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Abstract. We define compositions ¢(X) of Holder paths X in R” and functions of bounded variation ¢ under a relative condition
involving the path and the gradient measure of ¢. We show the existence and properties of generalized Lebesgue—Stieltjes integrals of
compositions ¢ (X) with respect to a given Holder path Y. These results are then used, together with Doss’ transform, to obtain existence
and, in a certain sense, uniqueness results for differential equations in R” driven by Holder paths and involving coefficients of bounded
variation. Examples include equations with discontinuous coefficients driven by paths of two-dimensional fractional Brownian motions.

Résumé. Nous définissons les compositions ¢(X) de trajectoires Holder X dans R” et les fonctions de variation bornée ¢ sous une
condition relative qui fait intervenir la trajectoire et la mesure de gradient de ¢. Nous montrons 1’existence et les propriétés des
intégrales généralisées de Lebesgue—Stieltjes des compositions de ¢(X) par rapport a un trajectoire donnée de Holder Y. Ces résultats
sont ensuite utilisés, ensemble avec la transformation de Doss, pour obtenir des résultats d’existence et d’unicité pour des équations
différentielles dans R” conduites par des trajectoires Holder et avec des coefficients de variation bornée. Les exemples incluent des
équations avec des coefficients discontinus conduits par des trajectoires de mouvement brownien fractionnaire a deux dimensions.

MSC2020 subject classifications: Primary 31B10; 34A12; 34A34; secondary 26A33; 26A42; 26B30; 26B35; 28A78; 31B99; 60G22

Keywords: Functions of bounded variation; Generalized Lebesgue—Stieltjes integrals; Occupation measure; Holder path; Riesz potential; Systems of
nonlinear differential equations

1. Introduction

We prove new results on the existence and regularity of generalized Lebesgue—Stieltjes integrals

t
(1.1) /(p(Xu)dYu, tel0,T],
0

as in [81,98,99], where X : [0, T] — R" and Y : [0, T] — R are Holder continuous functions with sum of Holder orders
greater than one and ¢ : R” — R is a function locally of bounded variation, [5,102], possibly discontinuous. We then
employ these results to study equations in R” of form

t
(1.2) Xt=)%+/ o(X)dY,, tel0,T],
0

where Y is a given path in R", Holder of order y > %, and o is a (bounded) matrix valued function of locally bounded
variation. We implement a Doss transform, [27,95], and use it to construct Holder continuous solutions X to (1.2),
unique in a certain class. This produces novel first results for discontinuous coefficients o in dimensions n > 2. The main
difficulties are to provide a meaningful definition of the compositions ¢(X) (resp. o (X)) and to show they are regular
enough for the integrals in (1.1) or (1.2), respectively, to make sense and for the Doss transformation method [27,95]
to work. Our main tool is a quantitative condition which ensures that X spends little time in regions where the gradient
measure of ¢ (resp. o) is very concentrated.
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1.1. Related literature

To study equations of type (1.2) for deterministic integrators ¥ of low regularity or for probabilistic integrators ¥ lacking
semimartingale or other good distributional properties, the use of Stieltjes type integrals, [81,97-99], and much more
generally, the theory of rough paths, [47,73-75], have become established tools. However, rather little is known about
equations with irregular diffusion coefficients o, and we are only aware of the few references mentioned below. In view
of possible applications it seems particularly desirable to obtain results for discontinuous diffusion coefficients. They
become necessary if one wants to model sharp interfaces between different media at which the solution X abruptly
changes its speed. If n =1 and X solves (1.2) with o0 =a + b1(_., ), where a > 0, b > 0 and ¢ € R, then the movement
of X, dictated by the driver Y, is faster inside the sharply bounded strip (—c, c) than outside. If n =2 and ¥ = (Y, ¥?),
then a (2 x 2)-matrix o, with each entry being such a discontinuous function, could be used to determine polygonal
regions inside of which the accelerating effect of ¥ or Y2 on the respective components X' and X2 of X = (X', X?) is
amplified or damped; this may be of interest for mixed market models [10,11,22].

Stochastic differential equations with respect to Brownian motion involving non-Lipschitz (drift or diffusion) coeffi-
cients can be discussed in several different ways, [83]. Most classical and recent results for singular, irregular, or degen-
erate coefficients, and notions of uniqueness such as [25,33,37,64,69,91,101], and results specific to the one-dimensional
case, [29,30,68,79], are built upon the connection to diffusion theory and partial differential equations. For equations (1.2)
driven by rough deterministic or fractional Gaussian signals Y, such tools are not available.

For an integrator Y that is Holder of order y > %, Peano existence for solutions to (1.2) in R” is well known for

coefficients o that are s-Holder continuous provided that y > l—iv Moreover, Picard existence and uniqueness holds if

the coefficient is Cl S (With the same S), [4 7,75]. See [76,81,98,99] for the more classical Lipschitz resp. Cz—cases. In [70],
p Y
1

new results have been obtained for equations (1.2) in R” for the case y < T4 - Forn=1 and continuous coefficients o
whose reciprocal is integrable on compact intervals around zero, the authors of [70] constructed solutions to (1.2) by
means of a Lamperti transform [66], see [70, Theorem 3.7]. For n > 1 they can solve (1.2) if the components of the
coefficient o are bounded from below by |x|*, their gradients are Holder continuous of order % — 1 away from zero, and
the integral is understood in terms of Riemann sum approximations, [70, Theorem 4.15]. The first results on the existence
of Stieltjes integrals with discontinuous coefficients (in the case n = 1) were obtained in [20] (see also [19, Chapter 5]).
There the authors proved the existence of (1.1) if ¢ is of locally finite variation and X is a sufficiently active path,
[20, Theorem 3.1 and Remark 3.3]. For random X an integrability assumptions on its probability densities ensures this
condition. They also prove a change of variable formula and several results on the approximation of (1.1) by Riemann—
Stieltjes sums. A first study for differential equations (1.2) was provided in [43], where the authors prove existence and
uniqueness of solutions to (1.2) for n = 1 if Y is a fractional Brownian motion with Hurst index greater % and ¢ is a
(scaled) Heaviside step function. The authors of [43] used a Lamperti transform and smoothing arguments. Merging the
assumptions from [20] and the transform used in [43], the authors of [89] were able to prove existence and uniqueness
for (1.2) in the case n = 1 and in a probabilistic setup. Finally, we mention [96], where an alternative existence proof
for integrals of type (1.1) was given using Riemann—Stieltjes approximations and suitable controls (avoiding fractional
calculus), extending the results of [20].

1.2. Brief description of our approach

In the present paper we use a quantitative condition on the given individual path X w.r.t. the given coefficient ¢ (or
o), which we call (s, p)-variability, Definition 2.1. It may be seen as an deterministic version of the probabilistic As-
sumption 2.1 of [89], and as a higher dimensional analog of a condition in [96, Corollary 3]. Our first main result is
Theorem 2.12, where we state that the composition ¢(X) of ¢ with a Holder path that is (s, 1)-variable w.r.t. ¢ is well
defined and a member of a certain fractional Sobolev space, ensuring the existence of (1.1). The stronger assumption
of (s, p)-variability with large p guarantees that (1.1) is Holder continuous. A key step to obtain these results is a mul-
tiplicative estimate for Gagliardo seminorms of ¢(X), Proposition 4.29, that can be viewed as a generalization of [20,
Proposition 4.6] ([89, Proposition 4.1]) to higher space dimensions. To obtain this estimate, one bounds differences of
type |¢(X;) — ¢(X,)| in terms of a fractional maximal functions of the total variation || D¢|| of the gradient measure of
@, Proposition C.1; this is a fractional version of a prominent argument, [23, Lemma A.3]. Then one estimates further
using the fact that the fractional maximal functions of order 1 — s are trivially bounded by Riesz potentials of || Dg| of
order (1 — ), evaluated at X; (resp. X,,). The (s, p)-variability condition just means that these functions have the desired
integrability in time. The (s, 1)-variability of X w.r.t. ¢ is tantamount to saying that the total variation || D¢|| of the gra-
dient measure of ¢ and the occupation measure ,u[)?’T] on [0, T] have a finite mutual Riesz energy of order 1 — s, see
Remark 4.2. Phenomenologically this means that these two measures are sufficiently disperse with respect to each other to
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make the singular (repulsive) interaction kernel of order —n + 1 — s integrable, which is a polarized version of well known
arguments, see [31,67,77] for background and [49] for a related application. Mutual Riesz energies are not necessarily
easy to handle, but they encode dimensional properties in a neat way and this permits to easily connect to the well known
scaling properties of gradient measures of BV-functions, [5, Section 3.9], and well known scaling properties of fractal
curves, [31], such as realizations of prominent stochastic processes, [7,31,58,94]. If in a certain region of space ¢ has a
jump or strong oscillation so that || Dg|| is too concentrated, this can be compensated if X is so fast moving in that part of
space that the Hausdorff dimension of ,u[)?’T] is sufficiently high to guarantee sufficient integrability, see Corollary 4.16.
The idea that increased activity of a path can compensate low coefficient regularity is also central in regularization by
noise, [18,25,35,37,42,45,48,64], see Remark 4.3. It is closely related to the notion of irregularity studied in [18] and
[41], see Section 4.5. However, while irregularity is a property of the path alone, variability is a property of a path relative
to a given coefficient. We begin our discussion of differential equations (1.2) by showing that a uniform boundedness
condition on the Riesz potential of order 1 — s of the total variations of the gradient measures naturally takes us back to
the case of y-Holder coefficients with y > ﬁ, so that a well known Peano existence argument applies, Theorem 3.6.
This is the extreme case, where the activity of the solution path is not used. To obtain existence results taking into account
the activity of the solution path, we implement a Doss transform for BV-coefficients o under the main assumptions that o
is invertible, Assumption 3.12, its inverse has curl-free columns, Assumption 3.15, and an angle condition holds, (3.10).
Of course in particular the curl free condition is quite restrictive, but as in classical implementations of the Doss method,
[95], it is inevitable. In lack of other existence results for equations with BV-coefficients it seems reasonable to establish
a BV-variant of Doss’ transformation under these assumptions. They guarantee the existence of a Lipschitz function f so
that, roughly speaking, a solution X is obtained as an image of the driver Y under f. This uses the fact that dimensional
lower bounds for Y are stable under Lipschitz transformations and produces our second main result, Theorem 3.24, which
states the existence of Holder continuous solutions X to (1.2) with BV-coefficients . A one-dimensional version of this
result, partially under less restrictive assumptions, is formulated in Theorem 3.8. In Theorem 3.25 we assume that the
occupation measure of Y satisfies a kind of weighted upper regularity condition and that the gradient measures of the
coefficient obey a specific moment condition ‘at the starting point’. Under these assumptions we can again observe the
existence of Holder solutions. These theorems are purely deterministic, the regularization effect of the irregular path is
rather mild. Our third main result is Corollary 3.26. It is a probabilistic variant of Theorem 3.25, in which we assume that
Y is a stochastic process satisfying the weighted upper regularity condition in a mean value sense and obtain Holder con-
tinuous solutions for almost every realization of Y. It may be applied to fractional Brownian motions Y in R” with n > 2
and Hurst index H > % One can regard Corollary 3.26 as (a partial) extension of the probabilistic [89, Theorem 2.1].
Our fourth main result is a related uniqueness result, Theorem 3.28. It shows that Assumptions 3.12 and 3.15 guarantee
uniqueness in the class of variability solutions.

It would be desirable to replace the Doss transform by standard fixed point arguments. The main open problem to
be settled is to prove that — under reasonable assumptions — the integral process itself will be variable. Another goal for
future research is to target equations that, in addition to a BV|,.-diffusion coefficient, involve a drift vector field of low
regularity. First results on variability and compositions involving discontinuous paths can be found in [55].

1.3. Structure of the article

The structure of the article is as follows: In Section 2 we introduce the notion of (s, p)-variability, define compositions
¢(X) (0 (X), respectively), and state our results on existence and properties of (1.1). We also provide a change of vari-
able formula and a result on Riemann sum approximation. Section 3 contains our results on existence and uniqueness of
variability solutions to (1.2). In Section 4 we provide a systematic discussion of (s, 1)-variability, some of its immedi-
ate consequences, conditions sufficient to ensure it, and some probabilistic examples. We briefly compare variability to
irregularity, verify the mentioned multiplicative estimate, the properties of (1.1) and the change of variable formula; we
also point out links to currents. The Doss transformation and the claimed existence and uniqueness results for (1.2) are
proved in Section 5. Basic facts on Riesz kernels, mollification, maximal functions, and fractional calculus are collected
in Appendices.

By | - | we denote the Euclidean norm in R”. We write B(x, r) for the open ball of radius r > 0 centered at x € R". The
symbol £ stands for the n-dimensional Lebesgue measure and the symbol ¢ for the d-dimensional Hausdorff measure
on R". For spaces of R™-valued functions we use notations like BV (IR")™ (to stay close to reference [5]) or LlloC (R™, R™)
(because it is more practical for other function spaces). For m = 1, we suppress R” from notation and write LllOC R™).
For a Borel measure v on R”, we denote its (topological) support by supp v.
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2. Stieltjes integrals and BV-coefficients

2.1. Compositions of paths with BV -functions
Recall that a function ¢ € LlloC (R™) is of locally bounded variation, denoted ¢ € BV (R"), if its distributional partial
derivatives D;¢ are signed Radon measures, i = 1,...,n. We write Dy = (D1¢, ..., D,¢) for its R"-valued gradient
measure, and || Dg| for the total variation of Dg. If ¢ € L' (R") and || Dg||(R") < +00, then ¢ is said to be of bounded
variation, ¢ € BV(R").

Let T > 0. We consider continuous paths from [0, 7] into R”, that is, continuous functions X = (XL X
[0, T] — R”". The following definition is our key tool to provide a meaningful and sufficiently regular definition of
the composition ¢ o X of a BVj.-function ¢ and a path X. As usual, L? (0, T') denotes the Lebesgue space of classes of
p-integrable functions on (0, T').

Definition 2.1. Let ¢ € BV, (R"), p € [1,+oc] and s € (0, 1). We say that a path X = (Xl, L, XY [0, T — R is
(s, p)-variable with respect to ¢ if there is a relatively compact open neighborhood ¢/ of X ([0, T']) such that

(2.1) / IX. — z| "5 Dyl (dz) € LP(0, T).
u

We write V (g, s, p) for the class of paths X that are (s, p)-variable w.r.t. ¢ and use the short notation V (g, s) :=
Vip,s, 1).

Note that V (¢, s, p) C V(p,s,q) for any g < p and V(e¢,s, p) C V(e,r, p) for any r < s. The (s, p)-variability
condition (2.1) is a quantitative and relative condition on the path X and the function ¢. Roughly speaking, it ensures
that X varies sufficiently around sites where ¢ has strong oscillations or jumps, encoded in the requirement that the
Riesz potential of order 1 — s of the restriction of || Dg|| to U/ is in L?(0, T'), see Section 4 for a systematic discussion.
The use of an open neighborhood U of X ([0, T]) in (2.1) simplifies several arguments (e.g. mollification). We admit a
component-wise point of view upon functions with values in R™.

Definition 2.2. Let ¢ = (¢1, ..., 9m) € BVigcR")™, p € [1,400] and s € (0, 1). We say that a path X : [0, T] — R" is
(s, p)-variable with respect to ¢ if it is (s, p)-variable with respect to each component ¢; of ¢. That is, V (¢, s, p) :=
ﬂ;-"zl V(¢i, s, p). Similarly as before, we write V (¢, s) := V(p, s, 1).

Recall the following classical definition.

1
loc

Definition 2.3. A function ¢ € L
such that

(R, R™) is said to have an approximate limit at x € R" if there exists A,(x) € R™

lim —— o(¥) — Ay(x)|dy =0.

r—0 L"(B(x,r)) B(x,r)| o]

In this situation, the unique value A, (x) is called the approximate limit of ¢ at x. The set of points x € R" for which this
property does not hold is called approximate discontinuity set (or exceptional set) and is denoted by S,.

The set S, does not depend on the choice of the representative for ¢. If ¢ is a representative of ¢ € LllOC (R", R™)
then a point x ¢ S, with §(x) = A, (x) is called a Lebesgue point of @, and the set of all Lebesgue points of ¢ is called
the Lebesgue set of ¢. See for instance [5, Definition 3.63]. The set S, is Borel and of zero Lebesgue measure, [5,
Proposition 3.64]. If ¢ = (g1, ..., ¢,) € BV(R")™ then by the Federer—Vol’pert theorem, [5, Theorem 3.78], the set S,
is countably "~ !-rectifiable.

We say that a Borel function ¢ : R” — R™ is a Lebesgue representative of ¢ = (@1, ..., o) € LllOC R™, R™) if

(2.2) P(x)=xrp(x), xeR"\S,.

Using Definition 2.3 and the equivalence of norms on R” it is easy to see that

m
2.3) So =S
i=1
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In particular, if for any i the function ¢; : R” — R is a Lebesgue representative of ¢; then (@1, ..., @y) is a Lebesgue
representative of ¢, and we refer to such representatives as component-wise Lebesgue representatives.
The following observation will be proved in Section 4.

Lemma 24. Let ¢ = (¢1,...,0m) € BViocR")" and X € V (@, s) for some s € (0, 1). Then for any component-wise
Lebesgue representatives 3V and §@ of ¢ we have

oV (X)=¢@ (X))
at Ll-a.e. t €0, T].

Lemma 2.4 could be rephrased by saying that under the (s, 1)-variability condition the equivalence class ¢ has a
well defined trace on the range X ([0, T']) C R" of X, endowed with a suitable measure. See [2] or [57] for pointwise
redefinitions of functions and traces to closed subsets of R” in other contexts.

Definition 2.5. Let ¢ € BVi,.(R")" and suppose that X € V (¢, s) for some s € (0, 1). We define the composition ¢ o X
to be the £! -equivalence class of = @(X;) on [0, T'], where @ is a component-wise Lebesgue representative of ¢. Given
p € [1, +oc] we say that ¢ is p-integrable w.r.t. X, in symbols ¢ € L?(X,R™), if ¢ o X is an element of L” (0, T, R™).
In the case n = 1 we write L?(X) instead of L? (X, R).

Thanks to Lemma 2.4 the composition and the notion of p-integrability w.r.t. X are well defined. The component-wise
choice of representatives is not essential, but it is convenient in conjunction with Definitions 2.1 and 2.2.
We discuss (s, 1)-variability in some examples.

Example 2.6. If ¢ : R" — R is locally Lipschitz, then for any s € (0, 1) any path X is in V (¢, s, 00). This follows from
the fact that || Dg|| = |V f| - L with |V f| € L° () on any relatively compact open set U C R".

Example 2.7. Let C C [0, 1] be the classical middle third Cantor set and vc the unique self-similar probability mea-
sure with support C, see [31]. Let ¢¢ : R” — [0, 1] be the function that satisfies ¢c(x) = ve((0,x1)) for all x =
(x1,%2, ..., %) €[0,1] x R*™, go(x) =0 for all x € (—00,0) x R"~! and ¢¢c(x) =1 for all x € (1, +00) x R*~1.
Then ¢¢ € BVio.(R"), and on [0, 1]* we have ||Dgc|| = Doc = ve ® H* . Writing de = % for the Hausdorff di-
mension of C, we find that for s € (0, d¢) any path X in R” is in V (¢¢, s, 00). Now suppose s € (d¢, 1). The constant
path X = (%,O, ...,0) in R" is in V(¢c, s, 00), but the constant path X = (0,0, ...,0) is not in V(¢c,s). Forn =1
any smooth function X : (0, T) — (0, 1) with a finite number of critical points is in V (¢¢, s, 00). For n = 2 a smooth
curve X : (0, T) — (O, 1)2, parametrized to have unit speed, does not have to be in V (¢¢, s). On the other hand, a path
of Brownian motion is in V (¢¢, s, 00) with probability one. For n > 3 paths of fractional Brownian motions with Hurst
index H € (0, n%m) are in V (¢, s, 00) with probability one. See Example 4.18 and Section 4.4 for details.

The function ¢ in Example 2.7 is Holder continuous. The next example discussed variability with respect to discon-
tinuous functions.

Example 2.8. Suppose that © C R” is a smooth domain with H"~1(3©) < +o0. By [5, Proposition 3.62] the function
1p is in BV(R") and O has finite perimeter P(O) = || D1p||(R") < +o00. Let s € (0, 1) be arbitrary. If a smooth unit
speed curve X : [0, T] — R hits dO in finitely many points then we have X € V(1¢, s), but if n > 2 and X spends £'-
positive time in O then it cannot be an element of V (1¢, s), see Example 4.19. For n = 1 or n = 2 the path of a Brownian
motion is in V (1p, s, 00) with probability one. For arbitrary n > 1, the path of a fractional Brownian motion with Hurst
index H € (0, n_lﬁ) is in V(1p, s, 00) with probability one. For arbitrary n > 1 it also follows that if H € (0, %) and
the fractional Brownian motion is started in (d0)¢ then it is in V (1p, s) with probability one, see Section 4.4.

2.2. Existence and properties of Stieltjes integrals

As mentioned, we are interested in generalized Lebesgue—Stieltjes integrals defined in terms of fractional calculus, [84],
introduced in [98,99] and used e.g. in [81].

We introduce suitable function spaces to discuss the existence and the continuity properties of the integral. Let p €
[1,400) and 0 < 8 < 1. The Gagliardo seminorm of order 6 with exponent p of a measurable function f : (0, 7) — R™
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is defined as

T _ p 1
4 [f]ep—</ [ O duar)”

By w?P(0, T, R™) we denote the space of measurable functions f : (0, T) — R™ such that

I f lwo.ro,7,mmy = l.f lLr.7.Rm) + [ flo.p < +o00.

Recall that for m = 1 we agreed to suppress R” from notation and simply write W7 (0, T'), which we do similarly for
the spaces in the sequel. The Holder seminorm of order 0 < 6 < 1 of a measurable function f : [0, T] — R™ is denoted
by

Ulpe= sup LOZTWI

O<u<t<T |t —ul?

)

and we write C? ([0, T], R"™) to denote the space of Holder continuous functions f : [0, T] — R”, endowed with the
norm

I/ llco o, 71.my = Sup |f(t)| +[flo,00-
1€[0,T]

Remark 2.9. The spaces w?P(0, T) and C? ([0, T) are classical Besov spaces of type Bﬁg and B? see for instance

[90]. -

Because they appear naturally in connection with Stieltjes integrals we also consider the following more specific types
of spaces, which (in this or a similar form) were introduced in [81]. Accepting a slight abuse of notation we use the
symbol w20, T, R™) to denote the space of all measurable f : (0, T) — R™ such that

"If@) = fw)]
Il fllwe.co0,7,my = I.f | Lo (0,7, Rm) + ess sup 71+0du < +00.
1€[0,T] [t — ul

By W?’OO(O, T, R™) we denote the space of measurable functions f : (0, T) — R™ such that f(T—) € R™ exists and

lf(T—) - f@)l /T |f @) — f@)]
———— 4+ sup ———du <00
1€(0,T)

”f” 0,00 my = Sup
Wi OLED oy (T =1 |t —u|'+o

It is well known and easily seen that

(2.5) CP*e((0, 71, R™) ¢ Wh=(0, 7,R™) and CO**([0, T1,R™) C W5 (0, T,R™).
We write Wg "P(0, T, R™) for the space of measurable functions f : (0, 7) — R such that

T HIP
Iyt = /0 O g1+ 110 < +oo.

We emphasize that in the present paper the symbols W% (0, T') and Wg "7(0, T) do not have the standard meaning.

The following definition is due to [98,99], see also [81]. By Dg . and D;:g we denote the (left and right sided)
fractional Weyl-Marchaud derivatives of orders 6 and 1 — 0, respectively, see formulas (D.1) and (D.2) in Appendix D.
Background information on fractional derivatives can be found in [84].

Definition 2.10. Let f € Wg’l (0,T)and g € W;_Q’OO(O, T) for some 6 € (0, 1). Then we define the integral by

T T
2.6) /O frdgs = (=1 fo DL f(6)DY* (g — g(T—)) (1) dr.
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The right hand side of (2.6) is a real number; the complex prefactor (used in [98] to ensure natural formulas) com-
pensates with another complex prefactor in the right sided Weyl-Marchaud derivative, cf. (D.2). The definition is correct:
for f and g that satisfy the respective hypotheses, the value of the integral in (2.6) is independent of the choice of 6,
[98, Proposition 2.1]. If f and g are as in the definition and g has bounded variation, then (2.6) equals to the classical
Lebesgue—Stieltjes integral of f w.r.t. g, [98, Theorem 2.4]. The following duality estimate and restriction property are
well known, see [98,99] or [81]. By I we denote the Euler gamma function.

Proposition 2.11. Assume that [ € Wg’l(O, T)and g € W;_Q’OO(O, T) for some 6 € (0, 1). Then the integral in (2.6)
admits the bound

L Wyt 8l gy 1-o.00
rera-—-oe)

=

T
2.7) ‘ fo Jrdg:

Hence, for every t € [0, T] the restriction 1|0 1 f belongs to Wg’l(O, T) and the integral

t T
/ Sudgu =/ 1[0,t](u)fu dgu
0 0
is well-defined.

Our first new contribution is the following Theorem 2.12 on the regularity and integrability of the composition ¢ o X
of a Holder path X with a BV-function ¢, the existence of the generalized Lebesgue—Stieltjes integral

t
(2.8) / (X)) dY,
0

of ¢(X) with respect to a given Holder path Y in the sense of (2.6), and the Holder regularity of this integral, seen as a
function of t € [0, T].

Theorem 2.12. Suppose that ¢ € BVioc (R") and that X € C*([0, T], R") is (s, 1)-variable with respect to ¢ for some
s€(0,1).

(1) Forany 0 < B < as the composition ¢ o X is an element of W(f’l O, 7).
(ii) Ifin additionY € CY ([0, T],R) and as + y > 1 then for any t € [0, T] the integral (2.8) exists.
(iii) Moreover, if X is (s, p)-variable with respect to ¢ for some p € (1, +00], then for any 0 < B < as we have p o X €
Wﬁ’P(O, T). If in addition Y € CY ([0, T1, R) with % < 1— B <y, where we write +%.O =0, then

/ ¢(X,)dY, e C'7PVP ([0, T1, R)
0
and

<cllg o Xllws.ro,mIY llerqo,ry-
C1-F=1r(0,T])

(2.9) H / w(X)dY
0

In Sections 4.6 and 4.7 of Section 4 we provide a proof of Theorem 2.12, along with quantitative estimates for the
integral (2.8) involving (2.1).
Variability permits the following change of variable formula.

Theorem 2.13. Let F € W,S! (R") be such that 9 F € BVioe(R") fork=1,...,n. If X € C*([0, T1,R") witha > L isa
path which is (s, 1)-variable w.r.t. each o F for some s € (%, 1), then we have

n t
(2.10) F(X,):F()%)+Z/ W F(X,)dXxk
k=170

for L'-a.e. t € [0, T1, provided that % € R" \ Sg. If in addition F is continuous, then (2.10) holds for all t € [0, T and
no matter where x € R" is located.
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The proof of this theorem can be found in Section 4.9 of Section 4.

The following result on the coincidence of (2.8) and the corresponding Riemann—Stieltjes integral under the (s, p)-
variability condition with large enough p is immediate from Proposition 4.29 and Lemma 4.31 below together with [98,
Theorems 4.1.1 and 4.2.1]. We provide this result for systematic reasons while it will not be used in the sequel.

Theorem 2.14. Let (p € BVioc (R"), let X € C*([0, T], R") be a path which is (s, p)-variable with respect to ¢ for some
s€ (0,1 and p € (M ,+00]. Then ¢ o X has a (unique) Borel version which is Holder continuous of any order less

than as — ;. If in addition Y € CY ([0, T], R) for some y > 1 — as + %, where +%.O := 0, then both the generalized
Lebesgue—Stieltjes integral fOT ¢ (Xy)dY, asin (2.8) and the Riemann—Stieltjes integral of o(X) w.r.t. Y over [0, T] exist

and agree.
Moreover, if in this case we are given 0 <& <as — 1/p — 1 + y, a refining sequence (my)x>1 of finite partitions

m,={0= (k) < t](k) (k) =T} of [0, T] and points S(k) (k)17 l(k)] then we have

‘/ p(X)dY — Z‘P(Xgﬂc))(Y(k)—Y(k)) < clm | /Pty —e

for all k, where || = max; (t(k)

s,pandY.

— ti(ﬁ)l) denotes the mesh of the partition . and ¢ > 0 is a constant depending on o, y,

3. Systems of differential equations

In this section we discuss equations of the form

t
(3.1 thfé—l—/ o(X,)dYy,, te€l0,T],
0
where T > 0, X e R", 0 : R" — R™" is a coefficient function o = (0x)1<jk<s and ¥ = (Yl_, LY [0, T] - R”
is a given Holder path. As usual, (3.1) is to be understood in the sense that all components X/ of X = S OF

[0, T] — R” satisfy the equations

(3.2) X} _x,+Z/ (XL, ... X")dyk,

where ¥ = (X1, ..., X,). Each integral in these sums is a generalized Lebesgue—Stieltjes integral as in (2.8).

We employ Definition 2.2 for matrix coefficients: Given o = (0x) 1< k<n With o € BV|oc(R") for all j and k and
parameters s € (0, 1) and p € [1, +0oc], apath X = (X', ..., X") : [0, T] — R" is called (s, p)-variable with respect to
o,insymbols X € V (o, s, p), if itis (s, p)-variable with respect to all o ;. We consider the following notion of solution.

Definition 3.1. Let 0 = (0j)1<j k<n be such that oj; € BVjoc (R") N L>(R") for all j and k andlet Y € C¥ ([0, T], R").
A path X : [0, T] — R”" is called a variability solution for o and Y started at x € R" if

i) Xo==x
(ii) the path X is in C*([0, T'], R") and also in V (o, s) for some s € (ITTV, 1)
(iii) X satisfies (3.1).

Examples 3.2. Let n =1 and let 0 = ¢¢ be as in Example 2.7 (with n = 1). If Y is a typical realization of fractional
Brownian motion with Hurst index H > % then by Theorem 3.6 below, variability solutions for o and Y started
at zero exist. Also the zero function X = 0 is a variability solution.

Not every solution is a variability solution as the following example shows.

Examples 3.3. If n =1,k €(0,1),0(x) = |x|“ forx € (—1,1) ando(x)=1forx e R\ (—1,1)and Y € C¥ ([0, T]) is
nowhere constant then by Theorem 3.8 there are (non-constant) variability solutions for ¢ and Y started at zero. Also the
zero function X = 0 is a solution, but it can be a variability solution only if y 4 « > 1: Since in a neighborhood of zero
| Do ||(dx) = |x|“~ ! dx the zero solution is a variability solution only if we can find s € (1 — y, 1) such that |x| ™5+~ is
integrable around the origin.
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Remark 3.4. In [70] the authors considered monotone and continuous ¢ having power-type non-linearity at the origin
similarly as in the preceding example. The assumptions of [70, Theorem 3.6] ensure that their solution candidate is
actually an (s, 1)-variable solution. As pointed out in [70], one cannot expect unique solutions, because also the zero
function is a solution.

3.1. Upper regularity and Holder continuity of coefficients

To put our results in perspective we begin with a case that encodes a known result.
Recall that, given d > 0, a Borel measure u on R” is said to be upper d-regular on a Borel set B C R" if there are
constants ¢ > 0 and ro > 0 such that

M(B(x, r)) < crd, xeBNsuppu,0<r<ry.

We call a function ¢ € BVioc(R") upper d-regular on B if |Del|| is upper d-regular on B. We say that a function
© = (@1, .-, 0m) € BVipc(R™))™ is upper d-regular on B if each of its components ¢; is. If B = R" we simply say
upper d-regular.

The following is verified in Proposition 4.9.

Proposition 3.5. Let 0 = (0x)1<j k<n be such that oj; € BVioc(R") for all j and k, let s € (0, 1), and assume that o
is upper d-regular with d > n — 1 4+ s. Then o has a (unique) Borel version which is Holder continuous of order s and
extends any component-wise Lebesgue representative. Moreover, any path is (s, 0o0)-variable w.r.t. o .

Concerning (3.1) we are led back to a well known Peano type existence result.

Theorem 3.6. Let 0 = (0ji)1<jk<n be such that oj; € BVioc(R") for all j and k, let s € (0, 1), and assume that o is
upper d-regular with d >n — 1+ s. If Y € CY ([0, T], R") for some y € (I—Jlrs, 1), then for any x € R" there exists a
variability solution X € CY ([0, T], R") for o and Y starting at X, and X € V (o, s, 00).

For a proof, see for instance [47, Proposition 5] or, in a slightly different formulation, [75, Theorem 1.20].
We also consider upper regularity conditions for paths. If for a given number s > 0, a Borel set B C R" and a path
Y : [0, T] — R" we have

T
(3.3) sup / Y, — x|~ dt < +o0,
xeY([0,THNB JO

then there are constants ¢ > 0 and rg > 0 such that
3.4) L'{tel0.T1:1Y — Yul <r}) <cr®, ue{rel0,T]:Y: € B},0<r <n.

If (3.4) holds with some d > s in place of s, then (3.3) holds. These facts are standard, see Proposition 4.12. Condition
(3.4) says that the occupation measure of ¥ on [0, T'] is upper s-regular on B, and for B = R” this encodes a lower
bound on its Hausdorff dimension, see Remark 4.11. If (3.4) holds, we also say that Y is upper s-regular on B and upper
s-regular if B =R".

Remark 3.7.

(1) No non-constant ¢ € BVjo.(R") can be upper d-regular with d > n, as a Lebesgue differentiation argument shows.

(i1) Suppose n = 1. Then we trivially have dimgy Y ([0, T]) < 1 for any path Y, with equality if Y is non-constant. For
a constant path clearly dimgy Y ([0, T]) = 0. If Y is upper d-regular, then d < dimg Y ([0, T']), [31, Theorem 4.13].
A path Y constant on some nonempty open interval cannot be upper d-regular for any d > 0. A nowhere constant
Lipschitz path Y on [0, T'] that is upper d-regular for a given number d € (0, 1] but not upper d’-regular for any

d>disY, = té, t € [0, T]. In this case we have M[}E)’T]([O, r)) = r4 for any 0 <r < Té.

3.2. Solutions in dimension one
For the case n = 1 we obtain the following slight modification of the constructive existence results [43, Theorem 3.3] and

[89, Theorem 2.1], see Example 3.9 below. It allows to compensate the failure of o to be Holder of sufficiently high order
in some space region by sufficient activity of ¥ in some other space region, stated in terms of (3.3).
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Theorem 3.8. Let 0 € BV (R) N L*°(R) be nonnegative Ll-a.e. such that % elLl

loc

R).

(1) The function g(x) = fox %, x € R, is absolutely continuous and strictly increasing on R. Its inverse f =g~ is

Lipschitz and satisfies o (f) = f' L'-a.e. on R.

(ii) Lets e (0,1),y € (1+_S, 1), Y €CY([0, T]) with Yy =0 and x € R. Let —00 < a < b < +00. Suppose that Y satisfies
(3.3) for B = (g(a), g(b)) or that o is upper d-regular on (a, b) with d > s, and similarly for R\ (g(a), g(b)) and
R\ (a, b), respectively. Then the function X € CY ([0, T1), defined by

X, =f(Yi+g), tel0,T],

satisfies (3.1). If% € Llo(fc(R), then X € CY ([0, T]) NV (o, s) is a variability solution for o and Y started at x.

In the case that in Theorem 3.8 no upper regularity of o is used but Y is assumed to be upper dy-regular, the Holder
continuity and upper regularity of Y together can produce sufficient regularity: The hypotheses in Theorem 3.8 force the
condition

1
(3.5) — <1+dy,
y

and for s € (% — 1, dy) the theorem yields solutions. If the Holder order y of Y is higher (lower), lower (higher) upper
regularity of Y is needed.

Example 3.9. A real valued fractional Brownian motion (BtH )refo,1] of arbitrary Hurst index H € (0, 1) is almost surely
y-Holder for any y < H. On the other hand, it is upper 1-regular almost surely, as can for instance be concluded from
the joint continuity of its local times, see [13, p. 1271], [14, Theorem] or [92], which entails their local boundedness, see
Proposition 4.14 below. If H > % then for any y € (%, H) condition (3.5) holds and for almost every realization (seen as
a deterministic path) in place of Y, Theorem 3.8 yields variability solutions for any starting point X and no matter whether
o is upper regular of any order or not. This recovers the fractional Brownian motion special case of [89, Theorem 2.1],
which roughly speaking made use of the facts that, for any y < H, the paths of B are y-Holder almost surely and that

T
(3.6) supIE/ |Yt—x|_%dt<+oo,
0

xeR

[89, Assumption 2.1 and Example 2.1]. Condition (3.6) implies that for any s € (0, 1) with probability one we have
Y € V(o,s, 1) for any BV-function o.

Example 3.10. Functions Y : [0, 1] — R having Holder and upper regularity properties satisfying the assumptions of
Theorem 3.8 can be found in the class of self-affine functions [59, Definition 1]. A self-affine function of order H € (0, 1]
is Holder continuous of order H but of no order H' > H, see [59, Theorem 1] or [61]. For any choice of integers
2 < b < a one can construct self-affine functions Y of order H = % which have bounded local times L{, see [15,
Proposition 7 et sa preuve], and for any such ¥ Theorem 3.8 yields variability solutions no matter whether o is upper
regular of any order or not. Although Theorem 3.8 does not apply to this case, it is interesting to note that one can find

self-affine functions of order H = 1 having square integrable local times, [15, p. 438, Remarques], what ensures Y is
upper %-regular, Proposition 4.14.

Example 3.11. Suppose that o (x) = goc(%“)l[o,g] (x) +4-13 400)(x), x > 0, where ¢ is as in Example 2.7, and o (x) :=
0(—x), x <0. Then 0 (0) =0 and o is d¢c-Holder except at x = %3, where it jumps. Since v¢ is lower d¢-regular, we
have ¢¢ (r) > crc for small r > 0, which implies that o ~! is locally integrable. Since v¢ is upper dc-regular, o is upper
dc-regular on (—2,2). Let d,8 € (0, 1] and let Z : [0,2] — R be the function defined by Z; = tﬁ for t € (0, 1] and
Z, = (1 — (1 —1)% for r € (1,2]. Let g be as in Theorem 3.8 and suppose that ¥ is such that on each of the intervals
[0, %g(l)], [%g(l), %g(l)], [%g(l), %g(l)] etc. it equals a scaled down copy of Z, and on [g(1), +00) it equals a typical
path of fractional Brownian motion with Hurst index H started at zero. Then Y is Holder of any order y < H A 6,
upper d-regular on (g(—1), g(1)) and upper 1-regular on R\ (g(—1), g(1)).If d = % and § = H = % then Theorem 3.8
yields variability solutions for all starting points, note that on (—2, 2) we can use the upper d,-regularity of o and on
R\ (—g(1), g(1)) the upper 1-regularity of Y.
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3.3. Doss’ transformation

To understand analogs of Theorem 3.8 for n > 2 we implement a multidimensional Doss transformation, [27,95]. Let

o :R" — R™" be a matrix coefficient as before, and let o; = (01, ...,0,) denote its jth row. Suppose that [ =
(ft,---, fu) : R" — R" is a function with components f; : R” — R which satisfies the deterministic equation
(3.7 Vi=o(f).

where we have used the symbol

Vf=0kfii<jk<n

for the Jacobian matrix of f to avoid confusion with the symbol for gradient measures. The jth row of V f is the gradient
Vfi=@1fj,...,0f) of f;,and (3.7) states that V f; = o;(f) for all j. If we set

R}

then X = (X‘, ..., X™) is a solution to (3.1) since

. n t
Xf=f,-(Y0‘,...,Yg)+Zf0 wfi(vl,....vmdrk
k=1
n t
(3.8) =f,~(Y01,...,Yg)+Z/O (iYXYo, fu(Y o X)) dYE
k=1

. n t
xS [ ol
k=1

provided that we can justify the use of the change of variable formula (2.10) with f; in place of F" and (3.7). As in the
classical case, [95], one needs strong assumptions to find solutions f to (3.7), and in our case an additional difficulty is
that the components of o are BV, only.

Our first main assumption on o is as follows.
Assumption 3.12.
(i) 0 = (oK) 1<} k<n With components o jx € BV (R") N L°(R") for all j and &,
(i) det(o) > ¢ L™-a.e. on R" for some ¢ > 0.

Remark 3.13. Since all paths are continuous and 7 is finite, it suffices to have o with the respective properties defined
on a bounded domain in R". To save notation and have shorter proofs we formulate Assumption 3.12 as stated.

The following lemma is a direct consequence of Assumption 3.12 and the Cayley—Hamilton theorem, see Section 5.1.

Lemma 3.14. Let Assumption 3.12 be satisfied. Then there exists a matrix 6 = (Gji)1<jk<n Of functions Gji €
BVoe(R") N L®(R") so that

06 =060=1 L"-ae.
and this matrix is unique up to L"-a.e. equivalence. Moreover, there exists some & > 0 such that det(6) > & L"-a.e. on

R”.

By Assumption 3.12 and Lemma 3.14 our second main assumption makes sense. We write D; to denote the partial
differentiation in direction of the ith coordinate in the sense of tempered distributions.

Assumption 3.15 (curl-free assumption). For all i, j, and & we have
3.9) Dié—kj - Dj6ki =0

in the sense of tempered distributions, that is, fR" &kj dipdx — fRn 0% 0 jodx =0forany i, j and k any Schwartz function
¢ € S(RM).
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Example 3.16. Let o be a diagonal matrix with entries o;; € BV(R") N L>(R") such that oj; > ¢ £'-a.e. on R for some
e>0andforalli =1,2,...,n. Then Assumption 3.12 is clearly satisfied. If also Assumption 3.15 is satisfied, it follows
that o;; depends only on x;. Consequently, we are led back to one-dimensional equations as discussed in Section 3.2.

Example 3.17. Let n =2, ¢ > 1 and consider

c

0(x1,X2)=< i) (x1,x2) € R%.

l{cm <x2}

The function o is bounded and in BVioc(R2), and it jumps across the straight line J = {x3 = cx1}. Obviously deto >

¢ — 1, and we find
~ l{cx1<x2} c —1 l{cxlzxz} c -1
U(X],X2)— C2—1 _1 c + C2 O c .

Since 611, 612 and 67, are constant and by [3, (3.90)] the measure D& is a constant multiple of H!|;, (3.9) trivially
holds.

Assumptions 3.12 and 3.15 allow the following result for solutions to (3.7).

Proposition 3.18 (angle condition). Suppose that o satisfies Assumption 3.12. For n > 2 suppose also that it satisfies
Assumption 3.15 and that there exists § > —1 such that for L"-a.e. x € R" we have

(3.10) (£.0(0)&) = 8lo(x)E|IEl, EeR".

Then there exists a bi-Lipschitz function f : R" — R" which solves (3.7).

Condition (3.10) ensures the applicability of a global inversion result, Proposition 5.4, which yields a global Lipschitz
solution f to (3.7).

Remark 3.19. Letn > 2. Theno € LIIOC(R”, R satisfies (3.10) if and only if spec(o (x)) N (—o0, 0) = @ for L"-a.e.
x € R", where spec(o(x)) denotes the spectrum of the square matrix o (x), see [62, p. 3], [6] and [72, Proposition 2.1].
This holds in particular if o has an £"-a.e. nonnegative definite symmetric part.

Example 3.20. The coefficient o in Example 3.17 is positive definite, and hence (3.10) is immediate. Moreover, the
function

FO1, ¥2) = (ey1 4+ y2. il <oy +ey2),  (v1,y2) € R?,
solves (3.7) for this 0.

Example 3.21. Letn =2, 0 < a < b and consider the cone C = {%xl <Xy < gxl }. The function

b alc(xy, x2)
alc(xy, x2) b

a(xl,xz)=< ) (x1,x2) € R?,

satisfies Assumptions 3.12 and 3.15 and (3.10). A solution to (3.7) is given by
FO1 ¥2) = (by1 +ay2l{y; 20,3220 @Y1 1y =0,30=0; +by2), (1, y2) € R

Example 3.22. Let n =2, let ¢¢ : R — R be as in Example 2.7 (with n = 1), and ®(z) = foz(l +¢c(z))dz, z € R. The
function

1 0 ‘1 1 0

0 T+ge(@')) " TN 14ge(@7 (0 —x)

satisfies Assumptions 3.12 and 3.15 and (3.10), the fact that 023 € BV (R") follows using [5, Theorem 3.16]. For this
choice of ¢ the function

o (x1,x2) = 1z, <0 ( ) . (x1,x0) e R?,

FO1LY2) = (1. 311y =00 + ), (1, y2) € R?,
solves (3.7).
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Remark 3.23. The existence of almost everywhere defined local inverses of Sobolev functions is treated in [39,40]. In [8,
Section 5] fine properties of a.e. local inverses are studied under the requirement that det(¢ (x)) > O for £L"-a.e. x € R".
The local inverse becomes an everywhere defined local homeomorphism on open subsets where the determinant of &
equals a positive constant, see [40, Corollary 6.3].

3.4. Solutions in arbitrary dimensions
The following is a version of Theorem 3.8 for arbitrary n > 1.

Theorem 3.24. Suppose that o is as in Assumption 3.12 and f : R" — R" is a bi-Lipschitz function which solves (3.7).
Lets € (0,1),y € (11?, 1), Y eCY([0, T],R") with Yy =0, B C R" is a Borel set and x € R". Suppose that o is upper
d-regular on B withd >n — 1 + s or that

T
(3.11) sup / 1Y, — x| 7" dt < oo,
xeY ([0.TDN(f =1 (B)—f~1(#)) /0

and suppose the same is true for B¢ in place of B. Then the path
(3.12) Xe=f(Yi+f71@). 1€l0,T],

is a variability solution X € CY ([0, T],R") NV (o, s) for o and Y started at x.

By Proposition 3.18, the first sentence in Theorem 3.24 could be replaced by requiring o to satisfy Assumptions
3.12 and, if n > 2, also Assumption 3.15 and (3.10). Note that for n = 1, Theorem 3.8 gives the same result under less
restrictive assumptions on o.

If only the upper regularity of o is used, Theorem 3.24 complements Theorem 3.6 by constructing a solution. If also the
upper regularity of Y is used one can, in some cases, obtain solutions for discontinuous o . However, the upper regularity
condition on Y is quite restrictive: Already if n =2 and o has jumps one cannot hope to use Theorem 3.24 to obtain
solutions to (3.1) when Y is a typical path of a fractional Brownian motion B¥ with Hurst index H > %: On the one hand,
BT is almost surely y-Holder of any order y < H, what forces % < 1 + 5. On the other hand, the Hausdorff dimension
dimy BH ([0, T]) of BH([0, T]) is known to equal % almost surely, see [31, Chapter 11] or [58, Section 18.3, Theorem 1
and Corollary], so that we would run into the contradictory chain of inequalities s < dy < dimg Y ([0, T]) = % <1+s.
For n = 1 one has dimy B ([0, T1) = 1 almost surely, and this contradiction does not occur.

The next result uses a weighted version of (3.3) together with a moment condition on the gradient measures of the
coefficient.

Theorem 3.25. Suppose that o satisfies Assumption 3.12 and f : R" — R" is a bi-Lipschitz function which solves (3.7).

Lets € (0,1),y € (ﬁ, 1), Y € CY([0, T],R") with Yo =0 and let x € R". Suppose that there are ¢ € (0,1 —s), ¢ > 0,
and § € (0,n — 1+ s + &) such that

T
(3.13) / |Y; — x| 7" dr <clx|"T?, xeR",
0
and for all j and k we have
(3.14) / Ix — %S Doy |l (dx) < o0,

Then (3.12) defines a variability solution X € C¥ ([0, T], R") NV (0, s) for o and Y started at x.

In comparison with (3.6) conditions (3.3) and (3.13) are quite restrictive. They ensure a rather weak regularization
solely due to dimensional effects. Condition (3.6) encodes a strong additional regularization by randomness. Also The-
orem 3.25 becomes efficient in a probabilistic context. The following corollary may be seen as a generalization of [43,
Theorem 3.3], and [89, Theorem 2.1].

Corollary 3.26. Suppose that o satisfies Assumption 3.12 and f : R" — R" is a bi-Lipschitz function which solves (3.7).
Let s € (0,1),y € (%_H, 1), let Y = (Y;)eq0.1) be an R"*-valued stochastic process with Yo = 0 on a probability space
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(2, F,P) with paths P-a.s. Hélder continuous of order y, and let x € R". Suppose that there are ¢ € (0,1 —5), ¢ > 0,
and § € (0,n — 1 + s + ¢) such that

T
(3.13) E/ Y, — x| 7" dt < clx| ", x eR",
0
and for all j and k we have (3.14). Then for P-a.e. w € 2 the path
(3.16) Xi(@) = f(Yi(@ + 7' D), 1€0,T],
is a variability solution X € CY ([0, T],R") NV (o, s) for o and Y started at x.

Atany time ¢ > 0 the averaging effect of the process Y leads to a regularization. The moment condition (3.14) excludes
a too bad behavior of o at the starting point x at time ¢ = O when this effect is not yet present.

Example 3.27. Let n =2 and let Y = B be a fractional Brownian motion with Hurst index H > % It satisfies (3.15)

withO<e <2 — % and § = % + ¢, see Example 4.26. To apply Corollary 3.26 suppose that s € (0, 1) and that & above

also satisfies 0 < & < 1 —s. If o satisfies Assumptions 3.12 and 3.15, (3.10), and x is such that
(3.17) / b — &7 Dol ) < o0, ok =1,2,

then for P-a.s. realization of Y the path X as in Corollary 3.26 is a variability solution for o and Y started at x, and
X €CY([0, T],R?) N V (o, s) for any y < H. Note that if all o are actually in BV(IR") then (since obviously s < %)

condition (3.17) is automatically satisfied for H" l-ae. % € R?, see Remark 4.6.
3.5. A uniqueness result
We establish a uniqueness result for variability solutions.

Theorem 3.28. Suppose that o = (0jk)1<j.k<n Satisfies Assumptions 3.12 and 3.15, Y € C? ([0, T1, R") for some y €
(0,1), and x € R". Then there exists at most one variability solution of Hélder order greater % for o and Y started at x.

The proof of Theorem 3.28 shows that the only solution candidate is (3.12). We can conclude the following results.
Corollary 3.29. Suppose that Assumptions 3.12 and 3.15 hold and let f be the solution to (3.7). If assumptions of
Theorem 3.24 (or Theorem 3.8 in the case n = 1) are satisfied, then for any X € R" there exists a unique variability
solution X € CY ([0, T]1,R") for o and Y starting at x, given by (3.12).

Corollary 3.30. Suppose that Assumptions 3.12 and 3.15 hold and let f be the solution to (3.7). If assumptions of
Corollary 3.26 are satisfied, then for any x € R" and P-a.e. w € Q there exists a unique variability solution X (w) €
CY ([0, T],R") for o and Y (w) starting at X, given by (3.16).

Remark 3.31. Following the ideas of [89], we could replace det(c) > ¢ in Assumption 3.12 with det(c) > 0. In this

case we would obtain a uniqueness result similar to Theorem 3.28 up to the first time when det(o (X;)) = 0. However, the
existence of the solution becomes more complicated.

4. Variability and consequences

We provide a potential theoretic interpretation of the (s, 1)-variability. This allows to prove that ¢ o X is a well defined
class in W(’)g’1 0, T).

4.1. Riesz potentials and occupation measures

The Riesz potential of order 0 < y < n of a nonnegative Borel measure v on R” is defined by

“.1) va(x):zcy/ Ix —y|7" " v(dy), xeR",
Rn
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where ¢, > 0 is a well-known constant depending only on 7 and y, see for instance [67, Chapter I, Section 3] or [17,
Section V.4]. The mutual Riesz energy of order 0 < y < n of two nonnegative Borel measures vy and v, on R" is defined
by

4.2) I (vi,v2) 1=y / / lx — y| " vi(dy)va(dx).
Rll RI’L
This quantity takes values in [0, +0oc], is symmetric in v; and v,, and we have
I (1, v) = / U o1 (6w (),
Rn

see [67, Chapter I, Section 4]. We write IV v := 7 (v, v).
Given a path X = (X;);c[0,7] We can define a finite nonnegative Radon measure ,u[)?’T] on R" by the identity

T
(4.3) / gl dy) = / g(X,)dt,
R” 0
valid for any bounded Borel function g : R” — R. To M[;(()’ 1 one usually refers as the occupation measure of X and to (4.3)
[0,T]

as the occupation time formula. The measure py"" " is supported on the compact set X ([0, T']). Clearly the occupation
measure depends on the parametrization of the path X.

Remark 4.1.

(1) Discussions of absolutely continuous occupation measures in terms of their densities, referred to as local times, are
a classical subject in probability theory, [12,13,44,94]. As mentioned in [44, Section 3], applications of occupation
densities to nonrandom functions are much less discussed. Results on possibly singular occupation measures are
rather sparse and have mainly been used to obtain results on dimensions of images or graphs of stochastic processes,
see for instance [31, Section 16] and [93, Section 4] and the references cited there.

(ii) In the special case that X is an absolutely continuous curve parametrized to have unit speed the right hand side of (4.3)
is just the line integral of g along X, and formula (4.3) may be seen as a special case of the area formula for the path X,
[32, Theorem 3.2.6]. Another interpretation of formulas of type (4.3) in the spirit of geometric measure theory have
been established in [16]. There the authors proved an occupation time formula for R”-valued semimartingales which
has features of a coarea formula for C(R")-functions. They observed that the fluctuations of the semimartingale can
lead to the existence of certain ‘transversal’ (in a Rokhlin sense) densities which may be seen as generalizations of
local times of one-dimensional semimartingales, see [16, Theorems 1 and 3].

The definitions (4.1) and (4.2) and the identity (4.3) now immediately allow to rewrite (2.1) in terms of Riesz energies.
Given a function ¢ € BV, (R") and a set I/ C R" we use

mou =Dy

to abbreviate the restriction of || Dg]|| to U.

Remark 4.2. Let ¢ € BV|o(R"), p €[1,400] and s € (0, 1). A path X is (s, p)-variable with respect to ¢ if and only if
there is a relatively compact open neighborhood ¢ of X ([0, T']) such that

_ 0,T
(4.4) U npu e LP(R", uly'™).

In particular, X is (s, 1)-variable with respect to ¢ if and only if there is a relatively compact open neighborhood of
X ([0, T]) such that the mutual Riesz energy of order 1 — s of , 74 and ;LE?’T] is finite,

(4.5) [ 0" o) < +oc.

Remark 4.3.

(i) Both ideas, the variability of curves and the use of Riesz energies, also appear in connection with regularization
properties of operators in harmonic analysis, see for instance [88] for the first idea and [46,50] for the second.



Variability of paths and differential equations with BV-coefficients 2051

(i1) Occupation measures appear naturally in connection with regularization by noise, [18,25,35,37,42,45,48,64,80,91].
The addition (in the simplest case) of a ‘fast moving’ perturbation to an equation can provoke well-posedness for
otherwise non well-posed equations. A typical key step is to observe the Holder (or even C't%-) regularity of integrals
of functions (with certain continuity or integrability properties) w.r.t. occupation measures, seen as a function of the
starting point of the path. See for instance [35, Section 2.1 and in particular, Theorems 2.5 and 2.6].

The following consequence of Remark 4.2 allows to define compositions of paths and BV-functions. It views (4.5) as
a condition on X relative to ¢. Recall the meaning of the symbols S, and L>(X) from Definitions 2.3 and 2.5.

Proposition 4.4. Let ¢ € BV (R") and suppose that X is (s, 1)-variable with respect to ¢ for some s € (0, 1). Then the
discontinuity set Sy of ¢ is a zero set for the occupation measure ;Lg?’ﬂ of X,

(4.6) T (s,) =

In particular, we have

4.7) £'({tel0,T1: X, €8,}) =0
and
(4.8) lllzoex) < ll@llLoemn).

Proposition 4.4 immediately implies Lemma 2.4, and therefore the correctness of Definition 2.5.

Proof of Lemma 2.4. If 3V and ¢® both are (component-wise) Lebesgue representatives of ¢ = (@1, ..., ¢m) €
BVioc (R")™ and X is (s, 1)-variable w.r.t. each ¢;, then by (2.2), (2.3) and (4.7) we have

T
[ 10 -3 0= [ 50X - O X0 di =0
0 {te[0,T]:X, €R™M\S,
Recall that for any y > 0 the upper y -density ©},v(x) of a Borel measure v on R" at a point x € R" is defined by

(4.9) @* v(x) = limsup

r—0

v(B(x,r))

see for instance [5, Definition 2.2.5] or [77, Definition 6.8]. We prove Proposition 4.4.

Proof of Proposition 4.4. Let i/ C R” be a relatively compact open set containing the support X ([0, T]) of Mg?’T] as in
(4.5). Since the integral is finite we can find a Borel set N C R” such that M X T](N ) =0 and, for all x € R" \ N, we have
Ul—s M1 (x) < +00. Therefore, by a standard conclusion, cf. [77, Chapter 8],

OF 1 sHpu(x) =limsupr "5 p 1/ (B(x, 1))
r—0

(4.10)

< lim lx — ¥ 7" g 1(dy) =0
r—0 B(x,r)

for all such x. Since w11 = D(@ly), where ¢y € BV(U) is the restriction of ¢ to U, (4.10) trivially implies
(4.11) O,_1 [ Dl | (x) = fim supr D@k | (B, 1) =
and, with suitable ro(x) > 0,
ro(x) ro(x)
(4.12) / r | D) || (B(x, 1)) 5/ r~ldr < 400
0 0

for all x e U \ N. However, from (4.11) and (4.12) it then fo]lows that ¢|y has an approximate limit at all x e U/ \ N,
see [5, Remark 3.82]. In other words, S, N C N, and since pLX (S(p \U) < u (0. T](R” \U) =0, (4.6) follows. By
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monotone convergence (4.3) extends to all nonnegative Borel function g : R” — [0, 400], and for g = 15 , We obtain
(4.7). Estimate (4.8) follows from (2.2): For any x € R" \ §, we have

lo(x)| < hmsup le|dy < ll@llLomn. 0

E”(B(-x V)) B(x,r)

Remark 4.5. Condition (4.5) may also be seen as a requirement on ¢ relative to the path X: The measure ug?’T] is

concentrated on R" \ N with N as in the above proof. Potential theory forbids i, ;4 to charge subsets of R" \ N with
finite "~ !5 -measure: Any such set A would have (1 — s)-Riesz capacity zero, [67, Chapter III, Theorem 3.14], and this
would imply the existence of some point x € A with U 1-s ,lL[}?’T] (X) = 400, [67, Chapter II, Theorem 2.4]. An alternative,
geometric proof of this fact can be given in terms of upper densities: Suppose that A is a Borel subset of R” \ N with
H" 1+ (A) < +00. Then by (4.10) together with the density comparison theorem, [5, Theorem 2.56] (or [77, Chapter 6,
Theorem 6.9]), we have

I u(A) SSup O iy k ()H" TS (A4) =0
X€EA

Remark 4.6. The density comparison theorem also implies that for any ¢ € BV, (R") the set of points x € R" at which
@:_1 I Dp||(x) =4oc0isa H" L null set, see [5, proof of Lemma 3.75].

The following example gives a coarse sufficient condition for (4.5).
Example 4.7. If s € (0, 1),
(4.13) =07 < oo
and 1179 Mo < +00, then (4.5) holds by the Cauchy-Schwarz inequality for the energy, see [67, Chapter I, Section 4].
4.2. Upper regularity and bounded potentials

The first maximum principle, [67, Chapter I, Theorem 1.10], states that, for any s € (0, 1) and any Borel measure v, a
bound

(4.14) U'™v(x) < M,
valid with some M > O for v-a.e. x € R”, implies (4.14) for all x € R".
Proposition 4.8. Let s € (0, 1). Suppose that there is a constant M > 0 such that

(4.15) UMy < m

for ,u[o T ge xe X ([0, T1). Then (4.5) holds with any ¢ € BVioc(R") and all relatively compact open U, and M [0.7]
cannot charge any set of A of finite H" =S -measure.

Proof. Since ,ug?’T] is supported in X ([0, T']), the bound (4.15) holds for ug?‘ﬂ—a.e. x € R". By the maximum principle
it then holds for all x € R” and as a consequence, (4.5) holds with any ¢ € BV, (R") and all relatively compact open U.
The second part of the statement follows as in Remark 4.5. (|

Note that (4.15) implies (4.13), but in contrast to Example 4.7 no assumption is made on the measures [ty 7/

We prepare a counterpart of Proposition 4.8 in terms of || D¢||. The gradient measure D¢ of a function ¢ € BV(R")
does not charge any H”~!-null set, [5, Lemma 3.76]. Let D% denote the part of D¢ which is absolutely continuous
w.r.t. £ and D* ¢ the part that is singular w.r.t. £". Clearly D%¢ vanishes on £"-null sets. The Cantor part D¢ of Dg is
defined as D¢ = D*¢|gn\s,,, [S, Definition 3.91], and in general it can, roughly speaking, charge subsets of any Hausdorff
dimension between n — 1 and n. There is an (n — 1)-dimensional Borel subset J,, of the approximate discontinuity set S,
called the set of approximate jump points, [5, Definition 3.67], and the jump part of the gradient measure is defined to be
DJ Q= Dsfpljw, [5, Definition 3.91]. The set S, \ J, is of zero H"~!_measure, [5, Theorem 3.78]. The gradient measure
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of ¢ admits the unique decomposition
(4.16) Dy =D + D/ + D.
A description of the different summands in terms of geometric scaling properties can be found in [5, Proposition 3.92].

Proposition 4.9. Let ¢ € BV|o(R") and s € (0, 1). Suppose that for any compact K there is a constant Mg > 0 such
that

4.17) U™ gk (x) < Mg

for wy x-a.e. x € K. Then ¢ cannot have jumps and the Cantor part D¢ of D¢ cannot charge sets of finite HrIs
measure. The function ¢ has a unique continuous Borel version, Holder of order s, and any Lebesgue representative
coincides with this version on the Lebesgue set. Moreover, (4.4) holds for any path X, any relatively compact open
UDX((0,T]) and any p € [1, 400].

Condition (4.17) does not impose any restrictions on D%¢.

Proof. Again by the maximum principle (4.17) holds for all x € R". Taking into account (4.16) we can conclude that if ¢
satisfies (4.17) for all compact K, then ¢ cannot have jumps: Since the set J,, of approximate jump points has Hausdorff
dimension 7 — 1 it has zero "~ *-measure, and as before we can see such sets cannot be charged by D¢. The statement
on Holder continuity follows using large closed balls in place of K, a simple cut-off argument and Corollary C.3. (]

Remark 4.10. If Dy is absolutely continuous, then the upper n — 1 + s-regularity of ¢ for s € (0, 1) implies the local
s-Holder continuity of ¢ on C!'-smooth domains by a variant of Morrey’s inequality in Sobolev—Morrey spaces by [65,
Theorem 2.2].

Remark 4.11. Given a Borel measure v on R” the pointwise lower Hausdor{f dimension of v at x € R" is defined as
dim;v(x) =sup{y = 0: O v(x) =0} =inf{y >0: O v(x) =400},

where @;‘,v(x) is as in (4.9). Its lower Hausdorff dimension is defined as dimy v = essinfycgr» dimgv(x), and it is well

known that dimy v = inf{dimpy A : A C R” Borel and v(A) > 0}. See for instance [9,78]. Conditions (4.15) and (4.17)

imply that di_mH;L[)?’T] >n — 1+ s and, respectively, dimy [| Dg|| >n — 1 +5.

The following is well known.

Proposition 4.12. Let v be a finite Borel measure on R" with compact support. If with some M > 0 we have fR" [x —
v~ v(dy) < M for all x € suppv, then there is some ¢ > 0 such that v(B(x,r)) < cr® for all x € suppv and r > 0. If
there is some ro > 0 such that v(B(x,r)) < crd forall x € suppv and 0 < r < rg, then for any s < d there is some M > 0
such that fR,, lx — y|~*v(dy) < M for all x € suppv.

We briefly sketch the folklore proof for the convenience of the reader.
Proof. The first statement is immediate from (C.2). To see the second claim note that since v is finite, we can readjust ¢

to obtain v(B(x,r)) < cr forall x € suppv and r > 0. If R > 0 is such that B(0, R/2) contains supp v, then a classical
argument, [77, p. 109], shows that for any x € supp v we have

2R 2R
/ lx —y|"v(dy) = s/ r o (B(x, ) dr < cs/ rd=5 dr. 0
R 0 0

Corollary 4.13.

(1) If X is upper d-regular withd > n — 1 + s, then (4.15) holds.
(i1) If ¢ is upper d-regular withd > n — 1 + s, then (4.17) holds for any compact K .

For certain paths X the occupation measure Mg?’T] of X is absolutely continuous. To the Radon—Nikodym derivative
d}l,[)?’ﬂ

g = L}; one refers as the local times of X.
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Proposition 4.14. Suppose that ,u[)?’T] of X is absolutely continuous with density L)T( € LP(R") for some p € [1, 00].
Then X is upper g—regular, where % + % = 1 with the agreement +%.O = 0. In particular, if the local times are bounded,

L’T( € L™ (R"), then X is upper n-regular.

Proof. We have
1 n
M[)?’T](B(x’r)) Z/B( )L%(y)dy = ||L)7€HLP(R")LH(B(X’F))’I SC”L)T(”LP(R")rq' O
X,r

Remark 4.15. Existence and regularity of local times are well-studied in the case of Gaussian processes, see e.g. [7,12,
13,44]. A key property is the so-called local non-determinism which guarantees that, roughly speaking, the increments of
the process are not too degenerate.

In some situations it may be useful to localize the conditions on ¢ and X.

Corollary 4.16. Let ¢ € BV (R"), let X be a path and s € (0, 1). If B C R" is a Borel set such that (4.15) holds for

,ug?’T]—a.e. x € B and (4.17) holds for iy, 14-a.e. x € B¢, then (4.5) holds.

Of course this matters only if B N X ([0, T]) # @ and B N X ([0, T']) # @ and similarly for supp D¢. In the situation
of Corollary 4.16 the Hausdorff dimension of X ([0, 7]) N B must be greater or equal to n — 1 + s, but on B the path X
may be arbitrary. On the other hand, ¢ may be arbitrary on B, in particular, it may have jumps there, but it cannot jump
on B€.

Proof. The claim follows from

1" (gt ) = 1 (g 2also 1% 8) + 1 (g a3y 1 8e)

s 0,T —s 0,7

+1 * (g, Bes /L[X ]|B) +1 * (gl Be M[X ]|B")
and the maximum principle for the restrictions i1, 14| p €tc. together with the preceding considerations. |
Example 4.17. Suppose that gc : R> — R is as in Example 2.7 for n = 2. If X is a smooth unit speed curve outside

R\ [0, 1] x R and a typical Brownian bridge path inside [0, 1] x R, then X is (s, 1)-variable w.r.t. ¢¢. The same is true
if o =1p and O C [0, 1] x R is a set of finite perimeter.

We discuss details of Example 2.7 and 2.8.

Example 4.18. Let ¢ : R” — R be as in Example 2.7. If s € (0, d¢), then the fact that || Dgc||(B(x,r)) < cr"~1Tdc
together with Corollary 4.13 (ii) shows that any path X is in V (¢¢, s, 00). From now on assume that s € (d¢, 1). For a
constant path X = x with fixed x € R” we have

0,7
ue =13,
where §, is the point mass probability measure at x. If x = (%, 0,...,0), then x has distance % to supp || Dec ||, and hence

U'=||Dgc||(x) is bounded and X € V (¢c, s, 00). On the other hand, if x = (0, ..., 0), then

. 0, _ .
1" (e 1t 1Y ”)=cT/u|y| 15 Dge || (dy) = 400

for any open neighborhood U of the origin, as follows from || D¢ ||(B(y,r)) > cr"~1+de and standard arguments ([77,
p. 109]). Consequently X is not in V (¢¢, s) in this case. For a non-constant smooth function X on R

;/.[)(()’T]((x —rx+ r)) <cr
implies that X € V (¢c¢, s, 00), in the case n = 1. For n = 2 we have || Doc||(B(y, r)) > critde 5o that, again by standard
arguments, U'~%|| Dgc||(y) = +oo for any y € {%} x [0, 1]. For any M > 0 and any such y we can find an open neigh-
borhood U, C R? of y on which we have U'~*||Dg¢|| > M, [67, Chapter I, Theorem 1.3], and consequently this must
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hold on all of {%} x [0,1].If T =1 and X is the unit speed motion along X ([0, 1]) = {%} x [0, 1], then

0,1
Mg( T=g! |x(10,17)»
[32, Theorem 3.2.6], and I'~* (| Do || x o.1], 'y ) = +00. Hence X is not in V (¢, 5).

Example 4.19. Let O C R” be as in Example 2.8 and s € (0, 1). Suppose X is a unit speed smooth curve that hits
a0 finitely often. By the additivity of the occupation measures w.r.t. the time interval we may assume all hitting
points are different. By the smoothness of 3O and X it suffices to show that we have / =5 (1, v) < 400, where p =

..........

ce™"13=5 Therefore

/ / lx — yI 7" u(dy)v(dx) < c27F@),
B(0,27%)\B(0,2=%=1) J{(0,...,0,y,):yn| <1}

which is summable over k =0, 1, 2, ... For n = 1 the integral over ¢ € [—1, 1] is even bounded. It follows that the mutual
energy of u and v is finite, and hence for such O, X and s we have X € V(1¢», s). If n =2 and X spends ,Cl—positive time
in 00, then we can find 0 <a < b < T such that X ([a, b]) C 90 and ,u[)?’bj =H! l{a,b]- Since || D1 || equals a constant
times H"~! |o, it follows that

— 0,7 P _
1" (1Delxqo,r1, wy ") > c/ f lx =y 1 @) H T dy) = +oo,
X ([a,b]) J X ([a,b])
so that X isnotin V(1p, s).

4.3. Fourier transform and trading of regularity

Condition (4.13) requires that the Fourier transform

ATE = [ N, ger

n

of the occupation measure M[)?’T] is square integrable w.r.t. |€|*~! d&, note that

(4.18) 118,07 =c(s,n)/Rn 1 a2 )| de

by [77, Lemma 12.12]. Increased activity of X allows larger s € (0, 1), see [58, Chapter 17, p. 250] for this classical
discussion. Since ;l[)?’T] is bounded, integrability w.r.t. ||~ d¢ already implies square integrability, giving (4.13). (Al-
ternatively, a Riemann-Lebesgue argument shows that integrability implies (4.15), which in turn implies (4.13).) The
integral in (4.5) is a polarized version of (4.18),

(4.19) ' (g 1wy ") = c(s.m)Re fR EPT R u@n @) ds.

here /i, 14 denotes the Fourier transform of the measure j1,, 7.
Formulas (4.5) and (4.19) suggest a trading of regularity between the measures.

Proposition 4.20. Let ¢ € BVioc(R"), X : [0, T] — R" and s € (0, 1). For any y € (0,1 —s) we have

(4.20) | v oo = [ 0700 il .
er R}’l
Proof. Proposition A.1 (ii), applied with v = uy 14, V2 = ME?’T], y1 =y and y» =1 — s — y, yields the result. ([l

Since it only allows to trade the smoothness of the measures in n — (1 — s) and n with pivotal level at n — (1 — 5)/2,
formula (4.20) and upper regularity in the form considered above do not improve the statements in Corollary 4.16.
However, if a coefficient ¢ is fixed and || D || satisfies a certain moment condition, a ‘weighted’ upper regularity condition
can ensure (s, 1)-variability.
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Corollary 4.21. Let ¢ € BVioc(R"?), let X be a path and s € (0, 1). Suppose that there are ¢ € (0,1 —5), ¢ > 0,

X1,...,xy €R"and 81,...,8y € (0,n — 1 + 5 + ¢) such that we have
T N
4.21) / |Xt—x|_"+5dt<cZ|x—xk|_”+5", x eR",
0 k=1
and
N
(4.22) > / Ix — x¢| ISR Do (dx) < Hoo.
Rn
k=1

Then X is (s, 1)-variable w.r.t. .

For N =1 conditions (4.21) and (4.22) (applied to the components of the coefficient) are exactly (3.13) and (3.14). In
Corollary 4.25 below the mechanism of Corollary 4.21 is used efficiently in a probabilistic context.

Proof. Under (4.21) and (4.22) we have, by (4.20) and Proposition A.1 (i),

N
- 0, 0, s - s
1" (I Dgll. ”)=/ﬂ¥ Ut U Dl dx < ¢ ) j/ﬂé v — x| U Dyl (1) dx
k=1

N
=cy / / e — x| 7" — y| T dx || Do | (dy)
k:l n n

N
=3 [y = wl T D)
Rﬂ
k=1

4.4. Probabilistic examples
We connect to probabilistic examples. A condition of type (3.6) can ensure variability w.r.t. any BV-function.

Corollary 4.22. Let s € (0, 1) and suppose that Y = (Y;);c(0,1] is an R"-valued stochastic process with Yo =0 on a
probability space (2, F,P). If

T
(4.23) sup E/ 1Y; — x| 7" M5 dt < oo,
0

xeRn?

then we can find an event Qy € F with P(Q) = 1 such that for all w € Qq the path Y (w) is (s, 1)-variable w.r.t. any
¢ € BV(R").

Proof. Using Fubini’s theorem and the above bound,

T T
IE)/ / |Y; — x| 7" dt || Dy || (dx) < | De||(R") sup ]E/ 1Y: — x| 7" dr < +o0.
nJo 0

xeR”

O

Example 4.23. Let B/ = (B,H )r>0 be an n-dimensional fractional Brownian motion with Hurst index 0 < H < 1 over a
probability space (2, F,P). Let s € (0, 1). We claim that if

1
4.24 -1 ,
(4.24) n +5< 7
then there is a constant ¢(n, s, H) > 0 such that for all x € R"” we have

T
(4.25) E/ IBE —x| "' dr < c(n, s, H).
0
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For Brownian motion — the special case H = 5 — we have (4.24) in dimensions n = 1 and n = 2 for any s € (0, 1). For
n = 3 a fractional Brownian motion with Hurst index H < % satisfies (4.24) for 0 < s < % — 2. A higher dimension n
of the ambient space forces a higher irregularity of the path in order to have an occupation measure supported on a set of
sufficiently small codimension. The arguments for (4.25) are rather standard, [31,58]. The expectation equals

1 r —nH |y|2 —n+1l—s
W A t nexp —W |X—y| dydt
1 ! x — &
=——75 | —~ =S ge dy
& ) /mw exp( 27H )'5' :

1 T —nH |X_§|2 —n-‘,—]—Sd d
+7(2n)”/2 A t |équexp 5 |&] &dt.

The first summand is bounded by

1 r 2nH+ |-x _'§|2
- (1-s)H
(Zn)”/2/0 =" s /n exp(— > )dédt
1 LRy 2)?
:W ; t exp| — 220 dzdt

T
=/ (1 OH gy
0

The second summand does not exceed

1 T
—nH —n+1—s —(n—14s)H
(2n>"/2 / / NG / ' ar

The above idea can be generalized to link (s, 1)-variability into upper regularity of the underlying probability measures.

Corollary 4.24. Let Y = (Y;);e[0,1] be an R"-valued stochastic process with Yo = 0 on a probability space (2, F,P).
Foranyt € [0, T], let v; := Py, denote the law of Y;. Suppose that s € (0, 1) and that there exists some g € LY0, T) such
that for L'-a.e. t € (0, T) we have

(4.26) vi(B(x,r)) < grt, xeR",r>0,

with some d > n — 1 + 5. Then (4.23) holds.

Proof. By Fubini’s theorem

T T
E/ |Yt—x|—"+1—fdr=/ / Iy — xSy dy) d,
O 0 n

and as in Proposition 4.12 it follows that for £!-a.e. ¢ € (0, T) the inner integral is bounded by

(n—1+s)/ B(x r))dr<1+(n—1+s)g(t)/ =5t gr < 4o0. 0
A probabilistic version of (4.21) gives similar results.

Corollary 4.25. Let ¢ € BVioc(R") and s € (0, 1). Suppose that Y = (Y;):c[o,17 is an R"-valued stochastic process with
Yo = 0 on a probability space (2, F,P). Suppose that there are ¢ € (0,1 —5),¢ >0, x1,...,xy € R" and 61, ...,8y €
O,n — 1+ s+ &) such that we have

T N
(4.27) IE/ Y, —x| " dt <Y lx — x| TP, xeR”,
0
k=1
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and (4.22) holds. Then we can find an event Q29 € F with P(Q20) = 1 such that for all w € Qg the path Y (w) is (s, 1)-
variable w.r.t. .

Proof. Under condition (4.27) identity (4.20) and Fubini’s theorem give

N
EI'(|Doll, u ") = / EU U = | Dell(x)dx <) / lx — x| TR U T Do (x) dx,
Rn Rn
k=1

which by (4.22) and the arguments in the proof of Corollary 4.21 is seen to be finite. (]

Example 4.26. For n > 2, the fractional Brownian motion with H > % satisfies (4.27) with N=1,any 0 <e <n — L

H
and 8 = % + &: We have

E/T |Y |—n+€dt 1 / | |—I‘l+8 /Tt—nH |y|2 dtd
— X = — — X €X — .
0 t /—27[ . y 0 P 2[2H y

—2H

Substituting u = %I y|*t we see that for any y € R” \ {0} the inner integral equals

2n/2 1 1 1

= —n 2—5m—1 - —n
— |yl / u2 28 exp(—u)du < c(n, H)|y|#™".
24 g Llypr—24

Using the convolution identity for Riesz kernels,
T 1 1
E/ |Y; — x|—n+s dt <c(n, H)/ ly — x|_”+5|y|ﬁ—” dy = c(n, H)|x|ﬁ+8—n.
0 R~

The following generalization of this example is immediate.

Corollary 4.27. Let Y = (Y;):c[0,1] be an R"-valued stochastic process with Yo = 0 on a probability space (2, F, P).
Foranyt € [0, T], let v; := Py, denote the law of Y;. Suppose that s € (0, 1), &, ¢, xx and 8¢ are as in Corollary 4.25, and
that there exists some g € L'(0, T) such that for L' -a.e. t € (0, T) we have

N
f ly —xI 7" v dy) <g) ) Ik — x| %, xeR™
n k:1

Then (3.15) holds.

Remark 4.28. Corollary 4.25 can also be applied to Gaussian bridges: Suppose that n > 2, let B¥ be a fractional
Brownian motion with H > %, and let Y be the Gaussian bridge obtained by conditioning to have B}'I = 1, where
1=(1,...,1) € R". Then using [86, Theorem 3.1] it can be shown that

T
1 1
E/ Y, — x| 7" dt <c[lx|7 T+ |x —1|HTT"], x eR"
0

Similar arguments can be applied also to more general bridges conditioned, e.g., on several time marginals, cf. [86,
Remark 3.6(ii)].

4.5. A brief discussion of variability versus irregularity

In [18] the authors studied ODEs of type dx; = b(t, x;) dt + dw;, where b is an irregular vector field and w is a continuous
fast moving perturbation. Although our goal and methods are different from theirs, our point of view upon irregular paths
and occupation measures follow a similar spirit. In cases where b = b(x) is a bounded continuous function and w is ‘active
enough’ they can prove existence and uniqueness of a continuous solution x, [18, Theorem 1.9]. If b is a distribution only,
b(x.) must be defined appropriately, and in [18] this was done for paths x that differ from the sufficiently fast moving
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perturbation w only by a Holder signal, [18, Definition 1.10 and Theorem 1.11]. The needed activity of w is encoded in
the boundedness and (temporal) Holder continuity in a certain (spatial) Holder norm of the image

t
T,”b(x) = / b(x +wy,)du
0

of b under an operator T taking the average of b along w. The more active w, the stronger is the averaging effect of this
operator, and under suitable quantitative assumptions the authors then obtain existence, uniqueness, and flow properties
for solutions x even if b is only a distribution, [18, Theorems 1.12, 1.13, 1.14]. To quantify how ‘fast moving’ a path
w € C([0, T], R™) must be they look at the Fourier transform [ [0 1] (&) of the occupation measure M[O 1 of w up to time ¢
and, given o > 0 and y > 0, say that w is (o, y)-irregular if

0,u] [Ot]
(4.28) sup  sup (1+| |)Q|Mw (@) — " (@)

< +o00,
aceR" 0<u<t<T |M _t|y

[18, Definition 1.3]. If a path w satisfies (4.28), then the averaging operator 7% is bounded between certain Fourier-
Lebesgue (or Holder) spaces, [18, Corollary 1.5, Theorem 1.6, Theorem 1.7]. Increased activity of w implies higher
regularity (diffusivity) of its occupation measure, and hence better decay of its Fourier transform (larger ¢), which encodes
a stronger regularization effect of 7%. A refined and very systematical analysis of (g, y)-irregularity is provided in [41].

Condition (4.28) is a condition for single paths, and it is later connected to the individual coefficient b via the mapping
properties of T%. In contrast, (2.1) is a condition on X relative to a given BV-function ¢. In (4.18) and (4.19) the interval
[0, T] is fixed, and the decay of the Fourier transforms at infinity is quantified in terms of integrability properties. It might
be interesting to investigate quantities that ‘interpolate’ between (2.1) and (4.28), for instance a version of (4.19) that
incorporates time dependencies. It might also be interesting to see whether a concept of variability relative to both a low
regularity diffusion coefficient o and a low regularity drift vector field » could be useful.

4.6. Compositions of BV oc-functions and Holder paths

Proposition 4.4 allows a multidimensional version of [20, Proposition 4.6], which ensures that compositions ¢ o X are
elements of W7 (0, T). We first provide a bound for the Gagliardo seminorm part in the norm [|¢ o X|lys.0 (o, 7)-

Proposition 4.29. Let ¢ € BVioc(R"). Let X : [0, T] — R”" be a path which is Holder continuous of order o € (0, 1].
Suppose that s € (0, 1), p € [1,400) and X € V (@, s, p). Then for any B € (0, as) there is a constant ¢ > 0, depending
only on a, 8, n, p and s, such that

T p
(4.29) % X]ﬁ’pSC[X]a,w[) |:/Z/I |Xt_y|n,1+s dt.

If o, X, o and s are as before but X € V (¢, s, 00), then for any B € (0, as) there is a constant ¢ > 0, depending only
ona, B,n and s, such that

(4.30) ess sup/ lo
tel0,T]

X)) =Xl I Dyl (dy)
T dr=clXlgeesssup | o m
(t—1) ref0.71 Ju 1 X1 =y

The proof makes use of maximal functions and some of their basic properties, the necessary definitions and results can
be found in Appendix C.

Proof. By (4.7) we have
T T

(4.31) / g(Xr)dT:/ Ipns, (X)g(Xo)dt
0 0

for any nonnegative Borel function g : R" — [0, +o0]. For any fixed ¢ € [0, T'] we have

"o(Xo) — o(Xo)IP e "o(X0) — p(Xo)IP
0o (t—o)lthr o -0t

Irn\s, (X7)dt
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by (4.31), and viewing this as a nonnegative function of ¢, also

T pt _ T pt _
(4.32) f f lp(X1) ‘p(X’)'pdrdt:/ / lp(X0) g"(Xf)lp1Rn\sw(Xr)l]Rn\Sw(x,)drdr.
0 0 0 0

(t —T)+Pr (t—T)!+Pr

Let u := || Dg||lyy denote the restriction of || De| to U. By Proposition C.1 and the «-Holder continuity of X the right
hand side of (4.32) is seen to be bounded by

IXr — X¢ |p
c(n, S)p/ /0 7 [_ YR [Mi—s.a1x,—x. 1 (X0) + Mi—s a1x,—x, 1(Xo) ] dT dt

<cn,s)P[X1Y / /(t—r)‘”p pp—1

x [Mi_sax,—x. 1 (X0) + les,4|x,fx,|ll«(xr)]p drdt;

here M_; ru denotes the fractional maximal function of n of order 1 — s (and truncated at radius R > 0), see (C.1).
The trivial estimate (C.2) implies

p(dy)
(4.33) Ml—x,4\X,—Xj\li(Xt) < C,/R" m

for any ¢ € [0, T] and with ¢ > 0 depending only on n and s, and therefore

T
/ / (t — )P PP Mg ax,—x (X))  dr dt
o Jo

T t ] d p T(otsf,B)p T D d p
SC/ / (t—‘r)‘“l’ﬂpldr[/ 7M( y)_l ] dtfcif |:/ 7” f”(_yl) ] dt.
o Jo R | Xy =y (s =B)p Jo LJu |Xi —yl"=1He
Using Fubini’s theorem we obtain the same upper bound for the summand with £ (X;) in place of ;(X;). Combining the

estimates and using the symmetry of the integrand in the Gagliardo seminorm, we arrive at (4.29). The estimate (4.30)
follows similarly. ]

Remark 4.30. In [19, Proposition 5.0.3 and Remark 5.0.3] it has been shown that for discontinuous ¢ € BV(R) one
cannot expect ¢(X) to have finite p-variation for any p > 1, if X visits a point of discontinuity of ¢ infinitely many
times. In particular, ¢ (X) cannot be Holder continuous of any order in this case. This motivates to use Sobolev norms and
generalized Stieltjes type integrals rather than p-variation and Young integrals.

If X € V(g, s, p), a pinning argument shows that ¢ must be in L?(X). This entails that, for appropriate 8 and p, the
composition ¢ o X is in wh.p (0, T') and, for large enough p, even Holder continuous.

Lemma 4.31. Let ¢ € BVioc(R"). Let X : [0, T] — R" be a path which is Holder continuous of order a € (0, 1). Suppose
thats € (0,1), p e[l,+oo]land X € V(p,s, p). Thenp € LP(X)and po X € Wﬁ’p(O, T) forany B € (0, as). Moreover,
if as > %, then ¢ o X has a (unique) Borel version which is Holder continuous of any order smaller than as — % (We

again use the agreement that +%.O :=0.)

Proof. Suppose first that p € [1, 400). Choose fy € [0, T] such that X;, € R" \ S,. By Proposition 4.4 such #g clearly
exists. Then we have

lo(X0)|” <27 |e(X) — o(Xi)|” + |e(Xip)|"]-
for a.e. t € [0, T]. Using (4.33) we obtain
(X)) — p(Xi)|”
<|X;— Xt0|SP[M1—s,4|X,—X,O\H(Xt) + Ml—s,4|X,—X,O|M(Xto)]p

Do|(dy) 1° Dy||(d u
Sczp-l[mww([/ I w||<_yl>+] +[/ || ¢||<_yl>+]>7
u Xy —y|"=+s U | Xg = yI"=7s
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and integration yields

T
[(@oX)(0)|"dt <c2P7'T|(¢ o X)(t0)|” + 4P [ X1 oo TP [ f
U

T Dol(dy) 1?
4=l x 1P TSP / / _IDgli@y) dt.
ot 1o o L 1xi—ypr=1t4s

Dol (dy) }”

(4 34) |Xt0 _ y|n—1+s

In order to show that ¢ o X € L?(0, T) it now suffices to prove that there is some f9 € [0, T'] such that X;, e R" \ S,

(4.35) |¢(Xz0)!p < 400,
and

| Dol (dy)
(4.36) /L{ 7”% — i < 400

Let N C [0, T'] be the set of all # such that X; € S,,. As seen before, N is a Lebesgue null set, and by Definition 2.5 and
(2.2) we have ¢(X;) = Ap(X;) <ooforallt [0, T]\ N since X; € R"\ S, for such ¢. By (s, p)-variability, (4.36) must
hold for all ¢ € [0, T]\ N’, where N’ is a Lebesgue null set. Thus both (4.35) and (4.36) must hold for any #y € [0, T'] \
(NUN'),i.e.fora.e. ry € [0, T]. In the case that p = 400 the (s, 00)-variability of X guarantees (4.36) for all 7o € [0, T1,
so that the desired result follows by obvious modifications of the above arguments. The membership in W#7(0, T) is
seen using Proposition 4.29 and the statement on continuity using Sobolev embedding, [26, Theorem 8.2]. ]

Remark 4.32. By Remark 4.30 and Lemma 4.31 one cannot expect X to be (s, p)-variable with respect to ¢ for p > %
if X visits discontinuity points of ¢ infinitely often.

In the rest of this subsection we derive an estimate for the weighted L”-term in the norm ||¢ o X|| Only the

wlro,1)
special case p = 1 will be used later on.

Proposition 4.33. Let ¢ € BVioc(R"?). Let X : [0, T] — R" be a path which is Holder continuous of order a € (0, 1] and

X e V(p,s, p) for some s € (0,1) and p € [1,+00). Then for any B € (0, as A %) there is a constant ¢ > 0, depending
only on a, 8, n, p and s, such that

o X)(0)|P s T I Doll(dy) 7 T P
(4.37) fo Tdtfc([X]a{’oofo UM W} dt+/0 [(@ 0 X)(1)] dt).

To prove Proposition 4.33 we make use of the following fact.

Lemma 4.34. Let B > 0 and g > 0 such that Bq < 1. Then for all continuous functions u on [0, T'] we have

Tlu(t)l" T u() —u(@)| TNY
(4.38) fo </ / P dtdr+f0 |u(@®)] dt),

where ¢ > is a constant depending only on B and q.

Lemma 4.34 is an slight adaption of the following result in [21] and [28]: Suppose D C R? is a bounded Lipschitz
domain and let p(x) = inf{|y — x| : y € D¢} denote the distance of x to its complement D¢. Then, by [28, Equation
(17)], we have, for any ¢ > 0 and « € (0, 1), that

(o)l ) — () )
@39 fomniom =<, [, M e dwdr+ [ ol ax)

for all u € C. (D).

Proof. An application of (4.39) to the case d = 1, « = Bq and D = (0, T) yields

T T T
IM(I)Iq lu(t) —u(r)|?
/0 (// P dtdr-l—/o |u(t)|’1dt)
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for all u € C.(0, T). Note also that r—# < [6p(®)]™ B Now suppose that u € C([0, T]). For each n let u,, be the continuous
function on [0, T'] such that u, = u on [1 T — 1] U, is linear on [2n n] UlT — %, T — ﬁ], and u, =0 on [0 ]U
[T —

> 2n
2n, T]. Then obviously u, € C.(0, T) and we have

(4.40) sup |un(t)| < S,
tel0,T]

where S := sup, (g 7 [u(?)|. Since bounded convergence implies

r q T q T T
t t
limf tn (0 dt:/ Oy and lim/ yun(r)qu:/ lu@)|? at,
n Jo tBa 0 tBa n Jo 0

it suffices to show that

T T q T q
1 t
lim sup Jun (8) = un ()] dtdt <c u(®) —u(@)] dtdrt.
n 0 0 |t .L.|1+f3q |t -L-|1+ﬁq

On [0, %] the function u,, obeys the Lipschitz bound |u, () — u, (t)| <nS|t — t|, which implies

q S R
/ / (0 = (0] dtdrqunq/ / |t — 71971 "Pd g dr < c§nPa7L,
0 0

|z_t|1+/3q

This goes to zero as n — oo. Similarly, using (4.40), and writing ¢ for positive constants depending only on g and B and
possibly changing from line to line,

T
lun (1) — up ()4
/ / |t—r|1+/3‘1 dtdrt

T _ T _
<C/ / lun(t) —u(t) +u(r) — u,,(t)l"dtd +f / |u(t) u(r)l"dtdf

4.41) o=zl o = zlhe
n=leT T — q
<84 / /71 — 7P grdr + c/ / |u|fti Tﬁi;)q' dtdt
< cSipPa-] —i—c/ /T |u§t)_:_|b;$})q|q dtdr.
Treating the regions involving intervals [T — %, T'] similarly concludes the proof. (]

A function ¢ € L10C R*, R™), ¢ = (@1, ..., ¢m), is locally of bounded variation, denoted ¢ € BVio. (R™)™, if locally
its distributional partial derivatives D;¢ are R™-valued vector measures in the sense of [5, Definition 1.4 (a)]. We write
again || Dy|| for the total variation of the gradient measure D¢ of ¢. Elementary norm comparison in R” implies that

m
(4.42) IDgll <> IDgill.
i=1

where || Dg;| is the total variation of the gradient measure Dg; of ¢;. We record a consequence of the chain rule for
BV-functions, [5, Theorem 3.96]. See [4,71] for more general chain rules.

Lemma 4.35. Ifm > 1, ¢ € BVioc(R")" with ¢ = (@1, ..., ¢m) and ® : R" — R is a C'-function with bounded gradient
and ®(0) =0, then ® o ¢ € BVoc(R") and

(4.43) |D(@ o @)|| < IVPlsupll Dl

If X € V(pi,s, p) foralli,thenalso X e V(®og,s, p).
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Proof. By [5, Theorem 3.96 and its proof] we have ®@ o ¢ € BV (R") and (4.43). Together with (4.42) this implies that
for any compact K C R” we have

U (| D@ o) |IK)(x) < IV@llsupU ' (1Dl k) (x) < IV @llsup Y U (IDgilllx)(x), x €R".
i=1

Now the second statement follows from (4.4). [l
We prove Proposition 4.33.

Proof of 4.33. For any N > 2 let ®y € C!(R) be an increasing function with ||®’ llsup < 1 and such that d (y) =
fory<—N,Py(y)=Nfory>Nand ®y(y) =y for —(N — 1) <y < N — 1. Then, by Lemma 4.35 (with m = 1) and
the hypotheses of Proposition 4.33, we have ®x(¢) € BV (R") and X is (s, p)-variable w.r.t. each ®y(¢). Suppose
that (4.37) holds for all ®y(¢) in place of ¢. Then, by (4.43),

/T (PN (@) o X)(0)|P J
0 tBp

D(® d T
<c (/ [/ I D( N((/;)|)l||(Y y)} dt+/0 |(®N(¢)OX)(t)|pdt).
T V4 T
fc[x]?;foo</ U w] dt+f |(<pox>(z)\”dr>,
o LJu | Xi—yl'—* 0

and (4.37) for ¢ follows using Fatou’s lemma. Consequently it suffices to prove (4.37) under the assumption that
sup, g l@(x)| < N, and we do so in the sequel.

Let (7:)s=0 be a (radially symmetric) flat mollifier as in Appendix B. For each ¢ > 0 the composition ¢, o X of the
mollified function ¢, := ¢ * n, with the path X is continuous on [0, T'], so that by (4.38),

T T pT _ T
(444) / |¢e<xf)|f’dt§c(f / e (X1) %(XﬁV’dth/ |¢8(Xt)|pdt)
0 [ﬁp 0 0 0

|t — |1 +Pp

with a constant ¢ > 0 depending only on 8 and p. By (B.2) we have
(4.45) lim g (y) =¢(»),  y€R"\S,,

where S, is the approximate discontinuity set of ¢. Since

sup |ge (x)| < sup fnicp(y)}nwc —y)dy <N

xeR” xeR?

T

and y, 071 i finite, we can use (4.45) together with Proposition 4.4 and bounded convergence to conclude that

T T
(4.46)  lim f |pe(X1)|" dt = lim / e ()] 1M () = f lo(0)|” 1l dx) = / (X" dt.
e—=0Jo e—=0 Jpn Rn 0

As before, let 74 denote the restriction of || Del| to a relatively compact open set U/ containing X ([0, T']). Let
e = Do ||| x (0,77 For sufficiently small & the open g-parallel set (X ([0, T'])), of X ([0, T']) is contained in I/, so that
by Corollary B.3 we have

(4.47) U™ () (x) < e, U ™y (x),  x e R,

where c(n, s) > 0 is a constant depending only on n and s. Let next 0 < 7 < ¢ < T be distinct and such that X;, X; €
R" \ S,. Then Proposition C.1 and bound (4.33) imply

|0 (X1) — e (X0)| < e, )IX; — X" [U" ™ e (X)) + U™ e (X))
Combining with (4.47) gives

(4.48) |0 (X1) — 0o (X0)| < cn, )| X, — X" [U ™ e (X0) + U i (X0)]-
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Therefore we have

lpe (X1) — @ (X)|P
(t — 1)l +pr

< (. )P [XTefloo(t = D*PPPTHUT 1 1y (X0) + U g (X))
for any such ¢ and 7, and as at the end of the proof of Proposition 4.29 we see that, thanks to (s, p)-variability, the right

hand side is integrable over [0, T1>. Since by (4.45) we have

; lpe (X1) = e (XDIP _ o(Xs) —p(X)IP
e—0  (t—1)!HPp =)t

for any such ¢ and 7, symmetry and dominated convergence imply

T — p
0/ f |0e (X)) — @e (X )| dr dt

|t_r|1+/5[7

T
|9e (X1) — e (Xo)[”
(4.49) = lim / / ve lt’_ﬂ‘fiﬂp’ Ipns, (Xo)lpns, (X)) dT dt

e—0

T o(X)) — o(X)|P
zf / lo(X;) — o(Xo)| deds.
o Jo |t — z|1+hp

Applying Fatou’s lemma to the left hand side of (4.44) and using (4.46) and (4.49), we obtain

T X)|P T X)I|P
/ lp(Xy)| dt <limin f/ l@e (X7)| dt
0 tBp e—0 tBp

T T
. l0e (X)) — @e (X)|P p
(4.50) 5635%(/ / P dtdt + 5 |loe (X0)|" dt
T T
lp(X1) — p(Xo)IP [ p
= dtdt + Xp)|"dt ).
C(/o |, e+ [ o)
Using Proposition 4.29 on the first integral on the right hand side and readjusting constants, we arrive at (4.37). |

4.7. Proof of existence and regularity of the integral

Now the proof of Theorem 2.12 follows easily.

Proof of Theorem 2.12. To show that p o X € W(’)g )1 (0, T) as claimed in (i) we have to show that

T |<p( Ol
looXlg1= dt +[¢p o X]g1 < +oo.
0

Here, the finiteness of the weighted L'-term follows from Proposition 4.33 and Lemma 4.31, and the finiteness of the

Gagliardo seminorm follows from Proposition 4.29. Since Y € C¥ ([0, T],R) we have Y € W1 Bro0 by (2.5), provided
that 1 — B < y. Thus the existence of the integral (2.8) as claimed in (ii) follows from Pr0p051ti0n 2.11 by choosing
B € (1 — y,as). To conclude the Holder regularity claimed in (iii) we can follow [81, Proposition 4.1 (II)] and [100,
Proposition 6.2 (i)] and note that, with 8 and y as stated and 0 <7 <t < T, we have

' ! " e (X))l “lo(Xu) — (X
‘/0 so(Xu)dYu—/O p(X,)dY, §|IY||WT|-ﬁ,oo(OvT)</ (u—r)ﬂd +/f T dr du>.

If X €V(gp,s, p),thengoX e WHP,T) by Propositions 4.29 and 4.33 and Lemma 4.31. For p = +00 we have

" (X))
¢ (u— )P

du < cllg o Xllypoo.r)t — 1) °

and

“o(Xy) — (X))
/ / u_r)1+/3 drduSC”@OX”Wﬁ.w(()YT)(t—T)
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asin [81]. For 1 < p < +o00 we can proceed similarly as in [100] and use Holder’s inequality to see that

" e (X

du<c Xllwe. t—o)I=A=/p,
 wu—1)P <clgo ||Wﬁp(0,T)( )

Using B < B/ < as and % + 37 =1 we also have

“le(Xw) — (X))l
// (u—r)1+,3 drdu
“o(Xy) — o(Xy)| 1
E‘/; /; (u—r)ﬁ,"'l/p (u_r)ﬂ_ﬁ/+1/q drdl/t

u Up s pt pr 1/q
( / [ letk g, ) ( [ (r_u)(ﬂ’—ﬁ)q—ldudr)
-r T Jt

<cllgo X”wﬁ’-p(oyr)(t - T)(l_ﬁ)_l/p+ﬁ . O

The following quantitative estimates are a byproduct of the above proof, Propositions 4.29 and 4.33 and (2.7).

Corollary 4.36. If ¢, X, and Y satisfy the hypotheses of Theorem 2.12 (ii), then forany 1 —y < 8 <as andanyt € [0, T']

we have
I Dol (dy) r
<c|Y| IM(OT)(X]M/ fulX[ = 1+Sdt+/0 lo(Xp)|dt ).

If o, X, and Y satisfy the hypotheses of Theorem 2.12 (ii), then for any 1 —y < 8 < as and any t € [0, T] we have

. T P T
| Dell(dy) p
p(X,) dY, <cllYlly1-po0 ([X]s’f / [/— dt + p(Xy)|" dt
H/o v CI=([0.T]) Wp =01 o Lulx,—ypr=t+s 0 o0

with straightforward modification for p = +00.

.51) ‘ / o(X,)dY,

4.8. Interpretation as currents

Although it will not be used in the sequel, we briefly comment on an alternative interpretation of (4.51) which is close to
the concept of stochastic currents investigated in [38] and [36]. Given a path X : [0, T] — R” and a number s € (0, 1), set

[olxs == U ID@l| 1y, #€BV(R").

Obviously this defines a seminorm on BV (R"). Recall that a sequence (¢,), C BV(R") is said to strictly converge to
¢ € BV(RY) if lim, ¢, = ¢ in L' (R") and lim,, | Dy, ||(R") = || De||(R"), [5, Definition 3.14].

Proposition 4.37. For any path X and any s € (0, 1) the seminorm [-1x s is lower semicontinuous on BV(R"™) w.r.t. strict
convergence. Moreover,

(4.52) {(p IS BV(]R”) Helxs < +oo}
is a subspace of BV(R™), closed w.r.t. strict convergence.

Proof. If (¢,), C BV(R") strictly converges to ¢ € BV(R"), then, by [5, Proposition 3.15], also lim,, || Dg,|| = || D¢||
vaguely. Hence, by [67, Chapter I, Theorem 1.3], we have

U [Dgl|(x) < liminfU' = Dgy (), x € R,

and by Fatou’s lemma, used w.r.t. /,L[X 7l , the lower semicontinuity follows. The closedness of the above subspace follows

similarly. (|



2066 M. Hinz, J. M. Tolle and L. Viitasaari

Although it is too strict for most applications, let us mention that the norm [|¢ gy := ||@ll L1 @®n) + | Dl (R") makes
BV(R") a Banach space, and convergence in this norm implies strict convergence. Consequently (4.52) is also closed
w.r.t. |¢|lBv, hence itself Banach with this norm.

We write Vx ((R", R") for the Banach space of all ¢ = (¢1, ..., ¢,) € BVR"))" with [¢;]x s < +oo for all i with
norm [l@|lx.s := Y _i_; (@i Bv®n) + [@ilx.s)-

The following interpretation of the integral as a bounded linear functional on Vx ((R",R") is a special case of (4.51)
and seems close to [36, Remark 12].

Corollary 4.38. Let X € CY ([0, T1, R") with y > % and let s € (% — 1, 1). Then the integral fOT o(X,)dX, exists for
any ¢ € Vx (R",R") and satisfies

T
’ /0 (X)X | = Xy 1n o 7 (1 1XT) )9l

forany Be (1l —vy,ys).
4.9. Proof of the change of variable formula

We provide a proof of Theorem 2.13 which follows by mollification of the coefficient and taking the limit. The following
result yields convergence in W(/)s ! 0, 7).

Lemma 4.39. Let ¢ € BVioc(R?) and X € C¥([0, T], R™). Suppose that s € (0,1), p € [1,+00), and X € V(p, s, p).
Set . = @ x ng, where (ng)e=0 is a mollifier. Then for any B € (0, as) we have

(4.53) lim [ 0 X — ¢ 0 X[l 5.0 =0.
e—0 0

Proof. Compare also with [34]. Consider first the seminorm part

T rTo(X,) —o(X:) — 0 (X X)|P
(4.54) [(poX_%oX]ﬁp:/ / (X)) — o(X7) — 0 (Xy) + @ (X7)| deds.
' o Jo [t — ¢ |1+Pp

Since X € V (g, s, p), (B.2) and Proposition 4.4 imply that
(4.55) lim | (X1) — g (X[ =0

for a.e. t € [0, T]. Thus it suffices to find an integrable upper bound in order to apply dominated convergence theorem.
For this we use

lo(X0) — @(X1) — @e (X)) + 0e(Xo)|” <227 o (X)) — (X7 + 277 oo (X)) — g (X0)|.

For the first summand on the right hand side we can use Proposition 4.29. For the second, Proposition C.1, the bound
(4.33), and Corollary B.3 imply that for ¢ sufficiently small and £'-a.e. , 7 € [0, T,

lpe (X1) — @e (X)|P X — X |°P

It — | +Ap =c f—7|I+Pp [UI_X(HD‘PE” Ixqo.r7) (X1) + UI_S(HD§0€|||X([0,T)])(Xr)]p
4.56
( : IXe — X IPP 0y 1—s »
=c If — o[ FBp (U (I1D@ ) (X0) + U (1 Do lll) (X))

with & D X ([0, T]) relatively compact open as in Definition 2.1. The quantity (4.54) goes to zero as ¢ — 0 by the
dominated convergence theorem. As in (4.44) and (4.50), we obtain

dt

/T lo(X1) — e (X1)|” dr<c /T/T l9(X1) — @ (X1) + ¢ (X7) —w(Xr)lpdt
0 thp o Jo |t — z|1+Bp
(4.57)

T
+f0 lo(X1) —¢g<xt>|”dr).
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Recycling the pinning argument, we choose g € [0, T'] such that X;, € R" \ S, to see that

loe(X0)|” <277 | e (X1) — 0e (Xi) | + |0 (Xi)| "],

and treat the difference ¢ (X;) — @ (X4,)| using the maximal inequalities and potential bounds as in the proof of Propo-
sition 4.29, which gives an integrable upper bound. By (4.55) and dominated convergence we have

T
lim/ |0(X) = ¢e(Xp)|" dr =0,
e—0Jo
and combining with the above, we see that also (4.57) goes to zero as ¢ — 0. (]
We prove Theorem 2.13.

Proof of Theorem 2.13. Let F, = F % n,, where (1);)¢~0 is a mollifier. By Theorem 2.12 all integrals fol orFe(Xy) dX,’j
are well defined. We have oy F, = 0 F * 1), and a standard Taylor approximation argument yields

n t
(4.58) Fe(X)=Fe(®)+ ) / O Fe(X,) dXE.
k=10

By Proposition 4.4, X, € R" \ | J;_, Sy, r for L'-ae.t €[0, T]. Thus, by Lemma B.4, X; € R" \ SF for Llae.t€[0,T]
as well and we have

lim Fo(X,) = F(X) and lim F,(£) = F(0).
&= £—>

By Lemma 4.39 we have

Sli_r)l})” WFe(X)— Kk F(X)| Wi o) =0
foreachk=1,2,...,n and for some 8 € (1 — «, as). Using (2.7) we therefore arrive at (2.10). Finally, for continuous F
we have S = & concluding the proof. O

5. Existence and uniqueness proofs

In this section we prove Theorems 3.8, 3.24, 3.25 and 3.28 and Corollary 3.26.

We make repeated use of the elementary facts that a function f = (fi, ..., fi) is in the space wh.p (0, T,R™) if and
only if all its components f; are in WA-P(0, T), and that, by the norm equivalence in R™, the norm || f{lys.r (0,7, rm)
is comparable to Y /L, || fillws. r(o,r) (similarly for other function spaces). We apply the fact that estimates like (2.7) or
(2.9) remain valid for vector valued functions of compatible dimensions at the expense of having a different multiplicative
constant in front. We also use the symbol L? (X, R™) for a vector valued version of L? (X).

5.1. Invertibility and BV -regularity

In this subsection we verify Lemma 3.14. Recall that by the Cayley—Hamilton theorem the inverse A~! of an invertible
(n x n)-matrix A satisfies

_ (_l)n—l 4 5
5.1 [ A— 'L _1A" 1),
(5.1) o) ( + cnt + - tcily)
where [, is the (n x n)-identity matrix and, for k =0, ...,n — 1, one has

en—k = Bi(s1, —11s2, 213, ..., (=DF 7' (k — Dlsye),

with B, denoting the k-th complete exponential Bell polynomial and s; = Tr(A’) being the trace of A/. We prove
Lemma 3.14.

Proof of Lemma 3.14. Suppose that o satisfies Assumption 3.12. Recall that we always consider fixed Lebesgue repre-
sentatives of the components o;;. Let N C R" be a £"-null set such that

(5.2) det(oc(x)) >& and |o0;;(x)| <| 0| oo grxny forall x € R"\ N and any i and ;.
J (R", )
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For such x the matrix o (x) is invertible, and we set & (x) := (o (x)) L. For x € N we can set 6 (x) := 0. For x € R" \ N
the matrices 6 (x) of o (x) satisfy (5.1) in place of A 'and A.In particular, since for all quadratic matrices A the elements
of the matrix products Ak traces tr(A), and the determinant det(A) are polynomials of the elements of A, we observe
that the coefficients 6;;(x) of 6 (x) are rational functions of the coefficients o;; (x) of the form

. Pij(o(x))
(5.3) Gij(x) = ———,
det(o (x))
where for each i and j the function P;;(o) is a polynomial of degree n — 1 in the coefficients oy, kK, =1,...,n,0f 0.

By the boundedness of the o; we have P;; (o) € L°°(R") and by (5.2) and (5.3) also 6;; € L>(IR"). For fixed i and j let
p = Pij — P;j(0) and letu € C! (R™*",IR?) be such that u := (p, det) on the image {0 (x) : x € R*\ N} C R"*" of R"\ N
under o. Let F € CCl (R2) be such that F(a, b) = ¢ for (a, b) € [—llp(a) Lo ®ny, | (o) |lLe@my] X [&, || det(a) || Loorm)].
Then ® := F o u is an element of C' (R"*"), its gradient V& is bounded and

(5.4) Gij(x)=Poo(x), xeR"'\N.

As in Lemma 4.35 the chain rule, [5, Theorem 3.96], now shows that &; i € BVioc(R"). To see the last statement of the
lemma, note that for x € R" \ N we have deto (x) < n!||o || pooqn guxny, so that

1 1
det(&(x)) = > .
det(o (x)) ~ n!flo||poogn,rrxn) O

5.2. Solutions to the deterministic equation

In this subsection we provide a proof for Proposition 3.18. Assumptions 3.12 and 3.15 allow to conclude that 6 has a
Lipschitz potential.

Proposition 5.1. Suppose o satisfies Assumptions 3.12 and 3.15. Then there exists a Lipschitz function g : R" — R" such
that its Jacobian matrix V g, defined a priori in distributional sense, satisfies

(5.5) Vg=o6 L'-ae.
In particular, g € WH2°(O) for any bounded domain © C R".

We record a short helpful argument to conclude local continuity and boundedness. By S(R”, R") and S’ (R", R") we
denote the spaces of R"-valued Schwartz functions and tempered distributions, respectively.

Lemma5.2. Ifn>2,1 < p <+ooand G € §'(R") is such that VG € LP(R",R"), then G € L9(R"), where é = % — %

Proof. Given ¢ € S(R") let ¥ := —V(—A)~ !¢, where A denotes the Laplacian on R” and (—A)~! the Newton poten-
tial. Then ¥ € S(R", R") and

(G.9)=—(G.divy) =(VG, ¥) = fRn (VG) - Y dx,

so that

1G.03] = 1961 ey

=c[IVGI] Ly ey

V=Dl @y

(_A)_1/2§0 ” Ly (RM)

S C” |VG| HLP(RVL) ”(p”Lq/(Rn)

by the L” -boundedness of the Riesz transform, [87, Chapter II, Section 4, Theorem 3 and Chapter III, Section 1], and
the fractional Sobolev inequality, [87, Chapter V, Section 1, Theorem 1]. Consequently G € L9(R") by duality. ]

Remark 5.3. Recall that for ¢ > n and for any smooth bounded domain O C R" we have the Sobolev embedding
wha(©) c C%(O), where 0 <§ <1 — 3 For instance, see [3, 4.27].
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Using Lemma 5.2 and Remark 5.3 we can prove Proposition 5.1.

Proof. In the case that n = 1 we can simply integrate & to find a locally bounded Lipschitz function g satisfying (5.5).
Suppose n > 2. By Assumption 3.15 and a distributional version of Poincaré’s Lemma, there exists g = (g1, ..., 8n) €
S’ (R",R") such that Vg = 6 holds in distributional sense. That is, the jth row Vg; = (D1gj, ..., D,g;) of Vg equals
the jth row 6 = (6j1,...,6;,) of & in S'(R",R"). See [56, Chapter 4, Section 3, Proposition 9] of [85, Chapter II,
Section 6, Théoreme VI] (the result is stated for the dual of smooth compactly supported functions, but the proof does not
change for Schwartz functions and tempered distributions). For any j and k we have Dyg; =Gk € LY(R"™Y N L®(R") by
Assumption 3.12 and Lemma 3.14. Now suppose that O C R” is a bounded domain. By Lemma 5.2 and the boundedness
of O we can conclude that g € W9 ((O, R") for arbitrarily large ¢ < 400, and Remark 5.3 implies that g is continuous
on O, and hence also bounded on O. As a consequence, we have g € WI’OO(O, R"™), and a standard mollifier argument
yields |[g(x) — g()| = Vgl poomn grxnylx — y| forall x, y € O, see [52, Theorem 4.1]. ([l

Our proof of Proposition 3.18 is based on an inverse function theorem for Sobolev functions proved in [62, Theorem 1].
We quote a special case of this result sufficient for our purposes. See also [63].

Proposition 5.4. Letn >2.Ifg € WIL’C" (R, R") is non-constant and there exist § > —1 and «k € [1, +00) such that for
L"-a.e. x € R" we have

(5.6) (Ve()s, &)= 8|Vg()&lgl, & eR”,
and
(5.7) |Vg()|" <k det(Vg(x)).

then g is a homeomorphism of R onto itself.

Remark 5.5. Condition (5.7) is usually rephrased by saying that g is «-quasiregular or of bounded distortion, see for
instance [54, Section 1.2] or [82]. A result similar to Proposition 5.4 is [24, Theorem 1]. There condition (5.6) is replaced
by a £"-a.e. nonnegativity condition on the sums of principal minors of o.

We prove Proposition 3.18.

Proof of Proposition 3.18. By Assumption 3.12, Lemma 3.14, Assumption 3.15, and Proposition 5.1 there exists a
Lipschitz function g € WIL’C" (R",R") such that (5.5) holds. In the case n = 1, Assumption 3.12 and (5.5) imply that
||a||ZOIO(R) <6(x) =g'(x) for L'-a.e. x € R, and hence g is strictly monotone and bi-Lipschitz with inverse f = g !

having Lipschitz constant bounded by ||o || (r). Assume n > 2. Again by Assumption 3.12 and Lemma 3.14 we have

1

<
n! ”U ||Zoo(Rn’Rn><n) - det(U (.X))

= det(& (x)) = det(Vg(x))

for L"-a.e. x € R", and by (5.5) also |[Vg(x)|" < ||o|| Hence (5.7) holds with

n
LOQ(R”,RHXVL)'
Kk =n! ”& ||71130(er’erer) ”0 ”r[l‘oo(Rn,Rnxn)‘

Condition (5.6) is immediate from (3.10). Consequently g is a homeomorphism by Proposition 5.4, and we denote its
inverse by f = g~ !. For any bounded domain O the restriction g|o is a homeomorphism with inverse f| ¢(0), and by

Proposition 5.1 also g|o € W!"~1(O, R"). This implies that f € Wll{cl (g(0),R™), see [54, Theorem 5.2]. Consequently
the chain rule can be applied to g o f =1id, and taking into account (4.1) we obtain

I=V(go N =V(fMVIM=0""(fM)VS)

for £"-a.a. y € R". The invertibility of o yields Vf = o (f) L"-a.e. and since o € L (R", R"*"), it follows that f is
Lipschitz with Lipschitz constant bounded by ||o || 00 (e Rrxn). (|
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5.3. Existence of solutions in the invertible case
We observe the following stability property of conditions of upper regularity type.

Lemma 5.6. Let Y : [0, T] — R" be a path, B C R" Borel and d > 0. Suppose that f : R" — R" is a Borel function with
Lipschitz inverse g = 1. Then there is a constant M > 0 such that for all u € [0, T] we have

T 4 T 4
folf(m—f(n)l drsM/O 1Y, — Y, |~ “dr.

Proof. Forany f,u € [0, T] we have |Y; — Y, | = |g(f(Yy)) — g(f (Y,))| <Lip(g)|f (Yy) — f(Y,)|, and consequently the
claimed estimate holds with M = Lip(g)¢. O

In the next lemma we justify the application of the change of variable (2.10).

Lemma 5.7. Let g and f be as in Lemma 5.6. Let s € (0, 1), ¥ € (135. 1), Y € C¥([0, T, R") with Yo =0, BCR" a
Borel set, and x € R". Suppose that o is upper d-regular on B withd > n — 1 + s or that

T
(5.8) sup / 1Y, — x| 7" dr < +o0,
xeY ([0, TDN(f =1 (B)— f~1(¥)) JO

and similarly for B€. Then the path X : [0, T] — R", defined by X; := f(Y; + g(x)), t € [0, T, is (s, 1)-variable w.r.t.
o, and

t
(5.9) th)%—i—/ o(X,)dY,, te€][0,T].
0
Proof. If Y satisfies (5.8), then by Lemma 5.6 we have

T
sup / 1X, — X, | 7" dt < o0,
uel0,T],X,€B JO

and a similar conclusion is true for B¢. Therefore the hypotheses on o, together with Corollary 4.16 and Remark 4.2,
imply that X is (s, 1)-variable w.r.t. o. If f is bi-Lipschitz on R”" it is proper, and applying [5, Theorem 3.16] component-
wise, we may conclude that for each j and k the function 0x f; = ok (f) is in BV (R"), see also [53]. By the same
theorem and the bijectivity of f we also have

ID@ )| = | P(ojeog™")| = | Desojn)| < (Lin(@)" " g#ll Dojill,

with the notation g4 from [5, Theorem 3.16], which is the pushforward operation on measures, however, defined differ-

ently when operating on functions. Using | f(¥/ (i)) —z| < Lip(g)|Y, [g(i) — g(2)|, the fact that g is proper, and the fact
that X = f(Y¢™) is (s, 1)-variable w.r.t. o,

T °
[ v D@l (v ) ar
0
n—1 T (x) n+l—s
. - X . —
< (Lip(g)) / / Y5 —al g#llDojill(da) dt
0 K
n—1 r (%) —n+1—s
= (Lip(9)) / / VS =g @[ Dol (dz) dt
0 Jgml(K)
2n—2+s T (€3) n+1—s
. — 3 X - )
< (Lip(g)) / / |F(vEY) -z | Do ji||(dz) dt < +o0.
0 Jf(K)
That is, Y8® is (s, 1)-variable w.r.t. 9 fj- Consequently, by Theorem 2.13,

o o t o t
X, = f(Ytg(x)) — f(yég(x)) +/ Vf(Yf(x))dYu =X +/ o(X,)dY,
0 0
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for all ¢ € [0, T']. The stated Holder regularity is clear since f is Lipschitz. Finally, if » = 1 and g is as in Theorem 3.8,
we can use the fact that f'(Y;) = o (X;) for Ll-ae.t [0, T] and arrive at the same conclusion. O

Lemma 5.8. Let g and f be as in Lemma 5.6. Let s € (0,1), y € (t45. 1), Y € CY([0, T],R") with Yo = 0 and let
x € R"™. Suppose that there are ¢ € (0,1 —s), ¢ >0, and 8§ € (0,n — 1 + s — ¢€) such that (3.13) and (3.14) hold. Then
X, = f(Y; + g(x)),t €[0, T], defines a path X that is (s, 1)-variable w.r.t. o and satisfies (5.9).

Proof. By Lemma 5.6 and the hypotheses we have

T T . - o
I N R AT

—n+6

T
:/O 1Y, — (g(x) — g®)| " dr < cM|g(x) — g(B)] <ceMLip(f)"8|x — &7,

Consequently, Corollary 4.25 implies that for P-a.e. w € Q2 the path X (w) is (s, 1)-variable w.r.t. ¢. One can now follow
the arguments in the proof of Lemma 5.7. ]

A slight modification gives a probabilistic version of the statement.
Corollary 5.9. Let g and f be as in Lemma 5.6. Let s € (0, 1), y € (11?7 1), let Y = (Y1)ieq0,7] be a process with P-a.s.
Holder continuous of order y as in Corollary 3.26, and let X € R". Suppose that there are ¢ € (0,1 — 5), ¢ > 0, and

6 € (0,n—1+s —e¢) such that (3.14) and (3.15) hold. Then for P-a.e. w € Q the path X (w) : [0, T] — R”", defined by
X () = f(Yi(w) + g(X)), t €0, T], is (s, 1)-variable w.rt. o, and satisfies

t
Xt(w)=5e+/ o (Xu(@)dY,(®), tel0,T].
0

Proof. In view of the preceding proof it suffices to note that

—n+6

T T
B[ X =B [ = (a0 )| dr < M) = )

We can now verify our existence results.

Proofs of Theorems 3.8 and 3.24. Statement (i) in Theorem 3.8 is clear, the first part of statement (ii) follows as in [89,
Theorem 2.1], the second part of (ii) is easily seen using Lemma 5.6. By Proposition 3.18 also the hypotheses on ¢ in
Theorem 3.24 guarantee the existence of f and g are as required by Lemma 5.6. Consequently Lemma 5.7 applies and
yields the desired statement. O

Proofs of Theorem 3.25 and Corollary 3.26. Proposition 3.18 yields functions f and g as in Lemma 5.6. Lemma 5.8
then implies Theorem 3.25 and Corollary 5.9 gives Corollary 3.26. ]

5.4. Uniqueness of solutions in the invertible case

In this subsection we prove Theorem 3.28. We follow the basic idea of [43, Lemma 3.5] and [89, Theorem 2.2], and
employ a smoothing argument which permits to use Riemann sum approximations.

The following Proposition is a multidimensional version of the results proved in [98, Theorem 4.3.1] and straightfor-
ward to see from there.

Proposition 5.10. Let h = (hy, ..., h,) be an element ofCZ(R", R™). Then for any X € C*([0, T], R") with a > % and
any t € [0, T] we have

t
h(X,) = h(Xo) +/ Vh(X,)dX,.
0

Moreover, the integrals can be understood also as Riemann—Stieltjes integrals.
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Suppose now that o satisfies Assumptions 3.12 and 3.15, let & be as in Lemma 3.14, and let g be the Lipschitz solution
to (5.5). Thatis, Vg =6 L"-a.e on R". We denote by gs = (g1.5, - - -, gn.s) the element-wise smooth approximation of
g=1(g1,-..,gn) defined by

(5.10) 8i,8 = 8i * 15,
where (75)s>0 is a mollifier as in Lemma B.4. From the identity V(g % ns) = Vg * ns it is immediate that
(5.11) Vgs =05 L'-ae.,
where 65 = ((61)5)1<,k<n is the element-wise mollified version of 6 defined by
(Gjk)s =G jk *ns.
By the continuity of g, we have
(5.12) (Sli_r)r(l)gs(y)=g(y), y eR”,
and since g; € Wlf)’cl (R™) for all i and 6 € BV(R") for all j and k by Lemma 3.14, we have
(5.13) lim65(y) =6(y), yeR"\ S
by Lemma B .4.

Proposition 5.11. Suppose that o satisfies Assumptions 3.12 and 3.15,Y € CY ([0, T],R"),and x e R". Ifx € (%, 1) and
X € C¥([0, T1, R") is a variability solution for o and Y started at X, then for any § > 0 and t € [0, T] we have

t
(5.14) 25(X) = g5(5) + fo 65(X)o (X, dYs,
where gs and 65 are as in (5.11).

To prove Proposition 5.11 we can follow the strategy of [98, Theorem 4.4.2] and proceed by Riemann sum approxi-
mation. We make use of the following elementary observation.

Lemma 5.12. Suppose that B € (0,1), t € [0, T and that B € WF1(0, t, R"*") N L>®(0, t, R"*") is an (n X n)-matrix
valued function. If (Am)=1 is a sequence of (n x n)-matrix valued functions A, € Wé}’l(O, t, R N L0, ¢, R"™*")
satisfying

m]LmOO ||Am || Wg'l(O,I,R"X") = O, Szp ||Am ”Lw(O,I,R"X”) < +oo and
(5.15)
lim [A, )| =0 for L'-a.e.u €]0,1],
m—00
then

mll_I)l'lOo ”AmB“W(f” (0,7, Rnxm) =0.

Proof. The boundedness of B and the first assumption in (5.15) give

m—00 ub

"|An(u)B "1A
limsup/ Mdu5||3||mwwxn) lim/ | ”’(”)|du=0.
0 uﬁ m—00 [

On the other hand, we have
|An ) B() = An(r)B(r)| < [Am@)||B) = B@)| + |BE)|[Am @) — Ap ()]
The second and the third assumption in (5.15) imply

’/" |Am (u)||B(u) — B(r)|
0 Jo

PR dudr =0

lim
m—00
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by bounded convergence, and the first assumption in (5.15) ensures that

t t
. |B()Am () — A (r)| :
1111nl>sé'lop/(; 0 |M —r|/3+1 dudr = ”B”LOO(O,I,R"X")mlLI}éo ”Am”Wg’l(O,l,R”X”) =0.
Combining, we arrive at the result. O

We prove Proposition 5.11.
Proof. To show that the integral is well-defined we first claim that for any 8 < as we have
(5.16) 165 (X0 (X |10, 7 oy < 00

To see this, note that 63, is bounded on a locally compact neighborhood O containing X ([0, T']), and since X is a variability
solution, Proposition 4.33 implies that

du < 00

T \65(X,)o (X T oX
f l6s(Xu)o ( ”)|du5sup|&3(x)| lo (X))l
0 uﬁ xeO 0 uﬂ

Using (4.8) we obtain

/T 165(Xu)o (Xu) = 65(X)o (XDl -
0

lu —r|P+1

T'165(Xy) — 65(X,)|
lu — r|B+1

T _
< sup‘ﬁg(x)| lo(Xy) — o (X))

dudr.
xeO 0 lu —r|p+1

dudr + ||U||Loo(]Rn’Rn><n)/0

Proposition 4.29 implies the boundedness of the first integral on the right hand side, and the second integral is bounded
by Holder continuity of X and differentiability of 65. Thus we have (5.16), and as a consequence, the integral in (5.14) is
well-defined.

To verify equation (5.14) we first note that, since gs and 5 are smooth and X is Holder continuous of order o >
Proposition 5.10 yields

1
2>

t
050X = gs(0) + [ Gs(X,) X,
0
The integrals can be approximated by Riemann—Stieltjes sums

t Nm
/{; os(X,)dX, :mll)mwX;US(X’}rf)l) . (Xt.;m) — Xt;('rj)l)’
]:

(m

where (7,),, is a refining sequence of finite partitions of [0, #] with subinterval endpoints L ) and mesh || =

(m) _ . (m)

max |t | ] |. In particular, for

Nm

m _ ~
ITy (u) = 205(Xl;rf)l)l(t;@yt;m>](u), u € [0, 1],

j:

we have
. . m B

(5.17) mlgllw||05(X.) — 30| T
(518) SEP“&(S(XM) - Hg}(u) ||L°°(0,I,R"><”) <400 and )nll)mm|&8(Xu) — H';(u)| — 0’ ue [0’ t],

which can be seen similarly as in [98, Theorem 4.1.1]. Since X solves (3.1), we obtain

m

t N £ t
(5.19) f 65(Xy)dX, = lim Z/] &5(X m)o (X,)dY, = lim / I (u)o (X,) dY,,.
0 m—00 st T/(-T)l j—1 m—00 Jq
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Since o (X) € W' (0, 1, ") 1 L%(0, £, R"*") we may, by (5.17) and (5.18), apply Lemma 5.12 with
Ap() =65(X,) — %) and B(u)=o0(X,), uel0,1],
to obtain
Jim [[65(X)0 (X) = TIF )0 (X [ 1 g, g, =0
Then, by (2.7) and (5.19),
/0165(Xu)qu :/OI&B(XM)U(XM)dYu
concluding the proof. (]

Theorem 3.28 will follow from (5.14) as § — 0 if taking limits can be justified. To provide this justification we note
that variability w.r.t. ¢ implies variability w.r.t. 7.

Proposition 5.13. Suppose that o = (0ji) 1< k<n Satisfies Assumption 3.12 and let 6 be as in Lemma 3.14. If for s €
(0,1) and p € [1, +00] we have X € V (o, s, p), then also X € V (5, s, p).

Proof. Recall (5.4), i.e., that each component 6;; of & can be written in the form 6;; = ® o o with a suitable function

® e C'(R"™ ") (depending on i and j) with ®(0) = 0 and bounded gradient. Consequently X € V (6; i, s, p) for each i

and j by Lemma 4.35, and this means that X € V (4, s, p). |
We prove Theorem 3.28.

Proof of Theorem 3.28. Since by Proposition 5.13 the path X is (s, 1)-variable w.r.t. &, we have X,, € R"\ S; for £'-a.e.
u € [0, t], and, together with (5.13),

lim|65(X,)o (X,) — 1| =0
§—0

for such u. Since also 6 (X.) € L*°(0, ¢, R"*") by (4.8), dominated convergence, together with the boundedness of o and
o, implies
"os(X X)) -1
limf |05 (Xu)o (Xu) | du=0.
8—0Jo Ltﬂ

For the Gagliardo seminorm we first note that

|65(Xu)o (Xu) = 65(X)0 (X)| < |6 (X)|| foc 0.4 sy [0 (Xa) = 0 (X))

+ HG(X')HLOO(O,I,R"X")

o5 (Xy) — &S(Xr)‘

Since we have

n

[0(X)]41 =elXToe Y UIDS I 1 1,
i,j=1

by (4.29) in Proposition 4.29 and, reasoning as in (4.56), also

n
[0s(X)]41 < clXTone Y U 1DG ] 11 1,
i,j=1

with a constant ¢ > 0 independent of §, we can again use dominated convergence to conclude that

. trt |65(Xu)o (Xu) — 65(Xr)o (X))l
lim du

dr=0.
§—0Jo Jo |M—V|l3+1

This shows that

SIE)I(I)||6§(X)O—(X) - I” W(/JS’I(O,I,R”X") = 0’
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and using (2.7) we obtain

t

t

1im/ 65(X)o (X,) dY, :/ dy, =Y, — Y.

§—0 Jo 0
Taking into account (5.12) and (5.14), we arrive at
(5.20) g(X)—gX)=Y,—Yo, t€l0,T]
Now suppose that X and X are two solutions. By (5.20) we must have

g(X) =g(X)), 1€[0,TI.

Since g is invertible with inverse f satisfying (3.7) (cf. Proof of Theorem 3.24), this implies that

X, =X,=f(), t€l0,T] O

Appendix A: Convolution of Riesz kernels

Statement (i) in the following proposition is well known, see [84, Lemma 25.2 and (25.38)], [67, Theorem 1.15 in Chapter
I] or [87, Chapter V, Section 1.1], and it can also be obtained by a quick subordination argument. Statement (ii) is a direct
consequence of (i) and Fubini’s theorem.

Proposition A.1. Let y1,y» > 0and y| + y» <n.
(i) We have

chcVz/R x| 7" x — y| T2 dx = ey gy, [y T2y e R {O).
n

(i1) If vi and v, are finite nonnegative Borel measures with compact support, then

/ Uy‘vl(x)Uyzvz(x)dxzf UVZU”lvl(x)vz(dx)zf U729 (x)va(dx).
n Rl‘l

n

Appendix B: Mollification results

We collect some useful known approximation results used in the main text.

We begin with an approximation lemma for Riesz potentials that is a slight variant of [67, Section 1.3, Theorem 1.11
and its proof]. As usual we say that (1¢)s~0 is a (radially symmetric) mollifier if n € C2°(R") is a nonnegative radial
function, compactly supported inside the unit ball and such that fRn n(x)dx =1, and 1, (x) := e "n(e"'x), x € R", for
any ¢ > 0, cf. [5, p. 41]. We say that a mollifier (1:).~0 is a flat mollifier if for all x € R" with |x| < % we have n(x) = ¢,
with a suitable constant ¢;, > 0. To have 1 constant in a small ball around the origin is useful to quickly see the following.

Lemma B.1. Let (n:).~0 be a flat mollifier, let v be a nonnegative Borel measure on R", and 0 < y < n. Then:

(i) There is a constant c(n, y) > 0 depending only on n and y such that for any ¢ > 0 and all x € R" we have
UY (v #ne)(x) <c(n, y)U"v(x).
(ii) For any x € R" we have

lir% U (wxne)(x)=U"v(x).

The proof is as in [67, Section 1.3, Theorem 1.11], but since we use a slightly different mollifier, we repeat the short
arguments for (i) for convenience.
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Proof. We have

d
UY(vxne)(x) =cy /R" r/g(z—x)/l‘{n %dz

/ ! (/ ( )lx_yln_yd>v(d)
=c _— Ne(z —x)———dz .
Y Jon =y Up ™ iz — "7 Y

The inner integral is bounded by ® (=, %), where

d
O(x,y) = Ix—ylnfy/ 74_
lg—x|<d [& =y

The function @ defines a continuous function of |[x — y| which is zero if |x — y| =0 and tends to 1 for |x — y| — +o0,
and denoting the maximum of this function by c(n, y), we obtain (i). For (ii) one can follow the proof in [67, p. 73]. U

The next lemma contain versions of a statement from [5, Theorem 2.2]. Given a Borel set £ C R"” and ¢ > 0, write
E.:={x e R" . dist(E, x) < ¢}.

Lemma B.2. Let ¢ € BVioc(R") and let (n.)s be a mollifier. Then for any Borel set E C R" and any Borel function
¥ R" — [0, +00] we have

B.1) [ volpwsmlican < [ voi0eiiz, ).
In particular,

fE|V(<p*ns)’(y)dy§ I Do (Es).

The proof basically follows [5, Theorem 2.2].

Proof. Since |D(¢ * no)|| = V(¢ * ne)| - L and V(¢ * 1) = (D) * ne, [S, Proposition 3.2], the left hand side of
inequality (B.1) is seen to equal

f w(ynE(y)‘ f 1e(y — 2)D(dz)| dy < / / YO — 2 dyl| Dell(dz)
R" Rr Rr JRr

5/” /R” V(N (y — 2)dylg, (2)I| Doll(dz),

where we have used Fubini’s theorem. Another application of the latter shows that the last integral equals the right hand
side of (B.1). The case ¥ = 1 yields the second statement because the mollifier has integral equal to one. ]

We obtain the following consequence for potentials.

Corollary B.3. Let ¢ € BV|oc(R"), 0 <y <n, let K CR" be a compact set and (ng)e~0 a symmetric flat mollifier. Then
U7 ([ D(e* 1) 1x) x) < cr. YU (I Dl I, ) (x)

forany x e R" and ¢ > 0.

Proof. Given x € R" write ¥/ (y) :=|x — y|™"*7. Then
U” (| D@ *ne) || 1x) (x) wa Y| D@ *ne) | 1k (dy)

s/w Ve (Dl Ik, * ne)(y) dy = UY (|1 Dol k. # ne) (x)

by Lemma B.2, and an application of Lemma B.1 yields the desired bound. (|
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Let (n¢)s>0 be a mollifier. Recall that if ¢ € LlloC (R™) and ¢ is a Lebesgue representative of ¢, then

(B.2) 1in5<ﬂ*m()€)=<7(x), x eR"\ S,
£—>
as shown in [5, Proposition 3.64 (b)].

Lemma B.d. Ler F € Wb (R"), such that o := 9 F € BVioc(R") for k =1,...,n. Then Sp C Uj_, So, for k =
1,...,n.If (Me)e=0 is a mollifier, then

(1) limg_o F * ne = F pointwise on R" \ SF,

(ii) limg_ 00k * ne =limg_o F * 0ne = ok pointwise on R" \ S, .

Proof. We show that (;_;(R" \ S5,) C (R" \ SF). Once this is shown, (i) and (ii) follow using (B.2) and F * dxn, =
Ok (F % ne) = op * ne.

Let x € (z—; (R" \ S5,). Then, writing o := (o1, ..., 0,), we see that x € R" \ Sj5|. Let r > 0. For any ¢ > 0 there
exists ¥ > § > 0 such that

,
/ f"/ |a(y)|dydt
0 B(x.1)

r 5 1
=) dydt + /7 dvdi
/5 /B(x’t)|0()’)} y c(n) | T BG.) B(x’t)|a(y)| y

_=9
<

”U”LI(B(X,V)) + (SC(I/Z)()\.|0|(X) + 8) < 4o00.

Moreover, for sufficiently small o > 0,

1 / 0
oW|dy=c(n)—F—— o()|dy <c(m)o(rs(x) +¢
o"! B(x,g)| | L"(B(x,0)) B(x,g)| | (e )
that converges to zero as as o \ 0. Therefore, by [5, Remark 3.82 and Exercise 3.14], we have x € R" \ Sf. O

Appendix C: Some properties of maximal functions

We record a version of [1, Corollary 4.3]. See also [51,60]. For any given measure v on (R”, B(Rd)), any y € [0, 1), and
any R € (0, +o00], let

(C.1) M, gv(x) := sup ry_"v(B(x,r)), x eR",
0O<r<R

denote the (truncated) fractional Hardy-Littlewood maximal function of v of order y. In the case R = 400 we use the
standard notation M, v =M, | ov.

Proposition C.1. Let ¢ € BVioc(R") and s € (0, 1]. Then there is a constant ¢ = c(n, s) > 0 such that for all Lebesgue
points x,y € R" of ¢ we have

[9(x) — ()| < clx = YI* (Mi—sa1e—y | DIl (X) + Mi—s 41—y | DoII(1)).-

In order to prove the claim, we quote [1, Lemma 4.1 and its proof]. For any 0 < s < 400, any R > 0, and any locally
integrable function f : R" — R, the fractional sharp maximal function f;{t g of f is defined by

fsﬁR(x) ‘= Ssup r—x—n/ |f - fB(x,r)|dY~
B(x,r)

O<r<R

Lemma C.2. Let f :R" — R be locally integrable and 0 < s < +o00. Then there is a constant c(n, s) > 0 such that for
all Lebesgue points x,y € R" of f we have

|f ) = fFO| < e, )lx = I (F gy )+ Fae )
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We prove Proposition C.1.

Proof. For any x € R” and r > 0 we have the 1-1-Poincaré inequality
f |f = fBa.nldy <cr|DfI(B(x, 1)),
B(x,r)
see [5, Remark 3.45]. Multiplying both sides by »r —*~" and taking suprema we obtain

sup rs / \f = faeenldy < cMi—s g | DF](x).
B(x,r)

O<r<R

By [1, Lemma 4.1] there is a constant c(n, s) > 0 such that for all Lebesgue points x, y € R" of f we have
|f ) = FOD)| < e, )l =y (fFa )+ fEy ). O
It is trivial to see that for any Borel measure v on R", any y € (0, 1), and any R € (0, +00] we have
(C.2) My gv(x) <cU”v(x), xeR"

with a constant ¢ > 0 depending only on n and y. Together with Proposition C.1 we obtain the following immediate
consequence.

Corollary C.3. Let ¢ € BV, (R") and s € (0, 1). If

sup U'™ | Dg||(x) < +o0,
xeRn

then ¢ has a Borel version that is Holder continuous of order s, and any Lebesgue representative of ¢ coincides with this
version on the Lebesgue set of ¢.

Appendix D: Elements of fractional calculus

We briefly recall the definitions of fractional integrals and derivatives, [84], and the generalized Lebesgue—Stieltjes inte-
gral introduced by Zihle in [98] and used in [81,99].

For fixed T < oo, the fractional left and right Riemann—Liouville integrals of order 6 > 0 of a function f € L1(0, T)
are denoted by

L
Ber0=i5 |, 2o

and

D= (T fe
NOR A

B_fo=

The integral operators Ig 4 Ifw_ :L1(0,T) — L1(0,T) are linear and one-to-one, and the inverse operators, denoted
by I, f = (Ig +)_l and IT_E = (I?f)_l, are known as (left and right sided) Riemann-Liouville fractional derivatives.

Furthermore, for any 6 € (0, 1) and for any f € Ig+ (L1(0,T)) and g € I?f(Ll (0, T)), the (left and right sided) Weyl—
Marchaud derivatives

(D.1) Dy, f(t)= -

i <@+9 ’f(t)—f(s)ds>
(1-6)

te 0 (t —_ S)0+1

and

o =D e /Tga)—g(s)
(D.2) D _g(t) = F(1—0)<(T—t)9 +0 Mrrenr ey ds
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are well defined, and coincide with the Riemann-Liouville derivatives by relations Dg v f@® = Io_f f(t) and DQT_ g =

I;fg(t) for almost every ¢t € (0, T).

For functions f and g such that the limits f(0+), g(0+), g(T—) existin R, set fo4(t) = f(t) — f(0+) and g7_(¢) =
gt)—g(T—).If fot € Ig+(Lp(O, T)) and g7— € I}:e(Lq(O, T)) for some 6 € [0, 1] and p,q € [1, o0] such that 1/p +
1/q = 1, the fractional version of the Stieltjes integral introduced by Zihle [98] is defined by

T T
(D.3) /0 frdg = (—1)0/0 DY, (f — FOP)ODY (g — o(T—) () dt

+ fO0+H)(e(T—) — g(0+)),

It can be shown that here the right side does not depend on 8. Moreover, if 6p < 1, then

T T
(D.4) /0 frdg = (1)’ /0 D, f()D; " (g — g(T—))(1)dt

which coincides with Definition 2.10.
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