion with the operator L,u = u” + b*u’. As indicated in §2 above, on L'(v) there
exists a sub-Markov semigroup {S; }+>¢ associated with the operator L, for which ~
is a subinvariant measure. However, it is known (and it is important for the sequel)
that - is not an invariant measure for this semigroup (see [11], Exercises 4.5.17
and 5.6.49). The semigroups {71} };>0 and {S;}+>0 also act on every measure v with
density and give nonnegative measures 7;'v and S;v by the formulae

/fd(Tt*u):/thdu and /fd(St*u)z/Stfdu.

In terms of the density g of the measure v with respect to v we can write
T/v=Tg-v and Sjv=5/g-7,

where S g is the action on g of the operator on the space L'(v) obtained by extend-
ing the operator adjoint to S; from L°(y) (if the density g is bounded, then this
is the action of the adjoint operator itself).

For any function u of two variables we set

Lu = 0%u + 8§u + 0" () Opu + b%(y) Oyu = Lyu + Lyu.

Let o be an arbitrary probability measure with smooth density. Consider the
Cauchy problem

Opy = L™ iy, po =7 ® 0.



774 V.I. Bogachev, T.I. Krasovitskii and S.V. Shaposhnikov

We verify that this problem has infinitely many different probability solutions of
the form
py =Sy e (Tio - T a) + v T{a,

where « is an arbitrary probability measure with smooth density; moreover, solu-
tions y;”? corresponding to linearly independent measures oy are linearly indepen-
dent.

First, {u®} is a solution, since in every variable it satisfies the corresponding
equation: {S;v} is a solution of the one-dimensional Cauchy problem with the
operator L, and the initial condition 7, the measure -y is the stationary solution for
the equation with the operator L., {T;c} and {T}"a} are solutions to the Cauchy
problems with the operator L, and the initial conditions o and «, respectively. Since
{T};}1>0 is obviously a Markov semigroup, T;'c and T}« are probability measures
for each ¢. In addition, as noted in §2, S;y < « in the sense of the inequality for
measures; moreover, Syy # v for t > 0 due to the lack of invariance (if S;v = v
for some t > 0, then S¥v =~ for all 7 < ¢, hence S}y =~ for all ¢ > 0).

Second, ¢ is a nonnegative measure. Indeed,

pe = Siy@Tio+ (v —S{v) @ Ty > 0.
In addition, pf* is a probability measure since
pi(R?) = S;y(RY) - (T} o — Ty @) (RY) +4(RY) - Ty a(RY) = S;y(RY) -0+ 1= 1.

We now verify that for linearly independent probability measures «; the corres-
ponding solutions are linearly independent. Suppose that for some finite collection
of numbers c; the equality

ch(st*’Y ®(Tio—Tioy) + 7@ T a;) =0
J

holds for all ¢ > 0. This can be written in the form
(Z cj>S;W QTyo+ (v —Siv) @ Ty (Z cjaj> =0.
J J

For ¢t = 0 we obtain (Z] ¢j)y® o =0, and therefore >_j¢j = 0. Hence

(v =Sty eIy (Z cjaj> = 0.

J

Since v—S; is a positive measure for all ¢ > 0, we have T} (ZJ cjaj) = 0fort >0,
but this, in turn, implies the equality ) ;e = 0. The linear independence of
the a; shows that all the numbers c; equal zero.

Note that, in this example, non-uniqueness takes place for some smooth, but very
special initial condition. Naturally, the question arises about constructing an exam-
ple where non-uniqueness takes place for some broad class of initial conditions, say,
for all Dirac measures. In the case when the variable x is three-dimensional, such
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examples can be constructed by combining the idea from the example described and
the approach based on the theory of degenerate parabolic equations in the spirit of
Examples 4.1 and 4.2. A detailed discussion of such examples will be the subject
of a separate paper.

Now we give examples showing that if we omit the local boundedness of the
drift, the uniqueness of a probability solution can fail for the elliptic equation as
well as for the parabolic one. However, the question of uniqueness for drifts that
are locally integrable to some power with respect to Lebesgue measure is worth
studying (of course, keeping the requirement of the local integrability with respect
to the solution).

Ezxample 4.8. Any locally Lipschitz probability density ¢ obviously satisfies the sta-
tionary equation ¢” — (bp)’ = 0 with the drift b equal to the logarithmic derivative
of o, that is, b(z) = ¢'(z)/e(x), where we set b(x) = 0 if p(x) = 0. The function
b is locally integrable with weight . If, say, we take o(z) = (2m)~ /222 exp(—2?),
then for the drift b(x) = 20~! — 2z obtained there are other probability solutions,
distinct from the one given by the density o, including the solution with density o/2
on (—00,0) and density 3p/2 on [0,400). In this case the function b is integrable
with weight ¢ on the whole real line.
In the parabolic case we consider the function

2
o(z,t) =t 223 E(x, 1), E(x,t) = Cexp(—i), x>0, t>0,

where C' > 0 is a constant such that the function o(-,1) is a probability density
on [0,+00); then all the functions g(-,t) are too. Set g(z,t) = 0 if x < 0 and

o1(z,t) = o(—w,1t).
Then the functions g and p; give distinct probability solutions of the equation

o= 020—0,(bo),  blz)=—,

with the initial distribution at ¢ = 0 equal to Dirac’s measure at the origin.

Proof. We verify that for ¢ > 0 and z > 0 the twice differentiable function p satisfies
pointwise the equation indicated. Indeed,

Oro = =2t 323 E(x,t) + %t*4x5E(x, t),
00 = 3t 22*E(x,t) — %t*?’x‘lE(x, t),
020 = 6t 2z E(x,t) — gt_?’x?’E(x,t) — 2323 B, t) + it“lx‘r’E(x,t)
=6t 2z E(x,t) — ;t_?’;v?’E(x,t) + it_4ac5E(m,t),
bo = 3t 22 E(x, 1),
0 (bo) = 6t 22 E(x,t) — gt*%?’E(z,t)

and
1
D20 — 0, (bo) = =2t 323 B(x,t) + zt_4x5E(a?,t) = Os0.
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At the point & = 0 the function x — o(x,t) with ¢ > 0 is twice differentiable and
0(0,t) = 9,0(0,t) = 920(0,t) = 0.

In addition, for ¢ > 0 the function x — b(x)o(z,t) is continuously differentiable at
zero, and its derivative at zero vanishes. Therefore, setting o(x,t) = 0 for z < 0
we obtain a twice differentiable solution of our equation on the whole real line.
Moreover, as t — 0, the measures o(x,t) dz converge weakly to the Dirac measure
at zero. Finally, we verify that bo € L'(R x [0,7T]). Now, this product vanishes
if x < 0, and for > 0 we have

T

b(x)o(z,t) = Ct 2z exp (;)

Then for t > 0 we obtain

400 “+o0 ’LL2
/ b(x)o(z,t) de = Ct_l/Q/ u? exp (—4) du = C't™ /2.
0 0

Therefore,
T —+00
/ / b(x)o(z,t) dx dt < co.
o Jo

The integrability of bo implies that o is a solution to the Cauchy problem in our
sense, that is, in the sense of the integral identity. We now observe that the mea-
sures with densities g1(x,t) = o(—=,t), concentrated on the left half-line, also give
a solution. Therefore, our problem has at least two linearly independent solutions.

We should explain the probabilistic nature of this example. It was shown in [22]
and [23], Example 1.23, that for the singular drift

ba) = S o)

the stochastic differential equation dX; = b(X;)dt+dW; with the initial distribution
concentrated at zero has several solutions with different one-point distributions.
One of these solutions is the nonnegative Bessel process B; with the parameter
a = 4, another solution X; = —B, is nonpositive; moreover, |X;| has the same
distribution as B;. This leads to two different probability solutions {u:} and {1}
of the corresponding Fokker-Planck-Kolmogorov equation, with respect to which
the drift b is integrable on R x [0,1]. The integrability of the drift is verified
explicitly with the aid of the known formula for the density of the distribution of
the square B? of the Bessel process (see [56], Ch. XI, § 1, Corollary 1.4), which also
gives the explicit densities of the distributions of B; and X;. The coefficients of the
Fokker-Planck-Kolmogorov equation for By and X, differ from the ones indicated
in our example by some numeric coefficients.

Note that in the last example only the drift coefficient is singular with respect to
Lebesgue measure, but the solutions are smooth, and this coefficient is integrable
with respect to the solutions. By the way, this shows that in the uniqueness theo-
rems from [11], Ch. 9, with the identity diffusion matrix, the hypotheses cannot be
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weakened even for d = 1 to the inclusion of the drift b in L'(x): in Theorem 9.3.6
in [11], in addition to the condition |b| € L'(u) the inclusion |b| € L?(u, U x (0,T))
is also required for every ball U and in Theorem 9.4.3 in [11], in addition to the
previous condition, the inclusion |b| € LP(u,U x (0,T)) with some p > d 4 2 is
necessary, that is, p > 3 in the one-dimensional case.

Remark 4.9. In this work we have studied equations with coefficients independent
of t. In our proofs this has played an essential role, and the uniqueness problem in
the case when the coeflicients depend on x and ¢ remains open. We only observe
that if @ = 1 and the drift coeflicient has the form b(x, t) = h(t), then by the change
of the solution o(z,t) for the new function

o(x,t) = o(x — H(t),t), H(t) = /0 h(s) ds,

the problem reduces to the heat equation. Therefore, in this case the probability
solution is unique.
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