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Abstract

By investigating path-distribution dependent stochastic differential equations, the
following type of nonlinear Fokker-Planck equations for probability measures (u)¢>0
on the path space € := C([—r, 0]; R?), is analyzed:

atlu’(t) = L;fk,,ut:utv t=>0,

where 1(t) is the image of y; under the projection € > € — £(0) € R?, and
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Under reasonable conditions on the coefficients a;; and b;, the existence, uniqueness,
Lipschitz continuity in Wasserstein distance, total variational norm and entropy, as
well as derivative estimates are derived for the martingale solutions.
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1 Introduction

In this paper, we investigate nonlinear PDEs for probability measures on the path space
using path-distribution dependent SDEs. To explain the motivation of the study, let us
start from the following classical PDE on £ (R?), the set of probability measures on R?
equipped with the weak topology:

(1.1) Oypu(t) = L*u(t). t >0,

for a second-order differential operator

Zawaﬁ +Zbal,
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where a = (a;;) : R? = RY®@ R? and b = (b;) : R? — R? are locally integrable. (L)) is just
the (linear) Fokker—Planck-Kolmogorov equation (FRKE) associated to the operator L in
the sense of [2]. We call u € C(R,; 2(R?)) a solution of (L)), if

/fdu /fdu /dS/Rd Li)du(s), ¢ 0,f € CF(RY.

To construct and analyze solutions of (L)) using the time marginal distributions of Markov
processes as proposed by A. N. Kolmogorov [10], K. It6 developed the theory of stochastic
differential equations (SDEs), see e.g.[9]. Let o be a matrix-valued function such that a =
oc*, and let W (t) be a d-dimensional Brownian motion. Consider the following It6 SDE

(1.2) AX () = b(X(8))dt + o (X (£))dW (£).

By Ito’s formula, the time marginals u(t) := Zx«) = the law of X (t) for t > 0, solve the
equation (II). This enables one to investigate FPKEs using a probabilistic approach.

Obviously, (LTJ) is a linear equation. In applications, many important PDEs for probabil-
ity measures (or probability densities) are nonlinear, see, for instance, [4, [5 [6, [7, ] [I5] and
references within for the study of Landau type equations. Such PDEs are also of Fokker—
Planck type, but are non-linear (see Sections 6.7 and 9.8 (v) in [2]). To analyze non-linear
FPKEs for probability measures, the following distribution-dependent version of (L2) has
been studied in the recent paper [23] by the third named author:

(1.3) AX (1) = b(t, X (), L)t + o(t, X (t), L) dW (1),

where
b:Ry xR x Z(RY) = R? o:Ry xR x Z(R?) — R @ R?

are measurable. For any ¢t > 0 and p € Z2(R?), consider the second order differential

operator
d
Zaa Jis(t, -, 1)0:0; +Zb (t,, ).
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Under reasonable integrability conditions on ¢ and b, by Itd’s formula we see that for a
solution X () of (L3), pu(t) := Lx ) solves the nonlinear FPKE

(1.4) dp(t) = Li iy u(t)

in the sense that

/Rdfdu(t)z/ fdu(0 /dS/Rd o P)du(s), >0, f € C(RY).

In [23], by investigating existence, uniqueness, exponential convergence, and gradient-Harnack
type inequalities for the distribution dependent SDE (L3)), the existence of a class of regular
solutions to the nonlinear FPKE (L4 is proved.

In the above two situations, the stochastic systems are Markovian (or memory-free); i.e.
the evolution of the system does not depend on its past. However, many real-world models,
in particular those arising from mathematical finance and biology, are with memory, so that
the associated evolution equations are path dependent. In this case, the distributions of the
solution solve non-linear FPKEs for probability measures on path space. In this paper, we
investigate such a class of FPKEs by using path-distribution dependent SDEs.

In Section 2, we introduce the framework of the study and the main results on nonlin-
ear FPKEs for probability measures on path space. To prove these results, we investigate
the corresponding path-distribution dependent SDEs in Sections 3-5, where strong/weak
existence and uniqueness of solutions as well as Harnack type inequalities are derived re-
spectively. We will mainly follow the ideas of [23], but substantial additional efforts have to
be made in order to generalize the results in there to the case, where the coefficients do not
only depend on the time marginals, but are also on the distribution of the path.

2 Nonlinear PDEs for measures on path space

Throughout the paper, we fix 1y > 0 and consider the path space € := C([—r¢,0]; R?)
equipped with the uniform norm |[{||oc := supge(_,,.q 1€(0)]. Let P¢ be the class of proba-
bility measures on ¢ of finite second-order moment, i.e. u(||-[|2) = [, [|€]]2p(dE) < oc.
Then £Y is a Polish space under the Wasserstein distance

W, ) = inf ( / %Ilﬁ—nlléﬂ(dﬁ,dn))Q,

TEG ()

where € (1, v) denotes the class of couplings for u and v. It is well known that (225, W)
is a Polish space and the Wy-metric is consistent with the weak topology. We will study
non-linear FPKEs on 277 .

Let

(2.1) bR xEx P =R 0:R.xE x P -RI@R?



be measurable. For any ¢ > 0,1 € 2%, consider the following differential operator L, , from
Cs°(RY) to the set of all #(%€)-measurable functions: for f € Cg°(R?),

d d
L)) = 5 Y ()t £ WORNEO) + Yo Bt & @NED), € €.

Then the associated nonlinear FPKE for probability measures (i)¢>0 on the path space €
is

(22) o) = Liyi
where p(t) is the marginal distribution of u; at 8 = 0; i.e.

{p()}(dz) = pe({€ € € : £(0) € dx}).

A continuous functional . : Ry — ¥ is called a solution to Z2), if [ ds [, |L,.f
o for f € C°(R?) and

dus <

(2.3) /fdu /fdu /ds/ Loy f)dus, t>0, f€C(RY).

We will investigate martingale solutions of (Z2)) which are realized by marginals of prob-
ability measures on the infinite-time path space %5, := C([—7rg, o0); R?). For a probability
measure 4> on %, consider its marginal distributions

pe(t) = p* o {r(t)} ' € PRY), pFi=pTom € P(€), t20,

where 7(t) : C([—79,00); R?) — R? and 7; : C([—rp,00); RY) — ¥ are projection operators
defined by

T()E =£E(t) €RY, mé =& € F with &(0) := £(t + 0) for 6 € [—ry,0].

Definition 2.1. A solution (u)i>0 of (22)) is called a martingale solution, if there exists a
probability measure u> on %, such that

(1) pe = pg° for all t > 0.
(2) For any f € C5°(RY), the family of functionals
t
MIt) = S0~ [ (Lo f)(m)ds, 120
0
on %, is a p-martingale; that is,

/ M (ty)dp™ = / M (t)dp™, ty >t >0, Aco(n(s):s <ty),
A A

where o(7(s) : s < t1) is the o-field on %, induced by the projections 7(s) for s €
[_T07t1]'



To construct the martingale solutions of ([2.2)) using path-distribution dependent SDEs,
we need the following assumptions.

(H1) (Continuity) For every ¢t > 0, b(t, -, ) is continuous on € x 22, and there exist locally
bounded functions aq, as : Ry — R, such that

lo(t,&, 1) —o(t,n,)|I” < ar ()€ —nllZ + () Wa(u,v)?, t>0;€,n€C;p,v e Py

(H2) (Monotonicity) There exist a constant £ > 0 and locally bounded functions fy, 55 :
R, — R, such that

2(b(t, &, 1) — b(t,m,v),£(0) = n(0)) + llo(t, &, ) — o (t,m.v) |1
< BN = nll3 + B2()Wa(p, v)* = KIEO) = n(O)P, t=0:&n € Cypv € Py

(H3) (Growth) b is bounded on bounded sets in [0,00) x € x 2%, and there exists a locally
bounded function K : Ry — R, such that

b, 0, w)* + lo(t, 0, w)|I* < KO{1 + ulll - %)}, t20, pe 2y

The following result characterizes the martingale solutions of (2.2]) with Wa-Lipschitz
estimate.

Theorem 2.1. Assume (H1)-(H3). Then for any g € P% , there exists a unique martingale
solution ()0 of (Z2)). Moreover,

(1) pe(|| - [I2) is locally bounded in t.

(2) For any two martingale solutions ()0 and (v¢)eo of [22)),

W2(M0, V0)2
] 1—¢

. in7f o [(ro s edr0 /t {4(a1(7’): as(r)) + Bi(r) + @(r)}dr} }

1—¢ 0

holds for allt > 0 and € € (0,1).

From now on, for any vy, pg € 25 , we denote u; and v; the martingale solutions of (2.2
staring at po and vy respectively.

To estimate the continuity of u; in py with respect to entropy and total variational norm,
we make the following stronger assumption.

(A) o(t,x) is invertible, and there exist increasing functions kg, k1, k2, A : Ry — R, such
that for any t > 0,2,y € R ¢, n € € and p,v € 2%,

[b(t, 0, ) * + [lo(t 2)[I* < wo()(1+ |=* + p(ll - 12)),
lo(t. )l <A@, lo(t,2) = a(t,y) s < m1(t)z —yl*,
[b(2, €, 1) — b(t, n, v)| < Ka()(([€ — Mlloc + Wa(p, v)).

bt



Recall that for any two probability measures u,r on some measurable space (F,.%), the
entropy and variational norm are defined as follows:

[ (log S—Z)dy, if v is absolutely continuous with respect to p,

Ent(v|p) := {

0, otherwise;

and
H,U/ - VHvar ‘= sSup |IU’(A> - V(A>|
AeF
By Pinsker’s inequality (see [3] [I1]),
1
(2.4) I = vllier < SE0t(vlp), pv € P(E).
Then (2.6) below implies
t (@
(25) = e < 5 Wi ), 1> 1 i € 2
— 70

for some ¥ € C(R;;R,). There are a lot of examples where Wy (u,, o) — 0 but pu, is
singular with respect to o such that Ent(u,|ue) = co and ||, — pollver = 1. So, both (2.5
and (Z.0) are non-trivial. Indeed, these estimates correspond to the log-Harnack inequality
for the associated semigroups, see Theorem [4.1] below for details.

Theorem 2.2. Assume (A).
(1) There exists 1 € C(Ry;Ry) such that

¥(t)

. Wo (1o, v0)%, > 10, pio, o € Py .
— T

(2.6) Ent(v|p) < ;

(2) If there exists an increasing function ks : Ry — Ry such that
(2.7) lo(t.x) = o(t, )| < rs)(AA |z —yl), t=0,2,y€R,
then there exists a positive continuous function H defined on the domain
D :={(p,t):t>0,p> (1+r3(t)A(t))*},

such that

1 )2
/<%)pdm < inf / eH(p’t)(H%*”g_"”gO)dw
o \dpy €t (ho,v0) Jg xz

holds for all t > ro and p > (1 + k3(£)A(t))>



Remark 2.1. According to Theorem 21)(2), if there exists a constant ¢ € (0, 1) such that

1 ("4
(28) lim sup _/ ( (al(s) + QQ(S)) + 51(5) + 52(8))(:18 < sup 56—67“0’
t—00 0 €t(1 - Et) I—¢ 5€[0,K]
then
(29) W2(:U’t7 Vt)2 < Ce_MW2(:U’07 V0)27 t> 07

holds for some constants ¢, A\ > 0; i.e.the solution to (22)) has exponential contraction in
Wsy. If o(t,-,-) and b(t,-,-) do not depend on ¢, i.e.the equation is time-homogenous, we
ty = Ppo. By the uniqueness we see that P is a semigroup, i.e. P, = PP}, s,t > 0.
Then (2.8) implies that P} has a unique invariant probability measure y € 22¢ . Combining
(29) with the semigroup property of P and (235)-(2.6]), we conclude that ([2.8) also implies
the exponential convergence in entropy and total variational norm:

max{Ent (| ), || = vill5e,} < aWa(p, vi1)® < coe™Wa(p,10)?, ¢ > 1,0 € 25
for some constants c¢q, co > 0.

Finally, we investigate the shift quas1 invariance and differentiability of y; along Cameron—
Martin vectors in H! := {£ € € : f (s)]*ds < co}. Forn € € and a probablhty measure

pon %, we say that ju is dlfferentlable along Eifforany A € B(€), Ocpu(A) := d—g w(A+e§) }620
exists and Ogp(-) is a signed measure on €.

Theorem 2.3. Assume (A) and let b(t,-, p) be differentiable on €, o(t,x) = o(t) be inde-
pendent of x. Then for any t > ro,n € H' and po € L5, u; is differentiable along n, both
Opttr and pu(-+n) are absolutely continuous with respect to p;, and for some ¥ € C(R4;Ry)

L <10g %ﬁ:”))dut( +n) < \D(t)(% + Hﬁ!lﬁp),

[g (W)éd:ut(' + 1) < exp [\If(t) (W + ||77||%11>]7 p>1,

1% o, < wio (P70 4 g, ).

Proof of Theorems[Z.MZ.3. For py € 2%, take a Fy-measurable random variable X, on €
such that £x, = po. According to Theorem [3.I Corollary .2 Corollary and (2.4)),
e = L, satisfies the estimates in Theorems under the corresponding assumptions.
So, it suffices to show that (Z¥x,);>o is the unique martingale solution of (2.2)).

Let 1% = Zix(s)}ieirgoey: We have Zx, = pi°. By B1) and Itd’s formula, for any
feCEMRY), (M (t))>0 is a p™-martingale such that p, := P, satisfies

[ Fautt) = BACK) = EFXO0) + [ E(Lup ()05



[ rauo /ds/ Loy St 20, f € CF(RY),

Therefore, Zx(s)},c( ) 18 amartingale solution of (22). When the coefficients are distribution-
free, it is well known that the weak solution of (B.1]) is equivalent to the martingale solution,
so that the uniqueness of the martingale solutions of (2.2]) follows from Theorem B.I|(3) be-
low. In the following, we explain that the same is true for the present distribution dependent
case.

Let p; = p3°, for some probability measure u> on %5, be a martingale solution of ([2.2]).
We intend to prove p* = Zix(). Clrgoey? SO that the martingale solution is unique. Let
Q := %, .7 for t > 0 be the completion of (7 (s) : s < t) with respect to u*°, and P := p>
By Theorem BIJ3) below, it suffices to prove that the coordinate process

Xt)(w) :=w(t), t>0,we
is a weak solution to (B8]). To this end, for the given (1):>0, define
6(t>€) = U(ta ga ,ut)a 6(t>€) = b(ta ga ,ut)a t 2 07 6 € Cga

and consider the corresponding operator

L) = 5 D670, OANED) + DR HONED), 120.6€%

for f € Cg°(RY). Since (j11)¢>0 is a martingale solution of ([Z2), for any f € Cg°(R?), the
process

M (t) = f(X(1) — F(X(0)) - /Ot(Lsf)(Xs)dsa t>0

is a martingale on the probability space (2, (.%;)i>0, P). By (H1)-(H3), the martingale prop-
erty also holds for f being polynomials of order 2. In particular, by taking f(x) = = we see
that

(2.10) M(t) .= M7 (t) = X(t) — X(0) — /t b(s, X,)ds

is a R%-valued martingale, and with f(z) := z;x; we conclude that

t
(A0 = [ (07)5( K)ds, 1< i<

Then according to Stroock—Varadhan (see, for example, Theorems 4.5.1 and 4.5.2 in [13]),
we may construct a d-dimensional Brownian motion W(t) on a product probability space
of (Q,.%,,P) with (€,.%,,P) as a marginal space, and when ¢ is invertible these two spaces
coincide, such that



Combining this with (2I0), we see that X(¢) solves the stochastic functional differential
equation

(2.11) dX(t) = b(t, X,)dt + &(t, X)dW (1)

with L5, ls = ZLx,lp = po- Since, by definition, y, = Ly, |z = Lx,lp. X(t) solves the
path-distribution dependent SDE

AX () = b(t, X, L, |p)dt + o (t, X;, L, [5)dW (1),
ie.(X,W) is a weak solution of (I). Noting that p>® := Zxip = Lxp, by the weak

uniqueness of ([B.1]) due to Theorem B.I(3) below, we obtain ;> = £ x(s) as desired.
]

}se[fro,oo)

3 Path-distribution dependent SDEs

Recall that for y(-) € C([—rp, 00); RY), the segment functional v. € C(R,; %) is defined by
7(0) :=~(t+0), 0¢c[-ry0],t>0.

For o, b in (2)), consider the following path-distribution dependent SDE on R%:

(3.1) dX(t) =b(t, Xy, Zx,) dt + o(t, Xy, Lx,) AW (1),

where W = (W (t))i>0 is a d-dimensional standard Brownian motion with respect to a
complete filtered probability space (2, . F,{F}i0,P), L, is the distribution of X;. We
investigate the strong solutions of (B]) and determine properties, of their distributions.

We first recall the definition of the strong and weak solutions, see for instance [23, Def-
inition 1.1] in the path independent setting. For simplicity, we will only consider square
integrable solutions.

Definition 3.1. (1) For any s > 0, a continuous adapted process (Xs;)i>s on € is called a
(strong) solution of (B from time s, if

t
E[| X2 + / E{|b(r, X, Lx. )| + o(r, X o L, )P pdr < 00, t > s,

S

and (Xj, (¢) := X;4(0))>5 satisfies P-a.s.
¢ ¢
X, (1) = X4(s) —|—/ b(r, Xs,, Lx,, )dr +/ o(r, Xep, Lx,,)dW(r), t>s.

We say that (B has (strong or pathwise) existence and uniqueness, if for any s > 0 and
Fsmeasurable random variable X ; with E|| X, |2 < oo, the equation from time s has a
unique solution (X ¢)t>s. When s = 0 we simply denote X, = X; i.e. X () = X (), Xos =
X, t > 0.



(2) A couple (X, W(t))ss is called a weak solution to ([BI) from time s, if W(t) is a
d-dimensional Brownian motion a complete filtered probability space (€2, {%;};>s, P), and
X, ¢ solves

(3.2) dX, (1) = b(t, Xop, Ly, |p)dt + o(t, Xy, Ls, ) AW (1), > s,

(3) B) is said to satisfy weak uniqueness, if for any s > 0, the distribution of a weak
solution (X, ¢)i>s to (BI) from s > 0 is uniquely determined by Zx, ..

When (B.1]) has strong existence and uniqueness, the solution (X;)¢>o is a Markov process
in the sense that for any s > 0, (X;);>s is determined by solving the equation from time s
with initial state X,. More precisely, letting {Xg,t}tzs denote the solution of the equation
from time s with initial state X, = £, the existence and uniqueness imply

¢
(3.3) th — X5 > u>s> 0,¢ is .Z,-measurable with E[[£]|2, < oo.

u,t

When B also has weak uniqueness, we may define a semigroup (P,)i>s on &% by

letting Py = ZLx,, for Zx,, = p € 23 . Indeed, by B3) we have "
(3.4) P, =P P, t>u>s5>0,

For simplicity we set P = Py, ¢ > 0.

Theorem 3.1. Assume (H1)-(H3).

(1) Forany s >0 and X5 € L*(Q — €;.F5), BI) has a unique strong solution (Xs;)i>s
with

(3.5) E sup | X3 < HT)A+E[|X, %), T>t>s>0
te(s,T)

for some increasing function H : R, — R,.

(2) For any two solutions X, and Ys, of BI) with Zx, ., %, € P,

E XSS - Y;s 2
E|X,,— Yo% < inf { 1Xos = Yaull%
66(0,1) 1_ I

x inf  exp [(ro+s—t)5+ e / t{4(0‘1(r)+0‘2(7”)) + ﬁl(r)+52(r)}dr]}.

5€]0,k],£€(0,1) 1—¢ €

(3) BI) satisfies weak uniqueness, and for any t > 0,

) W (10, 11)?
Wo (P g, Prvg)? < f Q=2 -7
A i < it {2

X inf  exp {(7’0 — )0 + e /Ot {4(al(r) +ax(r)) + pu(r) + 52(r)}dr] .

5€l0,x],e€(0,1) 1—¢ €

10



We will prove this result by using the argument of [23]. For fixed s > 0 and .%,-measurable
% -valued random variable X, , with E|| X ||, < oo, we construct the solution of (B3I by
iterating in distribution as follows. Firstly, let

X0 (0) = Xou(OA (t = 546)) for 6 € [=ro,0], pi) = Ly, 2.

For any n > 1, let (X, ( ))t>s solve the classical path-dependent SDE
(3.6)  AX{(t) = b(t, XIP )t o, Xy V) AW (), XD = Xt s,
where ,ugi_l) =% 1 and XS(Z)(H) = XMt — s+ 6) for 6 € [—ro,0].

Lemma 3.2. Assume (Hl) (H3). For every n > 1, the path-dependent SDE ([B.6)) has a
unique strong solution X it ) with

(3.7) E sup |X8(7")(t)|2 <oo, T>s,n>1.

te[s—ro,T)

Moreover, for any T > 0, there exists to > 0 such that for all s € [0,T] and Xss € L*(Q —
€, Fs),

(3.8 E sup |[X!"T(t)- XM <4e™E sup [XP(@), s€[0,T],n> 1.

87
te(s,s+to] te(s,s+to)

Proof. The proof is similar to that of [23, Lemma 2.1]. Without loss of generality, we may
assume that s = 0 and simply denote Xy (t) = X (t), Xo: = X;,t > 0.

(1) We first prove that the SDE (B.6]) has a unique strong solution and (3.7]) holds.

For n =1, let

b(t, &) = b(t, &, 1), a(t,€) = o(t,&m”), t20,(€C.
Then (B.0) reduces to
(3.9) XD () = b, XM)dt + a(t, X)aw (1), X = Xo,t > 0.

By (H1)-(H3), the coefficients b and & satisfy the standard monotonicity condition which
imply strong existence, uniqueness and non-explosion for the stochastic functional differential
equation (33), see e.g. [I8, Corollary 4.1.2] with D = R¢ and u,, = 1. It is also standard to
prove ([B1) using It6’s formula

X OO = 2ot XV, 4)aw (1), x(0)
"‘{2<b X(lnu’t )X(l )>+Hg(tht 7:ut ||H5}dt

By (H1)-(H3), there exists an increasing function H : R, — R, such that
0 0
2(0(t,€, 1), £(0)) + o (8.€, ™) s

11



< 2(b(t, &, 1) = b(t, 0, u§°> ), £(0)) + 2|b(t, 0 u§°>>| - |£(0))]
+2||a<t &, 1) — o (t, 0, 125 + 2l (t, 0, 1) |2
OLL+ €)% + 1O - 12}, t>0,6e%.

Combining this with (H3) and applying the BDG inequality for p = 1, for any N € [1,00)
and 7y := inf{t > 0: | XD ()] > N}, we have

tATN
E  sup |XU(s)]? <4E|XSV|2 + 2H (H)E / (14 IXO)2 + O] - 1%))ds
0

SG[—’I‘Q,t/\TN}

[NIES

tATN
rarE( [ IXOGP X 40 12)ds)
0

1
<4IE||X ||2 +=-E sup |X(1)(s)|2

2 SE[—T0,tATN]
tIATN
+{ﬂﬂ®+8H®qE/i (L XU+ 1 1%))ds, ¢ > 0.
0

This implies
E sup | XOP<8E|XV|2

SE[—T0,tATN]
t
+{4H@)+16H@f}/m{L+E swp XD+ uO(] - 2)}ds, t> 0.
0 re[—ro,sATN|

By first applying Gronwall’s Lemma then letting N — oo, we arrive at

E sup |[XO(s)? < o0, t>0.

SE[—ro,t]

Therefore, (B1) holds for n = 1.
Now, assuming that the assertion holds for n = k for some k > 1, we intend to prove it

for n = k + 1. This can be done by repeating the above argument with (X.(k+1), ,u.(k) X.(k))

replacing (X.(l), ,u.(o), X.(O)), so, we omit the proof.
(2) To prove (B.3)), let

M (t) = XD (1) — X (1),
A = ot X, ) — o, X<">,u£" "),
B™ = b(t, X" pmy —pe, XM i),

~

By (H2) and It6’s formula, there exists an increasing function K; : R, — R, such that
dlgM ) < 207 AW (), € @) + KO {167 1 + Wau™, ")}t

By the BDG inequality for p = 1 and since W (u{™, u{"™")2 < E[|€{™ |2, we obtain

E sup [€"(5)° < 28 sup [ CADAW (), €7 ()

s€[0,t] s€[0,¢] JO

12



+Ku() [ (B + W) s

§4E( / {10 (s) A0 }ds)2+K1<t> / {BIEMI +Wa(u?, nfr0)? hds

1 t t
< 3 sup |€(s) 8 [ BIACIs + Ki(0) [ {BIEE + Wl u )2 s
0 0

s€(0,t]

(V]

Combining this and (H1) we deduce that
t
E sup |67(s)* < Kalt) | {B sup 6000+ Wal, 0 D) s, 120
s€[0,t] 0 rel0,s]

for some increasing function K, : Ry — R,. By Gronwall’s Lemma, we obtain

E sup [¢7)(s)]? < tKa(t)e™™ ) sup Wy(ul, ")’
s€[0.] s€[0,t]

< tKo(1)eOR sup [ Y(s)?, t>0.
s€[0,t]

Taking to > 0 such that toK,(T)e (™) < e~ we arrive at

E sup [€"(s)]? <e'E sup [€"(s)]% n > L

s€[0,to] s€[0,to]
Since
E sup [€0(s) < 2B{IX(0)F + sup [XD(s)?} <4E sup [XV(s)P,
s€[0,to0) s€[0,to] s€[0,to]
we obtain (B.8). m

Proof of Theorem[JZ 1. Without loss of generality, we only consider s = 0 and simply denote
AXV()7 = X, 1€X07(t) = X(t), XO,t = Xt,t 2 0.

(1) Since the uniqueness follows from Theorem B.I[2), which will be proved in the next
step, in this step we only prove existence and estimate (3.5]). By Lemma B2 there exists a
unique adapted continuous process (X¢).ec(04] such that

(3.10) lim sup W2( ,,ut) < lim E sup |X™(t) — X(t)]* =0,

=00 120, to] =00 1e(0,to]

where p, is the distribution of X;. By (3.0),
X = XO)+ [ o Xl s+ [ ol Xyl ).
Then (B.I0), (H1), (H3) and the dominated convergence theorem imply that P-a.s.
X(t)=X(0)+ /Ot b(s, X, j1s)ds + /Ota(s,XS,us)dW(s), t €0,

13



Therefore, (X;)ie(o,) solves [BI) up to time to, and (BI0) implies Esup o [ X (s)]* < oo.
The same holds for (X )ic[s,(s+t0)am) and s € [0,T]. So, by solving the equation piecewise
in time, and using the arbitrariness of 7' > 0, we conclude that (3.I]) has a strong solution
(Xt)tZO with

(3.11) E sup |X(s)]* < oo, t>0.

s€[0,t]
(2) By Itd’s formula and (H2), we have

d{e™[X (1) =Y (1)]*} <2e"(X(t) = Y (1), {o(t, X, Lx,) — o(t, Vi, Ly,) }AW (1))
+e"{ B 1X, = VillZ + Ba(t)Wo(Ly,, Ly,) }L.

Noting that Wy(Lx,, £,)* < E[| X, —Yi||Z,, we see that v, 1= supse_,, 4 e X (s) = Y(s)|?
satisfies

By <E|Xo— Yllk +E [ (81 + ) ()7 X, - Vlids
(3.12) s 0
+9E sup / (X (r) — Y (r), {o(r, X,, Zx.) — o(r, Yy L) }dW ().

s€[0,t] JO

By (H1), the BDG inequality for p = 1 and since Wy(Zx,, %, )?* < E|| X, — Y,||2,, we have

2E sup} /05 (X (r) =Y (r), {o(r,X,, Zx,) — o(r,Y,, L, ) }dW (r))

s€[0,¢
1
2

t
< 4E</ X (s) = Y (5)]*(an (s) | X = Va2, + as(S)W2($XT.,$YT)2)dS>
0
4 t
< e+ 2 [ (@) + aa(s)BX - Vo[Eds
O
< eEyy + ge’“o / (a1(s) + aa(s))Evgds.
0

Combining this with (812]) we obtain

4

E| X, — Yp|% = eo 7
| 1o_sollooﬂ_e/0 {g(al(s)+a2(3))—|—ﬁ1(s)—|—ﬁg(s)}E”yst, t> s,

So, Gronwall’s Lemma implies

E|| Xo — Yo||? emro (teq
B, < Bl —Yol% _/ {2 (@n(s) + as(s)) + Bi(s) + Bals) pas .
1—¢ 1—¢ /)y Le
Noting that Ey; > e("0*E|| X, — Y;||2,, this implies

E|Xo — Yo%

E|X, - Y|A <
1%, - Vi, < =

14



e

: . /Ot {%(041(8) + as(s)) + Bi(s) + ﬁ2(3)}d3} )

— & 9

x exp |(ro —t)k +

Since (H2) remains true if x is replaced by a smaller constant 0, this estimate also holds for
d € [0, k] replacing k. Therefore, the estimate in Theorem B.I(2) holds. .

(3) Let (X,)i=o solve BI) with Zx, = uo, and let (X, W (t)) on (Q,{.Z}1>0,P) be a
weak solution of ([B.I)) such that ZLx,[p = L, |z = o, i.e. X, solves

(3.13) AX () = b(t, X;, Ly, [p)dt + o (t, Xp, L, [5)AW (), Ly, = po.
We aim to prove Zx|p = L5|p. Let pp = Lx,|p and
b(t, &) = b(t, & ), (&) =o(t,&m), t>0,E€C.
By (H1)-(H3), the stochastic functional differential equation
(3.14) AX (t) = b(t, X;)dt + & (t, X,)dW (1), X, = X,

has a unique solution. According to Yamada—Watanabe, it also satisfies weak uniqueness.
Noting that -
dX(t) = b(t, Xy)dt +o(t, Xy)dW(t), Lx,lp = L5, |5

the weak uniqueness of (3.14]) implies
(3.15) Lxlp = Lxlp.
So, ([B.14)) reduces to
AX (t) = b(t, X;, Ly, |s)dt + o (t, Xi, Ly, |s)dW(t), Xo = X,

Since the strong uniqueness of ([BI3) is ensured by Step (1), we obtain X = X. Therefore,
(B.135) implies L5 |p = Lx|p as wanted.

Finally, since % is a Polish space, for any ug, vy € 2§, we can take .Zy-measurable
random variables Xy, Yy such that Zx, = o, L, = v and Way(ug, 14)? = E|| Xy — Yo%
Combining this with Wy (P} o, Pirg)? < E|| X; — Yi||2,, we deduce the estimate in Theorem
BI(3) from that in Theorem B.I)(2). O

4 Harnack inequality and applications

To prove Theorem 2.2, we investigate Harnack inequalities of the operator P; defined by

(4.1) (Pof) (o) = [g AP o). | € B()t > 0,0 € FE.

We will consider the Harnack inequality with a power p > 1 introduced in [I6], and the
log-Harnack inequality developed in [12} 19], where classical SDEs on R? and manifolds are
considered. To establish these inequalities for the present path-distribution dependent SDEs,
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we will adopt coupling by change of measures introduced in [I, I7]. We refer to [I§] for a
general theory on this method and applications.

To construct the desired coupling for the segment solution X;, we need to assume that
o(t,& u) = o(t,£(0)); that is, we consider the following simpler version of (3.1):

(4.2) dX (t) = b(t, Xy, Lx,)dt + o(t, X (t))dW (1).

Theorem 4.1. Assume (A). Then there exists Hy € C(R;R) such that for any o, vo €
DY, Fo-measurable random variables Xo, Yy with Lx, = o, Ly, = vo, and f € B, (¢),

| X(0) =Y (0)]”
T — To

(43) (Prlog £)(v0) < log(Prf) (o) + H1<T>E( 1% - Yonio), T

If moreover (Z10) holds for some increasing k3 : R, — R, then there exists Hy € C(D;R,),
where D is as in Theorem[2.3, such that

1 X (0) =Y (0)[?
(14)  (Prf)) < (Pr?)3 (uo)B (0D (S0 0R)) g oy 7)€ D

holds for pg, vy and Xo, Yy as above.

As a consequence of Theorem [M.I, we have the following result, see, for instance, the
proof of [22] Prposition 3.1].

Corollary 4.2. Assume (A) and let T > ro. For any po,vo € Yo, Piuo and Prvy are
equivalent and the Radon-Nykodim derivative satisfies the entropy estimate

APy, . | X(0) =Y (0)?
] 0 VAP, < f E|H,(T X,—Y!? T > 1.
[(;ﬁ ( Og dPI*w,U/()) TVO _fxozﬁ(?,ffyozl/o |i 1( )( T—’f’(] +|| 0 OHOO ’ To

If @) holds, then for any T > ro and p > (1 + rx3(T)N(T))?,

1
/ (dP A ”0) d(Ppy) < inf E(g’fz(pv”(l*WH'XO—YO'@O)).
« \d P71 ZLxo=H0,Lyy =10

Proof of Theorem [{1 For u; := Py and vy :== Pry, we may rewrite ([£L2) as
(4.5) dX () = b(t, X,)dt + o(t, X ())dAW (1), Lx, = o,

where

b(t, &) :=b(t, &, vy), dW(t) :=dW (¢) +~(t)dt,
() = o7t X (1) [b(t, Xo, pae) — O(E, Xi, 11)].

By assumption (A) and Theorem BIJ(3), we have

(4.6) Y] < M) r2(O)Walpe, 1) < K(H)Wa(po, o), ¢ € [0, 7]
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for some increasing function K : R, — R,. Let

47) Ro=en{- | oo -3 [ plefds). te o]

By Girsanov’s theorem, {W(t)};(0.7] is a d-dimensional Brownian motion under the proba-
bility measure Py := RpP.

Next, according to the proof of [I8, Theorem 4.3.1] or [22, Theorem 1.1], we can construct
an adapted process 7(t) on R? such that

(a) Under the probability measure Py,

Romew{= [G.ame) - [[Reras). e

is a martingale, such that I@T = }éTPT = RTRTIP’ is a probability measure under which

W(t) = W(t) + /0 s (s)ds = () + /0 t (3(s) + 7(s))ds, t€[0,T]

is a d-dimensional Brownian motion.

(b) Letting Y'(t) solve the following stochastic functional differential equation under the
probability measure Py with the given initial value Yj:

(4.8) dY'(t) = b(t, Y,)dt + o(t, Y (£))dW (1),
we have XYO@ =%, =vand Xr =Yy Pr-a.s.

(c) There exists C' € C(R4; R, ) such that

=, [ B <ome(FG T 4 - v

By the definition of b we see that (Y;, W (t)) is a weak solution to the equation (@) with
initial distribution 14, so that by the weak uniqueness, %y,|s . = v,t € [0,T]. Combining
this with (b) we obtain

(Prf)(vo) = Bp [f(Y7)] = Ep [f(X1)] = B[R Ry f(X7)], [ € B (F).
Letting Ry = Ry Ry, by Young’s inequality and Holder’s inequality respectively, we obtain
(4.9)  (Prlog f)(n) < E[Rrlog Rr| 4+ log E[f(X7)] = E[Rr log Rr| + log(Prf)(10),
and

(410)  (Prf(m)) < (R} P ES(Xr)) = (ERE PP~ Prf?(uo), p> 1.
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We are now ready to prove assertions (1) and (2) as follows.
By [0) , (c) and since Wy (19, 19)* < E||Xo — Yol|%,

1 T B
E[Rylog Ry] < JEs, / 7(s) + (s)|*ds
0

<Ez, [ [3(s)]*ds + TI7(8)|2d8

" J, perees ],

< B, [ RS+ [ AR,

X(0) = Y (0)F
T _

holds for some H; € C'(R;;R, ). Combining this with (£9]) we obtain (3.
Finally, according to the proof of [22, Theorem 4.1], there exists C' € C'(D; R, ) such that

SH1<T>E( +!|Xo—YoH§o>, T

- P | X (0—Y (0)]2 _
(B, )5 < B(CONUHHEREANNE)) g sy 1) € D.

For any p > p(T) := (14 r3(T)A(T))?, by applying this estimate for p; := $(p+ (p(T)) and
combining with Ry = Ry Ry, [@6), [@17) and Wy (1o, )% < E|| Xy — Yo|/2,, we arrive at
p-1 p—1 py_ P11 Py | P=PL

(ERF )T = (EPTRF Ry )T < (EPTE’FJ) " (EPTR?IJl) o
- E(ec(pLT)(l-i-W‘FHXO—YO”go)) (ERﬁ> o

rP—pP1

- E(eH2(p,T)(1+)“‘%7f(§°)2+||X0—Y0”30)), T >ro, (p,T) € D

for some Hy € C(Ry; R, ). Therefore, ([d4]) follows from (I0). O

5 Shift Harnack inequality and integration by parts
formula

To prove Theorem 2.3, we investigate the shift Harnack inequality and integration by parts
formula introduced in [21I]. Assume that o(t,&, ) = o(t) is invertible. Then the path-
distribution dependent SDE (B.1]) becomes

dX(t) = b(t, Xy, Lx,)dt + o (t)dW (1), Lx, = 1o-
To apply the existing shift Harnack inequality and integration by parts formula, we let
b(t, &) :=b(t, &, ), pu:=Lx, = Pipo, t>0,6€C
and rewrite this equation as
dX (t) = b(t, Xy)dt + o(t)dW (), Lx, = o
Then the following result follows from [I8, Theorem 4.2.3].
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Theorem 5.1. Let 0 : [0,00) = RIQ R and b : [0,00) x € x PF — R? satisfy (A), and
assume that for any (t,p) € Ry x LY b(t,-, u) is differentiable. Then

AMT) = sup [lo(t)'||* < oo, K(T):= sup |Vb(t, -, p)[5, <oo, T 2>0.

t€[0,T) te[0,T],ue 2§
Moreover:
(1) For anyp > 1,T > ro, o € 2§ ,n € H' and f € B (€),
(Prf)P (o) <(Prf"(n+-)) (ko)
PA(T) (1+ T2 (1)) (222 4 g2,
(p—1)?

X exp ], p>1,

and

(Prlog £)(un) < log(Prf(n+))(un) + ACT) (14 721(7) (=00 g )

(2) For any T > ry, let

n(=7o) !

(I)(t) - 1[0,T—7"0] (t) T — o + 1(T—7‘0,T} (t)n (t - T)7

++

O(t) :/0 O(s)ds, te[—ro,T).

Then for any f € CY(€), n € H' and po € 25,
B(V,)0%r) = B 106) [ (o077 000 — Vbt Prao) 050, v )]

As consequence of Theorem [5.J] we have the following result.

Corollary 5.2. In the situation of Theorem [5d. For any po € ¢, n € H' and T > r,
pwr = Prug satisfies

[ (s D g < AL+ TR (T >>('T( ol I ).
/%; (W)éd/@(- +n) < exp {A(T) u +T2 ( + ||77||[2311)}, p>1,
/{g ‘djff ‘2d,UT < A(T) (14 K(T)T?) (‘”T(iﬂ + 19l2 )

Proof. The first two estimates follow from Theorem [B.1(1), see [21] or [I8, §1.4]. As the last
estimate is not explicitly given in these references, we present a brief proof below. It is easy

to see that

/ (o(t) — Ve, b(t, -, Pfuo) (X)), dW(t))
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satisfies

EM(T)* < C(T) := A(T) (1 + K(T)T?) (% + ||n||§{1).

Then, Theorem [.1J(2) implies that

C(#)3 1 v (1) = (5. [ Faut+2n))

e=0

is a densely defined bounded linear functional on L*(ur) with

(@) (P < pr(FHEM(T)? < O(T) (7).

By the Riesz Representation Theorem, it uniquely extends to a bounded linear functional

Ogpir)(f) = L fodur, f e L*(ur)

for some g € L*(ur) with pr(g?) < C(T). Consequently, pr is differentiable along 7 with
(Oyur)(A) = [, gdur, A € B(€), and 9, ur is absolutely continuous with respect to zi7 such

that

doypir\? / 2
dpr = dpr < C(T).
//< d,UT) HT %9 pr < C(T)
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