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SINGULAR FLUX

STEFANO ALMI, RICCARDA ROSSI, AND GIUSEPPE SAVARE

ABSTRACT. Representation results for absolutely continuous curves p: [0,T] — Pp(R9), p > 1, with
values in the Wasserstein space (Pp(R%), W),) of Borel probability measures in R? with finite p-moment,
provide a crucial tool to study evolutionary PDEs in a measure-theoretic setting. They are strictly related
to the superposition principle for measure-valued solutions to the continuity equation.

This paper addresses the extension of these results to the case p = 1, and to curves p: [0,400) —
P1(R?) that are only of bounded variation in time: in the corresponding continuity equation, the flux
measure v € Mioc ([0, +00) x R% R?%) thus possesses a non-trivial singular part w.r.t. pu in addition to
the absolutely continuous part featuring the velocity field.

Firstly, we carefully address the relation between curves in BV, ([0, +00); P1(R%)) and solutions to
the associated continuity equation, among which we select those with minimal singular (contribution to
the) flux v. We show that, with those distinguished solutions it is possible to associate an ‘auxiliary’
continuity equation, in an augmented phase space, solely driven by its velocity field. For that continuity
equation, a standard version of the superposition principle can be thus obtained. In this way, we
derive a first probabilistic representation of the pair (u,v) solutions by projection over the time and
space marginals. This representation involves Lipschitz trajectories in the augmented phase space,
reparametrized in time and solving the characteristic system of ODEs. Finally, for the same pair (u,v)
we also prove a superposition principle in terms of BV curves on the actual time interval, providing a
fine description of their behaviour at jump points.

Keywords: Continuity equation, BV curves, superposition principle.
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1. INTRODUCTION

Representation results for Lipschitz (or even absolutely continuous) curves p: [0,7] — P,(R?), p > 1,
with values in the Wasserstein space (P,(R%),W,) of Borel probability measures in R? with finite p-
moment, metrized by the LP-Kantorovich-Rubinstein-Wasserstein distance

Wy (o, 1) == min { / lz—y|l” dy(z,y) : v € PR x RY), mjy = po, w3y = ul}, (1.1)

provide a crucial tool to study evolutionary PDEs and geometric problems in a measure-theoretic setting.
Such results are strictly related to the corresponding representation formulae for measure-valued so-
lutions to the continuity equation

Opp + dive =0 in 2/((0,T) xRY), v=wvu<pu, (1.2)
as a superposition of absolutely continuous curves v: [0,7] — R? solving the differential equation
A(t) =v(t,y(t)) ae.in (0,T) (1.3)
in an integral sense. In fact, a curve (j)iepo,r) in P,(R?) satisfies the p-absolute continuity property
t
W (s i) < / L(r)dr forevery 0<s<t<T, and some L € L”(0,T), (1.4)
S
if and only if [11, Sec. 8.1] the space-time measure yu = L @u; = fOT 0t ® pt dt solves the continuity
equation (1.2) for a vector measure v < p whose density v = 3—: satisfies
/ |loe(x)||P dpe(x) < LP(¢t) for a.a. t € (0,T). (1.5)
Rd
The measure v and its density v comply with the minimality condition
1/p W, (e,
(/ Hvt(x)deut(x)) = i Yol teen) g e 0., (1.6)
- h—0 |h]
and are also uniquely determined by (1.6) if the norm || - || is strictly convex. On the other hand, if

(1t)tefo,m) is a continuous family of probability measures in R? and (p,v) is a solution to the (1.2)
satisfying (1.5) for some L € LP(0,T), then by [11, Sec. 8.2] there exists a Radon probability measure
n in C([0,T];R?), concentrated on the subset of absolutely continuous curves satisfying (1.3), such that
pe = (e)yn for every t € [0,T], where e;: v — () is the evaluation map. Equivalently,

pu(A) = ’r/({'y € C([0, T);RY) : (t) € A}) for every t € [0,T], A Borel subset of R%. (1.7)

The characterization of AC? curves in P,(R?) and the lifting result from [11] have been extended to
the case in which R? is endowed with a non-flat Riemannian distance [35], or replaced by a separable
complete metric space (X, d) [34]; cf. also [36] for the extension to spaces endowed with Wasserstein-Orlicz
distances.

A first typical application of the above results concerns curves of measures in pr(Rd) arising from a
suitable approximation method, when a priori estimates provide the bound (1.4) (e.g. in gradient flows,
see [11], or in geometric problems, see [12]). In order to identify the PDE satisfied by the limit curve,
one can start from the continuity equation (1.2) and then try to characterize the velocity field v. In this
respect, the minimality property (1.6) provides a particularly useful information (see e.g. [13]).

Another important application stems from problems where one tries to extract finer information from
the continuity equation, using the representation given by the superposition principle. The latter in



fact establishes a link between the Eulerian representation of the flow of measures solving the continuity
equation, and its Lagrangian depiction that comes with the associated characteristic system of ODEs.
This connection is at the core of the Young-measure type technique pioneered in [5] for transport and
continuity equations featuring velocitiy fields with low regularity (see, e.g., [7, 6, 8, 15]). The recent [44]
(see also [14]) has thoroughly investigated the correlation between these two facets of the superposition
principle, i.e. as a bridge between the Eulerian and the Lagrangian standpoints, and as a tool to gain
insight into the structure of curves of measures absolutely continuous to some Wasserstein distances, de-
composed in simpler ones associated with rectifiable curves, cf. the cornerstone paper [43]. The approach
from [44] has in particular led to an extension of the probabilistic representations previously obtained in
[34, 36].

Eventually, let us mention that the superposition principle has also turned out to be a key tool for
the well-posedness of mean-field particle systems, see, e.g., [9, 40, 3], as well as for the analysis and
finite-particle approximation of mean-field optimal control problems [2, 4, 28, 32], where, compared to
previous literature (see, for instance, [18, 33]), a priori regularity assumptions on the control variable can
be dropped. Further applications include the formulation and convergence analysis of gradient methods
for dynamic inverse problems [25, 26], which build upon an extension of the superposition principle to
inhomogeneous continuity equations and on the characterization of extremal points of the Benamou-
Brenier or Hellinger-Kantorovich type of energies [23, 24]. We also mention [16], where the superposition
principle for absolutely continuous curves of measures has been leveraged to obtain uniqueness results
for a transport equation. Finally, we recall that in [22] two counterexamples to the validity of the
superposition principle have been exhibited in the case of signed measures.

The continuity equation with singular flux. The main aim of this paper is to investigate the validity
and the appropriate formulation of the

e characterization of solutions to the continuity equation
e superposition principle

in the case p = 1, for the space of probability measures with finite moment P;(R?), endowed with
the metric Wi. Indeed, we will address curves of measures that have bounded wvariation as functions
of time, and, above all, with respect to the Wj-metric. A crucial feature of this setting, that makes
the interpretation of the differential equation (1.3) much more delicate, is the fact that the vector flux
measure v in (1.2) may have a singular part with respect to p. Consider, e.g., the simplest example (cf.
[1, Ex. 1.1]) of the curves (it)¢efo,1]

pr = (1 —1t)0y, +t0z,, x0<z1 €R, t€][0,1]. (1.8)
It is immediate to check that
WE (s, i) = [t—8|WE (0, 01) = [t—s] for s, t € 0,1], p€El,c0).

Hence, while p ¢ AC([0,1]; P,(R9)) if p > 1, we have p € Lip([0, 1]; P1(R%)). Now, it can be calculated
(see Example 7.1 ahead), that u satisfies the continuity equation together with the flux measure v =
£ jo,11 ® £ 001

The metric superposition principle for BV curves in (P1(X), W7) with X a (complete, separable)
metric space, has been tackled in the recent [1], by a constructive argument carefully adapting the line
of proof of [34, Thm. 5] to the BV setup. Therein, the superposition principle has indeed been obtained
by lifting absolutely continuous curves to Cadlag (i.e., right-continuous, left-limited) BV curves on (0,7)
with values in X by means of a probability measure 1. Additionally, in [1] it has been proved that the
total variation of the measure p can be reconstructed by averaging the variation of the BV curves via
the path measure 7.

In this paper, while confining our analysis to the Euclidean setup X = R?, we will adopt a different
approach. Indeed, we will primarily focus on the structure of the superposition measure and its link with
the flux measure v. In this way, we will shed more light into the properties of the continuity equation in
the BV setup. More precisely,
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(1) We will carefully address the relation between BV curves in (P;(R%), W) and the continuity
equation

O+ dive =0 in 2'((0,+00) x RY), |v|([0,T] x R?) < 0o for every T > 0, (1.9)

where the Lebesgue decomposition v = v® + v+ of the flux measure v with respect to p may
feature a nontrivial singular part v*.

(2) Among solutions to (1.9) we will enucleate a particular class of flux measures, which we will call
minimal, and we will show that starting from a non-minimal measure, it is always possible to
replace the singular part v+ by a minimal one 1 such that v = v® + o+ satisfies

Op+dive =0, =X vt for a Borel scalar map A: (0, +00) x RY — [0, 1]. (1.10)

(3) We will represent minimal solutions to (1.10) as marginals of solutions to an auxiliary continuity
equation in the augmented phase space, driven by an autonomous bounded vector field.

(4) By applying the known superposition principle to the augmented equation we will obtain a first
representation of the solutions to (1.9) by a measure on reparametrized 1-Lipschitz curves in the
augmented phase space [0, +00) x R?.

(5) Eventually, we will derive a superposition principle in the original space by a measure on a class
of agumented BV curves, providing finer information on their jump transitions.

Let us explain some of the above points in more detail.

Absolutely continuous and BV curves in (P1(R%), W}). Dealing with p = 1, a first natural choice
is to include the space BViye([0, +00); P1(R?)) of BV curves with values in P;(R?) in the analysis, i.e.
the curves p: [0,4+00) — P1(RY) satisfying Vary, (11;[0,T]) < co for every T > 0, where

n

Varw, (14; [a, b]) := sup {ZWl(/’Ltil7:u’ti) ra=typ<t1 <...<t,= b} . (1.11)
i=1

To avoid ambiguities at the jump points of p and simplify this introductory exposition, we will also

assume that g is right continuous in [0,+00). With every map p € BVioe([0, +00); P1(RY)) we will

associate the increasing map V,(t) := Varw, (u; [0,t]) and its distributional derivative

Vi V., a positive locally finite measure in [0, 4+00). (1.12)

dt
First of all, in Theorem 3.4 we will show that it is possible to associate with every curve u €
BVioe ([0, +00); P1(RY)) a “minimal” vector measure v € My ([0, +00) x R RY) | with local-in-time finite
total variation, such that the pair (u,v) fulfills (1.9) and the push forward of the variation measure |v|
(associated with the norm ||| in R?), with respect to the time projection map t: [0, +00) xR? > (¢, z) ~— ¢

satisfies
v =v, ie [v|((a,b] xR?) =V,(b) = V,(a) forevery 0<a<b. (1.13)

It is worth noticing that the disintegration (j);>0 of a solution p of (1.9) w.r.t. a vector measure v of
local-in-time finite total variation admits a BV representation satisfying the further condition

v <ty (1.14)

Therefore, condition (1.13) provides a variational characterization of v similar to (1.6) in the case p > 1.
Moreover, if the norm ||-|| is strictly convex, then v is uniquely characterized by (1.9) and (1.13).

The augmented continuity equation. A more difficult task is to establish the superposition principle
for solutions to (1.9), also dealing with the case when the variational condition (1.13) is not satisfied. For
this, we have drawn inspiration from the results by SMIRNOV on the representation of solenoidal (i.e.,
null-divergence) charges (currents) in terms of simpler ones associated with rectifiable curves, [43]. In
fact, a pair (u,v) solving the continuity equation (1.9) can be viewed as a “solenoidal charge”, too, in
the sense that (1.9) rewrites as

Div( ) (p,v) =0 in 2'((0, +00) x RY), (1.15)
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with the overall divergence operator Div; ,)(x, ®) := 0;(x) + div(e). This observation is, in fact, also at
the core of the approach in [19, §3.1], where an alternative proof of the superposition principle from [5]
has been developed, based on Smirnov’s decomposition theorem in [43].

In the present BV setup, we have developed a self-contained approach, independent of Smirnov’s
result, which exploits the nonnegativity of u and the irreversible direction of time. We have also been
guided by the reparametrization technique that has been quite successful in the variational theory of
rate-independent evolution (cf., e.g., [31, 37, 38, 39, 29]), where solution curves incorporate further
information about jump transitions (not necessarily segments) and take values in the augmented phase
space R = [0, +00)xR?, including time.

Accordingly, our idea (cf. Theorem 4.7 ahead), is to represent a minimal solution to (1.9) as the
marginals (u,v) = wy(c”, o) (with 7 the projection, m(s,t,z) := (t,x)), of a distinguished solution to
the auxiliary continuity equation in the augmented phase space Ri"’l 3 (t,z), namely

D50 + 010 +dive =0 in 2'((0, +o0) xR 5,67 >0, 0,0 = o ® po. (1.16)

In (1.16), s is an artificial time-like parameter, the flux pair (¢° o) is absolutely continuous w.r.t. o

(6%, 0) = (1,v)0, and the autonomous velocity field (7,v) is related to the original solution pair (u,v)
via
du dv
T=— v=——.
d|(p,v)]| d|(p, v)|

In particular, the augmented norm of (7,v) is 1 and o = |(¢°,0)|. A simple modification (cf. Proposition
4.5) of the standard superposition principle can then be applied to the augmented continuity equation
(1.16). It guarantees a representation of any solution ¢ in terms of a probability measure 1 supported

on 1-Lipschitz curves y of the form
[0, 400) > 5+ y(s) = (t(s),x(s)) € [0, +-00) xR, (1.17)
solving the associated characteristic system

t(s) = 7(t(s),x(s)),  *(s) = v(t(s),x(s))-
We will then derive a probabilistic representation for the pair (u,v) in terms of the trajectories .
Specifically, in Theorem 5.1 we will show that

(,v) =e(yLr@m), () =e(llylIL' @m), (1.18)

where £! denotes the Lebesgue measure in [0, +00), and e: [0, +00)xLip([0, +00); RE) is the evaluation
map defined as e(s,y) := y(s).

Superposition by augmented BV curves. Our final contribution is to recover a superposition result
for the original continuity equation (1.9) by a measure on the space of time dependent BV curves. If
v does not satisfy the variational condition (1.13), one can expect the singular part v+ of v to carry
crucial information about the jump transition of the curves (not necessarily along segments). Seemingly,
such information cannot be fully captured by the usual descrition of a BV curve, which only characterizes
the left and right limit of the curve at each jump point, but not the actual trajectory described along the
jump.
To overcome this difficulty, we introduce the notion of augmented BV curves: they are maps u: Z — R?
defined in the augmented parameter space Z := [0, +00) x [0,1] such that
(1) the functions u_(t) := u(t,0) (resp. uy(t) := u(¢,1)) are left- (resp. right-) continuous (local)
BV maps which coincide in the complement of their countable jump set Jy;
(2) for every t ¢ J, the function [0,1] 5 r — u(¢,7) is constant and coincides with u_ () = u4(t);
(3) for every t € J, the function [0,1] 3 r — u(t,r) is a Lipschitz (transition) map connecting u_ (¥)
with u. (¢) with constant (and strictly positive) velocity, thus equal to the length £,(t) of the
transition path.
(4) For every finite time interval [0,7] we have

Var(u; [0,T] x [0,1]) = Var(u;[0,T]) + Z (ﬁu(t) — |lug(t) — u_(t)||> < 00. (1.19)

teJu



6 STEFANO ALMI, RICCARDA ROSSI, AND GIUSEPPE SAVARE

We will denote such space by ABV([0,+00);R%) and endow it with a Lusin topology, for which the
evaluation maps e(t,r,u) := u(t,r) are Borel.

In Theorem 6.5, we will represent a minimal solution (p,v) to (1.9) by means of a probability measure
7 on ABV([0, +o00; R?) concentrated on curves u satisfying a suitable differential equation formulated in
a BV sense. More precisely, we can write the Lebesgue decomposition v® + vt of v as v = v,
vt = vt|vt|, and we observe that the curves t +— u(t,r) coincide £!-a.e. on (0,+00), so that their
distributional time derivative d;u(t,r) does not depend on r and can be decomposed in the sum of an
absolutely continuous part dFu L', a Cantor part d°u and a jump part dju concentrated on J,:

du=0Ful +9Cu+9]u.
Thus, 7-a.e. curve u satisfy
Alu(t) = v*(u(t,-)) for L'-a.a. t € (0, +00),
95w =" (u(t,))|0; ul,
and
oru(t,r) = v (u(t,r))l,(t) for a.a. 7 € (0,1) and every t € J,.
We then have
p = ()i, py = (e6,0)47,
where the evaluation maps e;o,e;1: ABV([0,+00); R?) — RY are defined by e;o(u) := u(t,0) and
er1(u) := u(t,1) for every u € ABV(]0,+o0); R?). Whenever v is minimal, we can recover v by su-
perimposing integration along u.

Plan of the paper. Our analysis is carried out as follows:

- In Section 2, after settling some notation and preliminary results from measure theory, we intro-
duce an order relation between Radon measures and delve into the induced minimality concept,
which will play a key role in the selection of distinguished solutions to the continuity equation
with singular flux. We also lay the ground for the superposition principle by defining the function
spaces that will come into play, and fixing their properties.

- Section 3 revolves around the relation between curves p € BV ([0, +00); P1(R)) and the con-
tinuity equation (1.9).

- In the main result of Section 4 we associate with (1.9) a new continuity equation in an augmented
phase space, driven by a non-singular flux measure with bounded velocity field. Their relation
is such that suitable marginals of the solutions to the augmented continuity equation provide,
indeed, solutions to the continuity equation with minimal singular flux.

- Based on this, in Section 5 we derive our first, ‘parametrized’ version of the superposition prin-
ciple. In fact, by leveraging the probabilistic representation for the solutions to the augmented
continuity equation, we obtain a representation of the solutions to the original continuity equa-
tion, in terms of trajectories that are Lipschitz w.r.t. an artificial time-like parameter and solve
the characteristic system in the extended phase space.

- Section 6 is devoted to establishing a probabilistic representation for solutions of the continuity
equation in terms of BV curves depending on the ‘true’ process time. For this, we preliminarily
carry out a thorough analysis of a distinguished class of BV curves that are ‘attached’ with their
transitions at jump points. We use them as a bridge between the probabilistic representation in
terms of reparametrized trajectories, and that involving BV curves.

- In Section 7 we discuss our assumptions, and illustrate our results (mostly focusing on the
‘parametrized version’ of the superposition principle) in a series of examples.

- Finally, in the Appendix we prove some technical results that have been employed at scattered
spots in the paper.



2. NOTATION AND PRELIMINARY RESULTS

The following table contains the main notation that we shall use throughout the paper:

II-l (generic) norm in R"

Br, Br open/closed ball of center 0 and radius R > 0 in R" (w.r.t. the norm ||-||)
B(R"), By (R") Borel (resp. bounded Borel) subsets of R"
1 the positive half-line [0, +00)
Lt Lebesgue measure on I
P(R") Borel probability measures in R"
P1 (Rh) probability measures in R” with finite first moment, endowed with the
441 Wasserstein distance
M(A), Mioe(A) finite (resp. Radon) Borel measures on A € B(R")
Mt (A), Mt (A) finite (resp. Radon) nonnegative Borel measures on A

M(A;R™), Mioc(A; R™) R™-valued Borel measures with finite total variation,

(resp. R™-valued Radon meas.), on A

[A| total variation of A € Miee(A4; RY)
Cc(A),CE(A) continuous (C*, k > 1, resp.) real functions on A with compact support
Ch(A),CE(A) continuous (C*, k > 1, resp.) and bounded real functions on A
I 1lp norm on LP(A;R™) for some p > 1
LE(R"; R¥), L. o (R RF)  [P-spaces w.r.t. 0 € MT(R")
]Rf'l the space-time domain I x RY.

2.1. Preliminaries of measure theory.
Finite and Radon vector measures. We denote by M(R"; R™) the space of Borel measures p: B(R") —
R™ with finite total variation |||y := |p|(R") < +00, where for every B € B(R")

+o0
|| (B) := sup {Z lw(By)|| : B; € B(R"), B; pairwise disjoint, B = U Bl} ,
i=0
and [|-]| is a norm in R™. (M(R";R™);|-|[rv) is a Banach space. We recall that a Radon vector

measure in M(R"; R™) is a set function A: B,(R") — R™ such that for every compact subset K € R”
its restriction to B(K) is a (vector) measure with finite total variation.

We identify A € Mo (R?; R™) with a vector (A1, Az, ..., A\y) of m measures in Mio.(R"), so that its
integral with a continuous R™-valued function with compact support ¢ € C.(R";R™) is given by

m

L C(z)dA(z) := Z Gil@)dAi(z) . (2.1)
t =1
By the above duality pairing, Mje.(R"?; R™) can be identified with the dual of C.(R";R™) and is thus
endowed with the corresponding weak™ topology; for the associated convergence notion we will use the
symbol —*.

For every A € Mj,.(R"; R™) and every open subset O C R" we have that

N©) = sup{ [ Cla)ad@) €€ CRMEM), spt(&) € 0, sup ¢ < 1

€0
Clearly, the choice of the norm ||-|| on R™ (and its dual ||| ) affects the definition of the total variation
measure | - |, which depends on ||-||. The set function |A|: Miee(R"; R™) — [0, +-00] is a positive Radon

measure and every A € M(R";R™) admits the polar decomposition A = w|A| for some Borel map
w: R" - R™ with |[w| =1 |A|-a.e. in R". Tt is trivial to check that the integral of (2.1) can also be
written as

/ ¢() - w(x) | (x) (2.2)

and the previous formula can also be used to define a vector integral for a scalar function.
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Weak* and narrow convergence. Every sequence (Ag)i C MIOC(Rh;Rm) such that

sup | Ax|(Br) < +00 for every R >0
k

admits a subsequence (Ag;); weakly*-converging to some X € Mioc(R?; R™); furthermore, the sequence
(|Ak;]); weakly* converges to some A € M (R") such that A > |A|. If sup, [Ac|(R") < 400, then up
to a subsequence the measures (Ag), weakly* converge to some A € M(R";R™).

We recall that a sequence (ux)r € M(R") narrowly converges to u € M(R") if

lim o(x)dpk(x) = / o(x)du(z) for all p € Cy,(R").
k—oo Jrh Rh

Prokhorov’s Theorem [30, I1I-59] asserts that a subset M C M(R") has compact closure in this topology

if and only if it is bounded in the total variation norm |-| and equally tight, namely

Ve>0 3K eR" . sup [u|(R"\K) <e.
neM

On P(R") the narrow topology coincides with the weak* topology.
Restriction and push-forward of measures. For every g € M,.(R";R™) and A € B(R") we denote
by L A € Mjoc(R?;R™) the restriction of u to A, ie. pl A(B) := u(BNA) for every B € By(R").
We shall use that, whenever p,, —* p in Mjoe(R";R™) and A C R" is open, then p, LA —* pl_ A in
Mloc (Aa Rm) .

Let p: R” — R* be a Borel map. For every p € M(R";R™) we define the push-forward measure [o1y7}
in M(R*;R™) via

psi(B) :== p(p~H(B)) for all B € B(R").

In general, the above definition can be extended to define a measure in Mj,.(R¥; R™) from a measure
in Moe(R?; R™) if, in addition, the mapping p: R" — RF is continuous and proper, namely for every
compact subset K € R* we have that p~!(K) is a compact subset of R". Under this condition, we
have that (cf., e.g., [10, Rmk. 1.7]) if p,, —=* p in Mioe(R";R™), then pyp,, —* pppe in Myoc(RF; R™).
We further notice that if (u,)n, r € M(R";R™), (u,), converges narrow to p, and p: R¥ — R" is

continuous, then (pﬁun)n converges Narrow to pyps.
The Wasserstein distance on P;(R"). We recall that the distance W; on P;(R") is defined by

Wl(lu’la;U’Q) ‘= min {/ ||fE—y||d’Y(£E,y) S T(RhXRh)v 71—;’7 = M, i€ {172}} . (23)
Rh xRR

Again, notice that the above definition depends on the choice of the norm |-|| on R". For a given curve
p: I — Py (R?) we will denote by Varyy, its total variation w.r.t. Wy, defined on every [a,b] C I by

Varw, (14; [a, b]) := sup {Z Wi(pg, 4o pi;) ta=1tg<t1<...<t,= b} . (2.4)

i=1

We will denote by BV, (I; P1(R")) the space of curves p: I — P1(R") such that Varw, (u;[a,b]) < +oo
for every [a,b] C I. Finally, we recall (cf. [11, Thm. 1.1.2]) that for any p € AC),c(I; P1(R?)) the limit

1 :
AT }lbgrb EWI (pety phttn) exists for a.a.t € (0, +00).

Metrizable spaces. Following [30, ITI-16] A topological space (X, 7) is called

- Polish if it can be endowed with a metric d inducing the topology 7 such that (X, d) is a complete
separable metric space;
- Lusin if it is the injective and continuous image of a Polish space.



2.2. Submeasures and minimality. In the spirit of the definition of subcurrent from [42, Def. 3.1], we
introduce the concept of ‘submeasure’ and the induced order relation on My, (O; R?), where O is some
locally compact topological space.

Definition 2.1. Let 0, ¢ € My,.(O; R¥). We say that ¢ is a submeasure of @ and write ¢ < 6 if
A€ LG (05[0,1])  such that ¢ = A6. (2.5)
It can be immediately checked that < is an order relation, and that it fulfills
(¢ <6 and |0](0) <[€](O) < +0) = (=10. (2.6)
The relation < can also be characterized by the following result.

Lemma 2.2. Let 0,¢ € Moo (O;R*) and let w be the Lebesque density of the polar decomposition of 6,
i.e. @ = wlO|. The following properties are equivalent:

(1) ¢ <6,
(i) [C] < 16] and ¢ = w(],
(iii) (assuming the norm ||| in R¥ is strictly convex) there exists (o € Mioc(O; R¥) such that 6 =

¢+ ¢ and 18] = [¢]+|Ccl-

Proof. The implications (i) = (i), (i7i) are obvious.

In order to prove (ii) = (i) we observe that |¢| = A[f] for some A € Ljg (O, [0,1]) since [¢] < (6], so
that ¢ = w\|@] = \6.

As for (iii) = (i) let (o € Mioe(O,R¥) be such that 8 = ¢ + (o and 0] = || + [{c|. Then,
¢,¢c < |0|. Denoting by v:= % we may write ¢ = v|0] and ¢, = (w — v)|0|. Now, the function
vE Llle‘(O'Rk) satisfies 1 = ||w|| = ||w —v| +||v] |0]-a.e. in O. Since ||-|| is strictly convex, we deduce
v = Aw for some A € L5 (0;[0,1]), i.e. (2.5) holds. O

We now consider the previous order relation in the particular case when O is an open subset of space-
time Euclidean space R¥*t! = R x R? (whose elements will be denoted by (t,)), and measures have
the same x-distributional divergence. The operator div is to be understood with respect to the ‘spatial’
variable 2 € R?. This gives rise to the following definition.

Definition 2.3 (Minimal vector measures). Let O be an open subset of R xR? and let 8 € M;,.(O;R?).
We say that 0 is minimal if the following property holds:

whenever ¢ € Mioe(O; R?) fulfills  div¢ =dive and ¢ <0, then ¢=86. (2.7)

We illustrate this concept with the following example, where a minimal measure is constructed by
juxtaposing the measures carried by finitely many regular and injective curves.

Example 2.4. Let (9;)"; be a family of regular injective curves in R?, with disjoint image sets. Let
to;s @ =1,...,n be their tangent vector fields, and r,,: [0, L,,] — R their arclength parametrizations.
Let (a,b) C R be an arbitrary interval and A\ € M((a,b)). Then, the measure 6 € M. ((a, b) xR R?)
defined by

0:= @m, withm,:=>» t,H Lo,
is minimal.

Indeed, let ¢ € Moc((a,b)xR%RY) fulfill ¢ < 6 and div¢ = div@. Then, there exists { €
Lig ((a, b)xR% [0,1]) such that ¢ = 8. Moreover, for every ¢ € Cl((a,b)xR?) we have that

/ab) /gid Pt re(s)) ds dA(t /(abZ/Rd Daplt,z) b, () A3 L o) () AN (28)

— //(a,b)XRd Dop(t,z)d0(t, x) = //(ayb)de Dao(t,z) d¢(t, x)



10 STEFANO ALMI, RICCARDA ROSSI, AND GIUSEPPE SAVARE

/ / (t,z)Dgp(t, x) -ty (x )d(fH1 L o;)(z) dA(?)
(a,b) R4

el d
[ [ o) et ra o) dsaro.
(a,b) i—1

Taking p(t,x) = ¥1(t)e(x) for 1 € Cl((a,b)) and 1o € CL(R?), we deduce from (2.8) that for
A-a.a. t € (a,b)

ZA ) iwz (rpu(s ds—Z/ Uty 1. (s ¢2(r,_h( ))ds.

Since each p; is regular and injective, and their image sets are disjoint, we infer that for every 1 €
CY([0,L,,]), for X-a.a. t € (a,b) and every i =1,...,n it holds

0t () s ds = 0. (2.9)
0 ds

Choosing a countable set of test functions strongly dense in C([0,L]), with L := max; L,,, then for
every i = 1,...,n we have that 1 — £(¢,7,,(-)) = 0 a.e. in [0,L,,] for A-a.a. t € (a,b). Thus, £ =1
|0]-a.e., hence ¢ = 0.

In the next two statements we discuss the existence of minimal submeasures. We start with the case
of bounded Radon measures.

Proposition 2.5. Let O be an open subset of R and 8 € M(O;R?). Then, the problem
min {|¢|(0) : ¢ < 8 and div{ = divl} (2.10)

admits a solution. Moreover, every solution to (2.10) is minimal.

We point out for later use that, by Lemma 2.2, the minimum problem (2.10) can be reformulated in
terms of densities:

min {/ Ad|@]: A€ Lig (0;]0,1]), / (1= A)D,pd@ = 0 for every ¢ € CL(O) } . (2.11)
o o

Proof. A solution to the minimum problem (2.11), and thus to (2.10), exists, since the constraint is
convex and weakly " -compact and the functional is weakly * -continuous.

Let ¢ € M(O; R?) be a solution of (2.10) and let ¢ € M(O;R%) be such that div = - div¢ and <.
Then, div¢ = divé and ¢ < 6, and ¢ is a competitor for (2.10), so that [¢[(O) < ||(O). Hence, by
(2.6) we conclude that ¢ = C. O

With our following result we show that the existence of minimal submeasures extends to the case in
which @ is just a Radon measure in a cylindrical open set (a,b) x R? (we again emphasize that the
divergence operator is only considered w.r.t. the variable z € R?).

Corollary 2.6. Let 8 € Mjo.((a,b)xR%RY) be such that |0|([c, d]xR?) < +oco for every [c,d] C (a,b).
Then there exists ¢ € Mioe((a, b) xR RY) minimal such that ¢ < 0 and div¢ = div .
Proof. We consider two sequences (a;);, (b;); C (a,b) with a; N\, @ and b; /b as j — oo, and set
O; := (aj,b;) x RY. By assumption, for every j € N the restriction 6,:= 0L O; belongs to M(O;; R?);
we denote by div|p, the divergence operator relative to the open set Oj, i.e., restricted to test functions
with a compact support in Oj;, and observe that div|o,(6;) = div|o,(6). We can apply Proposition 2.5
and find, for every j € N, a minimal measure
¢; € M(0;;R?) such that ¢; < 0; and div|o,(¢;) = div|o, (6;).
We now show that it is not restrictive to assume that
C;iLOr=¢, ife<j. (2.12)
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Indeed, since ¢; < 0, and ¢, < 0y, there exist \; € Lrgjl(Oj; [0,1]) and A, € Ljg, (Og; [0, 1]) such that
¢; =A;0; and ¢, = AB;. Recall that A\; and A, solve the minimum problem (2.11) on O; and on Oy,
respectively. Define now Xj: 0; — [0,1] via

/):-(t {E) . Ag(t,x) if (t,l‘) € Oy,
PO N () i (G ) € 05\ Oy

Then, \; € Lfg (03[0, 1]) and the measure ¢; := X;0; clearly fulfills ¢; < 8, divlo, (¢;) = divlo, (6;),
and Zj L Oy = {,. By minimality of ¢, on Oy, we have that

1C1(05) = 1€;1(00) + 16,1005\ O0) = [¢,1(Og) + 1¢,1(05\ O¢) < 1¢;1(0;) -

Hence, Ej solves the minimum problem (2.11) on O; and is minimal. This implies that, up to replacing ¢ j
with Ej, we may assume (2.12).

Let us trivially extend each ¢; to O = (a,b) x R?. Since [{;| < |6, for every j € N, we find that there
exists ¢ € Mioc(O;R?) such that, up to a subsequence, ¢; =" ¢ in Mioc(O;RY). Thus, div(¢ = div.
By the lower semicontinuity of the total variation and by the relation ¢; < 8; we deduce that ¢ < 6.

Let us now show that ¢ is minimal. Indeed, let & € Moe(O;R?) be such that divé = div(¢ and
€ < ¢. In particular, {L.O; satisfies div o, (§L-0;) = div]o,(¢;) and {L.O;¢; < ¢;. Thus, ELO; = ¢
for every j € N and £ =(.

O

A crucial step in the proof of Theorem 4.7 ahead will consist in relating the weak™ limits of the
projections of (weakly* converging) sequences of positive and vector-valued measures, with the push
forward of their weak* limits through the projection m(s,¢,z) := (t,x), R x R x R? — R x R¢, which is
not proper.

Now, the last result of this section addresses this issue in general, for the push forward through a
generic continuous map. It provides sufficient conditions under which the push forward of a weakly*
converging sequence of measures is a submeasure of the weak*-limits of their push forwards.

Lemma 2.7. Let O,G be open subsets of some Fuclidean spaces, let p: O — G be a continuous map,
let RF be endowed with a strictly convexr norm ||-||, and let (¢,))n C Mioc(O; R¥) satisfy

sup [¢,|(p~H(K)) < +oo  for every compact subset K C G,
neN

so that A, = pyC,, is a well defined measure in Mioc(G; R¥). Let us assume that
¢, = ¢ in Mioe(O; RY), An = piC, =" X in Mioe (G RF), (2.13)
for some ¢ € Mioe(O;RY), and X € Myoe(G;RF) . If
pelCal = [Alin MG

1OC(G), (2.14)
then

piC < A, (2.15)
Proof. Let n7 € C.(O) form an increasing sequence such that 0 <7/ <1 for all j € N and 7’(z) 11 as
j — oo for every x € O. For every n € N and j > 1 we set

=0 == Ani=piCa A i=piCh A= piC
so that _ '
Co=C+C A=N 4 X (2.16)
Since the functions 7/ have compact support, if we pass to the limit as n — oo while keeping j > 1

fixed, we get
CfL ¥ Cj:njg“, )\ZL ¥ )\j:pu(gj) as n — oo, (2.17)
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and we correspondingly deduce the convergence of Ei and /A\i to measures EJ and X’ respectively,
satisfying the decomposition
c=¢+¢, A=XN+N. (2.18)
(Notice, however, that in general M does not coincide with pﬁCj ). We can now consider similar decom-
positions on the level of the total variations
an = [C,, Oz% = 77j|Cn|7 agz =(1- nj)lcn‘7 B = pgain, /BZL = Pua% ZL = Puaﬁﬁ
which satisfy
an:a%+a%7 5n:ﬂ%+5£” 6n2‘)‘n‘7 5%2‘)‘21" 6%2|An|7 Bn A*ﬂ:‘)‘| as n — oo.
(2.19)
By a possible extraction of a (not relabeled) subsequence, it is not restrictive to assume that there exists

a € Mt (O) such that o, =* o as m — 00, so that

By Cantor’s diagonal argument, it is possible to extract an increasing subsequence m +— n(m) and to
find limit measures M, M € M (G) such that for every j € N

AL ] =M > N Xy =M > (XY as m— oo, (2.21)
Since 4
Anl < IN|+ X
we deduce
A <N+ N (2.22)

On the other hand, the inequalities
Ny S B AL <8,

n —
yield
N <l N <P (2.23)
and since §7 + Bi = B = |A| we conclude that
Al =N + N (2.24)
Similarly, the inequalities A/ > [A7[, A > |X]| and |A| < M|+ |Xj| yield
M= N, M=X), A= N+ N a=x+ X\ (2.25)

We deduce that AY < X. For every ¢ € C.(G;RF) we easily check that
Lo-av = [ wotp)-ac@) — [ o) -dcw) = [ o) o

i.e. A —* py¢. We eventually conclude that py¢ < A by (iii) of Lemma 2.2. O

2.3. Function spaces for the superposition principle. Recall that I denotes the interval [0, 400);
if (X,d) is a complete and separable metric space, we will endow the pathspace C(I;X) with the Polish
topology of uniform convergence on the compact subsets of I (see Lemma B.1). We introduce the spaces
- Lip,(I; X), of k-Lipschitz paths, & > 0 which is a (closed, thus Polish) subset of C(I;X);
- Lip(I; X) of Lipschitz paths; since Lip(I;X) = [,y Lipi(I; X), Lip(I;X) is a F, (namely, a
countable union of closed sets), thus a Borel subset of C(I;X).
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We introduce a few more subsets of C(I;R?*1): first of all, the set
CHL; R .= {y = (t,x) € C(L,R¥™) : £(0) = 0, t is non-decreasing, liTm t(s) = —l—oo}. (2.26)

CT(I;R9*t1) is a Polish space, in particular a Borel subset of C(I;R?*!). In fact, it can be written as the
intersection AN B where

A= ﬂ {y € C(L, R : supt(s) > n},
neN sel
B:= {y = (t,x) € C(LRY) : £(0) =0, tis non—decreasing} .
Since the map y ~ sup,crt(s) is lower semicontinuous in C(I;R%*1), A is a Gs set (namely, the

countable intersection of open sets). Since B is closed, CT(I; R%*!) is a G as well, and thus also Polish.
We further set

Lip] (L R := Lip, (R n CHI; R, Lip! (I, R4 U Lip] (I RTL), (2.27)
keN
which are respectively a Polish and a F, subset of C(I;R%!). Finally, we define
ArcLip(L; R¥1) .= {y € Lip (;R¥™) : |ly/(s)|| = 1 for a.e. s € I}.
We notice that

m 1
ArcLip(I; R4t = Lip! (I; R4*! ;/ "(s)|d - =
reLip(I () () 4y € Lip] (R Iy @)llds >m -

meNneN
so that ArcLip(I; R%*1) is a Gy, thus Polish and Borel, subset of C(I;R**1).

3. BV CURVES AND THE ‘RELAXED’ CONTINUITY EQUATION

The main result of this section, Theorem 3.4 below, will unveil the relation between bounded-variation
curves with values in P;(R?), and the continuity equation (3.1), which, throughout the paper, will be
formulated as in Definition 3.1 below. Recall that we denote by R‘ﬁl the space-time domain I x R?,
which we can consider as a subset or R4+,

Definition 3.1 (Distributional and P;-solutions to the continuity equation). We call a pair (u,v) €
MF (Rd+1) X MIOC(RiH; R?) a (forward, distributional) solution to the continuity equation

loc
Op+dive =0 in R‘f‘l, p >0, with initial datum po € M;" (RY), (3.1)

loc

//Rd+1 Opo(t, x) du(t, x) //Rd+1 Dy(t,z)dv(t, z) = / ©(0, x) dpo () (3.2)

for every o € CL(R4H1). We say that (u,v) is a P;-solution if
po € P1(RY), lv|([0,T] x RY) < 400 for every T > 0. (3.3)

if

Observe that, since u,v are supported in Ri+17 we could restrict the integrals in (3.2) to Rfrl. We
have integrated on R4+ and thus considered test functions in C(R9*1), to be consistent with the usual
distributional formulation in %’ (R4*1).

In this paper we will mainly focus on P;-solutions; we will also consider an important subclass char-

acterized by a minimality condition.

Definition 3.2 (Minimal P;-solutions). Let (u,r) be a Pj-solution to the continuity equation (3.1)
and let us consider the Lebesgue decomposition of v as

v=v+vt v, vt (3.4)

We say that (u,v) is a minimal Pq-solution if v+ is minimal in the sense of Definition 2.3.
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Let now € Mio(RE™; RY). We say that (u, ) is a minimal pair induced by (u,v) if

v=v'+pt, pt<vt, bt is minimal according to Definition 2.3, (3.5)

so that in particular (u,) is a Pp-solution of (3.1) as well.

Remark 3.3. The existence of a minimal pair induced by (u,v) is guaranteed by Corollary 2.6. Notice
that the pair (u, ) in (3.5) satisfies

(1, 2)| = 0l(, )|, (1, 2) = O(p,v) < (p,v)  for 0:RET —[0,1] Borel, =1 p-ae. (3.6
We will see that minimality can also be characterized directly in terms of v.
We now establish the analogue of [11, Thm. 8.3.1].

Theorem 3.4. (1) Let 1 € BVioe(I; P1(RY)) and let u* be the left- and right-continuous represen-
tatives of w, respectively. Then, there exists a Borel measure v € MlOC(RiH;Rd) such that for
every T € [0, +00)

WI(10,7) % RY) = Varw, (u750,7]),  [w]((0,7] x RY) = Vary, (55[0, 7)), (3.7)
and the pair (p,v) is a minimal Pq-solution to the continuity equation (3.1) in the sense of
Definition 3.2. 2.8.

(2) Conversely, if (u,v) is a Pi-solution to the continuity equation in the sense of Definition 3.1
with initial datum po € P1(RY), then
(a) 7T§),u = L1 (with 7°: Ri"’l — I the projection (t,x) — t ), in particular p([0,T) x RY) =T
for every T € [0,+00) ;
(b) there exists a curve t +— gy € BVioe(I; P1(RY)) such that p = L' @ py. The curve admits

a narrowly left-continuous representative u~ (a right-continuous representative u™ , respec-

tively), such that p=(0) == po , the functions t — u belong to BViee(I; P1(RY)), and there

holds

Varw, (n”;[a,8]) < |v|([a,b) x RY),  Varw, (u*;]a,8]) < |v|((a,b] x RY) for all [a,b] C 1. (3.8)
Furthermore, for every 0 < a < b < 400 and ¢ € CLRE™), there holds

/ (b, x)dpy, (x) — / o(a,z) dut () :/ Opo(t, ) dpe(x dt+// Do(t,z)dv(t, x), (3.9a)
R4 Rd R4 (

a,b) xR
/ (b, x)dpy, (x) — / ©(0, z) dpo(x) :/ Opo(t, ) dpe () dt + // Do(t,z)dv(t, x) . (3.9b)
R4 R R 0,b) xR¢

In particular, for every ¢ € CL(R?) and b € 1 there holds

/Rdso(x) dpy () —/Rd x) dpy, (x //{b}x]R'i )du(t,z). (3.10)

In fact, a partial analogue of part (1) of the statement has been established for BV curves of currents in
[21, Thm. 6.1, Prop. 6.4] (see also [20, Theorems 6.1 and 6.2]). We will develop the proof of Theorem
3.4 in the ensuing subsections, starting from the second part of the statement.

Remark 3.5. The definition p~(0) := po for the left-continuous representative of the curve t — p;
associated with a solution to the continuity equation, reflects the fact that, if [v/|({0} xR?) > 0 the curve
t — p¢ has a jump at ¢t = 0. Hence, u"(0) # p~(0) and it is meaningful to set p=(0) := po.

Remark 3.6 (Continuity equation in [a,b] xR?). Let 0 < a < b, fia, up € P1(R?), and (u,v) € M*([a, b] x
R?) x M([a,b] x R4 RY) (recall that M(A;R™) denotes the space of R™-valued Borel measures with
finite total variation) satisfy

//[mb]XRd Opp(t, ) du(t, x) + //[a,b]de Do(t,z)dv(t,z) = /Rd (b, ) dup(z) — /Rd o(a, ) djug(z)
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for every ¢ € Cl([a,b] x R?). It can be immediately checked that the extensions ji, defined for every
Borel set A C Rffrl by

fi(A) = M(Aﬁ (la, b] x Rd)) + (51@%)(% ([0, a) x }Rd)) + (L1®m,)(Aﬁ (b, +00) x Rd)),
D(A) = V(Am (la, b] x ]Rd))

solve (3.2) in the sense of Definition 3.1.

3.1. Proof of Part (2) of Thm. 3.4. The proof is carried out in several steps. First of all, we show that,
if p solves (3.1), then its marginal w.r.t. the time variable coincides with the 1-dimensional Lebesgue
measure on I. We also provide a useful chain-rule formula.

Lemma 3.7 (Time marginals and distributional chain rule for P;-solutions). Let ug € P1(R%) and let
(u,v) be a Py solution of the continuity equation in the sense of Definition 3.1. Then, p([0,T)xRY) =T
for allT >0, 7Tﬁ/1, LY and p = L @uy for a family of probability measures (p¢)ier in P1(RY) with finite

first moment. Furthermore, for every Lipschitz function ¢ € Cl(RiH) the map t — / o(t, ) dpe ()

(trivially extended to O for t < 0) has distributional derivative

d

T o(t, ) dpy = / dep(t,)dps + 7 (D - v) + 60/ ©(0,-)dug in D'(R), (3.11)
R R4 Rd

(where the scalar product Do-v has to be understood in the sense of (2.1)), and in particular it has
essential bounded variation in every bounded interval (0,T), T > 0.

Proof. Let us first observe that selecting ¢ € CL(I) and ¢. € C* (Rd+1) with support in I x Bg(0) for
some R >0, (3.2) yields

// (¢ e + COrpe) du+// (Dp.dv = — / ¢(0)pc(0, z) duo(w). (3.12)

In order to evaluate u([0,7) x R?), we consider a regularization of the function ¢(t) := ¢~ = max(—t,0),
for instance
t+5 ift<—e

2

G() =4 —L if —e<t<0,
0 ift>0
and we set (. r(t) = (.(t —T). We also take a function 6§ € C°(R?) fulfilling
0<60<1, 6=1inDBi(0), 6=0inR*\ By(0), D] <2,
and for ¢ € C1(R?) we set
Or(x) :=0(z/R), Ygr(x):=(x)lg(x).
Choosing 0 < e < T and ¢, = ¥r, (3.12) yields

T —t 5
// wRdu+// Yrdu = (T‘z>/ wRduo—// C.rDipdv .
[0,T—¢] xRd (T—e,T)xR? € R4 R4

(3.13)
We first take ¢ = 1, so that ¢gp = 0r. Since (v — (r = ((- —T) as ¢ | 0, uniformly in I, and
[¢erlloo ST +€/2, |Dg|loc < %, and [v[([0,T] x RY) < +o00, we find that

i [/ o G ODIR(E) d(1,7) = / /[O’T]XW (T — ), Dbp(a) dw(t, z)

lim// x) dp(t, ) // x)dp(t,z).
el0 S J0,1—e de OT)led

Clearly,
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T—t
/ / Or(x) du(t, )
(T—e,T)xR? €

Passing to the limit as € | 0 in (3.13) we get

// D au(t.0) =T [ 0n(w)dpola // T — 1), DOp(x) dv(t,z).
[0, T)><]Rd [0,T] ><]Rd

We now take the limit as R — oo in both sides of the above equality, recalling that 6z — 1 and that
DO — 0. Hence, we conclude that pu([0,T)xR?) = Tpuo(R?Y) =T, i.e. wu([0,T)) = T and therefore
ﬂé’u([a, b)) = b—a for every 0 < a < b. This implies that 7T§)/J is the Lebesgue measure £1.

By the disintegration theorem (cf., e.g., [45, Cor. A.5]), we can disintegrate the measure p with respect

to the projection 7°: R‘ﬁl — I, so that there exists a Borel family {u; }er of probability measures on R?

such that pu = L' ® py.
We now use (3.13) by choosing ¥ (x) := \/1+]z||?; since

IDYr(z)| < [DOR(z)¥ ()| + [0r(2) |<*\/ (2R)*+1<5 ifR=>2,

we obtain the uniform estimate for R > 2
/ wRdugT/ Yrdue + 5T|v|([0, T] x RY).
[0,T—e] xRd R4

Passing to the limit as R T +o0o we deduce that

T
//\/1+||x|\2dutdt§CT, c;:/ VIHIE duo + 5[v/([0, T] x RY), (3.14)
0 R4 R4

so that y; € P1(RY) for Ll-a.a. t > 0.
Eventually, we write (3.12) for an arbitrary ¢ € CL(I) and ¢. = ¢fp (with ¢ € C(RE™) Lipschitz)
and we get

Finally,

< |u|((T =&, T)xRY) — 0 ase 0.

]+ comans [[  Dotnaw =~ [ 0000 0ndp0 - Er, (319
R++1 Ri+1 Rd

ER:// (@DGRdV
R4

Choosing constants a,L,T such that |((t)] < a, supp(¢) C [0,T], |¢(t,z)] < L(1+|z|]) whenever
0<t<T, we obtain

where

(1+2R)

|Enl < 2aL w110, 7] x (B2r(0) \ Br(0))),

so that limp_, |EFr| = 0. Passing to the limit in (3.15) as R 1 400 using the fact that ¢ has linear
growth and d;p is bounded, we get

Jle( [ em) +<( [ oeram) are [ Dvaw == [ copotm. o)

which in particular yields (3.11). O

We now show the existence of the left- and right-continuous representatives. The following result
extends [11, Lemma 8.1.2] and concludes the proof of Part 2. of Thm. 3.4.

Lemma 3.8 (Left- and right- continuous representatives). Let po € P1(R?) and let (u,v) be a Pi-
solution to the continuity equation in the sense of Definition 3.1. Then, there exists a narrowly left-
(resp. marrowly right-)continuous representative 1> t — py € P(RY) (resp. I3t pu € P(R) ) of the
curve t — i, such that, setting p, = po, for every 0 < a < b < +oo the following estimates hold

Wil 1) < vl([a,b) x RY), (3.17)
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Wilug, i) < [vl((a,0] x RY), (3.18)
as well as estimates (3.8) and relations (3.9) and (3.10).

Proof. We combine the argument of [11, Lemma 8.1.2] with the duality characterization of the Kantorovich-
Rubinstein-Wasserstein metric.

We set v := W?(|V|) and D, := {t € I: v({t}) = 0}, whose complement is at most countable; we also
select a Borel set D), such that £'(I\ D,) =0 and [;, |#|du(z) < +o00 for every ¢ € D,,. Finally, we
select a countable set Z C C(R?) such that every function ¢ € Z is 1-Lipschitz and Z provides the
representation

Wi (ul ") = sup /R A ) v € 7). (3.19)

For such 1, let us still denote by u:(¢) a good representative [10, Theorem 3.28] of the map ¢ — fRd P duy,

and let us denote with D, the set of continuity points of the function ¢ — u:(1). We eventually set

D :=D,ND,NNyey Dy- Then, LI\ D) =0 and ¢~ (%) is continuous at ¢ € D for every ¢ € Z.
For every r < s € D and every ¢ € Z we have

s () — pr ()] < / /[ o DA 2) < (D] X B = w((75), (3.20)

so that (3.19) yields

Wi (pr, pts) < v((r,s]) =v((r,s)) forevery r,s€ D, r <s. (3.21)
Thus, the map D > r — u, has pointwise bounded variation in every bounded subset of D. Since
(P1(R?), W7) is complete, by a standard density argument we deduce that the limits

- + .
po = M psopg = T (3.22)

exist in (P1(R%), W) for every ¢ € I and define a left-continuous and a right continuous map respectively
satisfying (3.8).

Then, relations (3.9) and (3.10) immediately follow from (3.11) by observing that for every Lipschitz
function ¢ € Cl(Rf'l) the map ¢ — u= (o) (resp. t — put(p¢)) is left- (resp. right-)continuous and thus
provides the unique left- (resp. right-) continuous representative of ¢ — p;(p¢). a

3.2. Proof of Part (1) of Thm. 3.4.
Let p € BVige(I; P1(RY)) and let pu* be the left- and right-continuous representatives of y, respectively.
We define
Vi (t) = Vary, (= [0,4]) = Varw, (173 [0,1)) (3.23)

We prove the following claim: there exists a Borel measure v € MloC(Rfl;Rd) such that for every
T € [0,400) relations (3.7) hold, and the pair (u,v) satisfies the continuity equation (3.1) in the sense
of Definition 3.1. Moreover, writing v = vy + v+ with vy < p and v+ 1 u, we have that vt is
minimal in the sense of Definition 2.3.

Indeed, let us consider two continuity points a < b for V,, (and thus for p) and let us define the linear
functional £, 4: CL([a,b] x R?) — R by

Lob(C // O dp(x dt+/ Cla,z) dpg(x / ¢(b, z) dpp(x) . (3.24)

Observe that, by continuity of u at a,b, and continuity of (, we have

lyp(¢) = lim — /b h/Rd (t+ h,x) C(t,x)) dp () dt

hi0 h

a+h
+ lim — / C(t,x) dpg(x )dtfhm C(t,x) dpy(x) dt
ni0 h R b— h R4

~lim / iy R ps) ) ds =l 20, )@ as.
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The duality formula for the Wasserstein metric yields

1 _ _ 1 _ _ 1
i G, = i) < F WA ) sp DG < (Vi) = Vils = ) sup D |
h Rd h Rd h Rd
so that
1 b 1 b a+h
— sd(ps—n — ps)ds| < —[|DC¢|| oo V,ds — Vi.ds).
b | e~ as) < pindle( [ vias— [ v as)

Therefore, taking the limit as A | 0 we obtain
100,6(O] < D¢ (Vi (1) = Vi)

Therefore, the linear functional L,; defined on the space V,; = {D¢ : ¢ € Cl([a,b] x R?)} by
Lo (&) :=44(¢) whenever & = D¢ is well defined and it satisfies

||La,b|| = sup La,b(E) < ‘//L(b) - Vp(a) .
geva,b"lsllmgl

By the Hahn-Banach and Riesz representation theorems, we can find a vector measure v, on [a, b] X R4,
which satisfies

//[ e D¢ dvap = (Vap, D) = Lap(C), (3.25)
asllla,] x RY = | Lag| < Vi) = Vala) (3.26)

Now, from (3.25) we deduce that the pair (u,v,) satisfies the continuity equation on [a,b] x R? in the
sense of Remark 3.6. Since p is Lipschitz, estimate (3.8) then yields

Vu(8) = Viu(a) < |vapl([e, B) x Rd) for every a < a < 3 < b, (3.27)
so that we derive
wasl({a} x RY) = [vap| ({0} x RY) =0, [vaul(fe, B) x RY) = V,(B) = Va(a). (3.28)

Possibly extending p to (—o00,0) by setting p; := po and selecting a diverging sequence (ay)nen of
continuity points for V,, with a9 < 0, we can now apply the above results to a sequence of intervals
[@n,ani1], n € N, and we define the vector measure v whose restriction to [a,,a,41] x R? coincides
with v, q,., . By (3.28) such a gluing process is well defined and it is easy to check that (u,v) satisfies
the continuity equation and (3.7).

Finally, we decompose v = v® + v into its absolutely continuous part v* and singular part v+
w.r.t. p, and show that v+ is minimal. Let p € Mloc(Riﬂ;Rd) fulfill divp = divet and p < v+.
Setting 6 = v* + p, the pair (u,0) satisfies the continuity equation

O +dive =0 in (0, +00) x R?

with initial datum pg, in the sense of Definition 3.1. In particular, by (3.7) and (3.8) we have that for
T € [0,+00)
([0, T) x RY) + [w ([0, T) x RY) < Varw, (11,[0,T))

3.29
< 10[(10,T) x RY) = [p?[([0,T) x RY) + |p|([0,T) x RY). 329

Thus, |[v+]([0,7) x RY) < |p|([0,T) x RY). Combining this with the fact that p < v* and recalling
property (2.6), we conclude that v+ = p. Thus, v+ is minimal. ]
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4. THE AUGMENTED CONTINUITY EQUATION

This section revolves around the result at the core of our approach to the superposition principle for
the continuity equation (3.1). The main idea is to lift a pair (u,r) solving (3.1), to a solution of an
augmented continuity equation in Ri‘” =1 x R¥1 exhibiting distinguished properties.

Throughout this section we will denote by

(t,x) any element in R =R x RY, 7 : R x R — R n(s;t,2) == (¢, ). (4.1)

and indicate by the symbol ||| a norm in R4t! whose restriction on {0} x R? induces a norm on R?
which will be denoted by the same symbol. As previously observed, a choice of the norm in R*! affects
the W;-distance on Pq(RI+1) | cf. (2.3).

Theorem 4.7 ahead associates with a solution (u,v) to the continuity equation (in the sense of Defini-
tion 3.1), a curve of measures (0s)ser C P1(R**1) and a vector measure (0°,0) € Mjoc(I x R4FH RIFL)
that turn out to solve the ‘augmented’ continuity equation in Rff_“ =1Ix R,

050 + 0o’ +dive =0 in R‘f‘Q,
0,06°>0 in RTH2, (4.2)
(of} :(50@#0 in Rd+1.

In this connection, we mention that, hereafter, with slight abuse of notation we shall denote by the same
symbol both the curve o: I — P1(R4TY) and the measure o = L! ® o, € M (I x R¥1). In equation
(4.2), the ‘augmented’ operator (9, div) plays the role that the ‘spatial divergence’ had for the continuity
equation (3.1). Thanks to the construction carried out in the proof of Theorem 4.7 ahead, the vector
measure (0¥, o) will be induced by an autonomous (i.e. independent of s) velocity field given by a pair

of bounded Borel maps (7,v) : R9T! — R4+ that satisfy
o' =(rom)o, o= (vomo, T>0. (4.3)

We formalize the above properties in the next Definition 4.2, after recalling an equivalence relation
between positive measures.

Definition 4.1 (Uniformly equivalent measures). We say that two measures o,V € M;C(Rh) are k-
uniformly equivalent (for some k > 1), and we write g ~j ¢, if

k~lo <9 < ko. (4.4)
We write g ~ @ if there exists k > 1 such that g ~ 9.

Clearly, two uniformly equivalent measures are mutually absolutely continuous (and thus equivalent,
sharing the same collection of null sets). Moreover, their mutual Lebesgue densities are bounded and
uniformly bounded away from 0.

With this notion at hand, we can introduce ‘qualified’ solutions (o,0°, ) of the augmented continuity
equation. In particular, the second and third properties below establish a relation between o and the
pair (0%, o).

Definition 4.2 (Solutions of the augmented continuity equation). Let uo € P1(R?) and let 0 = L'®0, €
M (RE2), 60 € M (RE?), and o € Mioe(RE?;R?) be such that (0,00, ) is a Py-solution to the

augmented continuity equation (4.2) according to Definition 3.1. We say that

(1) (0,0% a) has locally finite w-marginals if
[(0,0°, )] (I x [0, T] x Rd) < 400 for every T > 0, (4.5)

so that, in particular, (o, 0% o) is a Radon vector measure in Rf’l.

(2) (0,0° 0) is k-adapted if o ~y, |(6°,0)| and normalized if o = |(o%,0)| (i.e. k=1).

(3) (0,0% 0) is m-autonomous if there exists a pair of Borel maps (7,v) : Ri“ — Rfl such that
the autonomous density condition (4.3) holds.



20 STEFANO ALMI, RICCARDA ROSSI, AND GIUSEPPE SAVARE
An adapted (resp. normalized) solution (o, %, &) which has locally finite  -marginals and is m -autonomous
will be called 7 -adapted (resp. m-normalized).

Lemma 4.3 (Elementary properties of augmented solutions). Let (0,0% ) be a Pi-solution to the
augmented continuity equation (4.2) with oy € P1(RY) and locally finite time marginals.

(1) If (0,0° &) is k-adapted, then the disintegration (0s)s>0 of o w.r.t. the Lebesque measure in I
admits a representation which belongs to the space Lipy,(I; P1(RIT1Y)) (it is in fact Lipschitz with
values in Pp(R™L) if pg € P,(RY), p>1).

(2) If (0,0° 0) is w-autonomous, then

(0%, o) = ||(T,v)|lc < o, m4(c°,0) = (1,v)m40, (4.6)
ml(0%, o) = m(|(7,v)llo) = [[(, ) [mp0 = |m4(0”, o).
(3) If (0,0° &) is m-normalized then ||(t,v)||=1 o-a.e. and
o=10%0a)|, mo=|(m mo)l. (4.8)

Moreover, the map s — o, belongs to Lip, (I; P (RI*1)).
(4) Conversely, if ||-|| is a strictly convex norm of R¥*Y and (0,0°,0) satisfies (4.8) then it is a
7 -normalized solution.

Proof. Claim (1) immediately follows from Theorem 3.4 since the Lebesgue density of (6°,0) w.r.t. o is
uniformly bounded.

Claim (2) is an immediate consequence of the autonomous property. Claim (3) follows from Claim (2)
and the normalization condition.

Concerning the last Claim (4), the normalized property is obious since o = |(¢¥, o)|. The autonomous
condition is a consequence of Lemma A.l ahead and the strict convexity of the norm. (Il

Let us now establish a first easy link between the solutions to the continuity equation (3.1) and those
to its augmented counterpart (4.2).

Lemma 4.4 (Marginals of sutonomous solutions). Let (o,0% &) be an adapted solution to the augmented
continuity equation (4.2) with locally finite w-marginals according to Definition 4.2, and an initial datum
po € P1(RY). Then, setting

o= 7Tﬁ0’0, V= Ty0o,
the pair (p,v) is a Py -solution to the continuity equation (3.1), with initial datum g, in the sense of
Definition 3.1.

Proof. Recall that u,v are well defined Radon measures thanks to (4.5). As in Theorem 3.4(2), we have
that 0 = £L! ® o, where o, € T(R‘fl) for s € I thanks to the next Theorem 4.5.

Let us fix ¢ € CL([0,2)) such that 0 < ¢ < 1 and ¢ = 1 in [0,1], and let us define the sequence
¢n € CHI) by Cu(s ) = ((s/n), so that (,(s) — 1 for every s € I as n — o0, 0 < ¢, < 1, and

1€h oo < [[SITES H°° . For every n and every ¢ € C! (Rde) it holds (,p € CLIxRxR?). Since the triple
(0,0% o) solves the Cauchy problem (4.2) and spt(¢”), spt(o) C IX[0, +oo)><Rd we have that

/C //Rd“ tmd05t$d8+///Ide+l 8)0yp(t, x) do (s, t, )

//IR (s)Dep(t 2) do (s, 1, z) = /R p(0,) duo(w)

Since ¢ has compact support, there exists T,, < +oo such that spt(¢) C [Ty, T,] x R?. Hence, the
first integral in (4.9) can be estimated by

‘/Cn //]Rawr (t,x)dog(t,x)ds ’ Ma([n, +00) %[0, T,] xR%),

n

(4.9)
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and therefore it tends to 0 as n — co. By dominated convergence, we can take the limit in the second
and third integrals of (4.9), thus obtaining

- /]R 0, dpg(a) = / / /I L Dt A (st + / / /1 . Delti)do(s. )

://RW Opo(t, z) du(t, z) + //R+ Do(t, z) dv(t, z)

for every o € CL(RxR?), which concludes the proof. ]

4.1. Superposition results for the augmented continuity equation. Since m-adapted solutions
of the augmented continuity equations are driven by a bounded Borel velocity field, it is easy to state a
superposition principle in the spirit of [11, Theorem 8.2.1].

In order to formulate the probabilistic representation of the curve o, we introduce the evaluation and
the augmented evaluation maps

¢e: I x C(L; R 5 R, e(s,y) == y(s) = (t(s),x(s)),
es: C(LR™!) —» R, es(y) :=y(s) = (t(s), x(s)), (4.10)
a: Ix QLR 5 I xR a(s,y) == (s,y(s)) = (s,t(s),x(s)).

Clearly, a, ¢ and ey, s > 0, are continuous maps.
We also introduce the Borel maps 1’: I x Lip(I;R%*!) — R+ defined by
yi(s +h) —y,(s)

v (s,y) :=y'(s), where (y');(s):=limsup ,i=0,---,d. (4.11)
h—0 h

Clearly, p’'(s,y) coincides with the usual pointwise derivative of y(s) for L£l-a.a. s € I. We will also
denote by t' (resp ') the first (corresponding to the index ¢ = 0) component (resp. the vector of the
last d components) of y', vy’ = (t',2):

¢ Ix Lip(LRY) = R t(s,y) :=t'(s),

4.12
¢ Ix Lip(LRYY 5 RY, ¢/(s,y) :=x/(s). (4.12)

Notice that the restriction of y’ to Lipl(I; R*1) is a bounded Borel vector field whose image is contained
- mdtl
in R{™.
Now, for every y = (t,x) € CT(I;R%*!) the set
{s>0:t(s) €[0,7]} =y ' ([0,T] x RY) is a compact interval.

For every time interval [0,7] we consider the domain

E(T) = {(s,y) eI x CHILRUY) 1 t(s) € [o,T]} = ¢ I x [0,T] x RY). (4.13)
If 7 is a probability measure on Lip'(I; R%T!) we set
ne = L' ®@n e M (I xLip"(L;R)) (4.14)
and we observe that
/ t(s,y)dng(s,y) =T, (4.15)
E(T)
so that
[oeylancey < [ eyldeey <t [ eyl @0
E(T) E(T) E(T)

We are now in a position to state our result on the probabilistic representation of the solutions to the
augmented continuity equation.

Theorem 4.5 (Superposition principle for solutions to the augmented continuity equation).
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1) Let k>0 and n be a probability measure in LipT LR such that
n k
/ lleo]] dn < 400, / l¥'[[dn, < oo for every T > 0. (4.17)
E(T)

Setting
o= (es)ym, o i=mmg, oo:=a(t'ng), o:=a(2'n.) (4.18)
then the curve s — o4 1s k-Lipschitz with values in Py (R‘f‘l), (0,0%, ) is a Py-solution to the
augmented continuity equation with locally finite 7 -marginals, and
(6%, 0)| < ko. (4.19)
If moreover there exists a Borel vector field w: Rf‘l — Ri‘H such that ||w| > k=t and
' =w(e) ng-ae., (4.20)
then (0,0, 0) is a m-adapted solution (with constant k; it is w-normalized if k= 1) and

(00,0) = wo. (4.21)

(2) Conversely, let (o,0°,0) be a m-adapted solution (with constant k > 1) to the augmented con-

tinuity equation (4.2) according to Definition 4.2, and let it be driven by the (autonomous) Borel
vector field w := (1,v). Then, the support of (o,0°,0) is contained in I x Rf‘l and there exists
n e T(Lipz(I;R‘fl)) that satisfies (4.17), (4.18), and is concentrated on the curves solving the
Cauchy problem

y(s) = w(y(s)), s € (0,00),
{Y(O) =(0,z), = € spt(uo). (4.22)

If moreover (0,0°, ) is w-normalized, then 1 € T(LipI(I;RiH)).

Proof. The first claim is well known (see e.g. the second part of [11, Theorem 8.2.1] and can be easily
checked by a direct computation. Condition (4.17) ensures that (o,0°, o) has locally finite m-marginals.
Property (4.21) easily follows from Lemma A.1.

In order to prove the second claim, we can still rely on [11, Theorem 8.2.1] (which corresponds to the
case of a finite interval), applied to the restrictions of (o,0°, ) to the intervals [i,i + 1]. We find mea-
sures i)' concentrated on Lip([i,i+1); RT") and corresponding measures 7' = £' @0’ satisfying (4.18)
in [i,9+ 1] together with

/ I 4" = |e|([i,i + 1] x [0, T] x RY), (4.23)
Epi,ir1)(T)

where
Epiip (T) = {(s,y) € [iyi+ 1] x CTLR¥) : t(s) € [O,T]} = ¢ ([i,i + 1] x [0,T] x RY).
We can then apply the glueing Lemma C.1: it is sufficient to use
X :=CLRYY), X':=C([,i+ 1R, YI =R

and choose p’: X — X' as the operators mapping a continuous curve defined in I into its restriction
to the interval [i,i + 1]. We eventually set R? = L'*! := ¢;,; and we thus find a measure i such that
pén =n' for every i € N. It is easy to check that 1 satisfies all the properties stated in Claim (2). The
second estimate in (4.17) can be derived from (4.23). O

We can now state a useful rescaling property, which is strongly related to the fact that the velocity
vector field is autonomous according to (4.3).
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Lemma 4.6 (Rescaling). Let (0,0, 0) be a w-adapted solution to the augmented continuity equa-
tion (4.2) driven by the (autonomous) Borel vector field w = (1,v): RETT — REF | et

0: Rf‘l — (0,4+00) be a Borel map satisfying ¢ <0 < ¢ < 400 in Ri"'l for some constant ¢ > 1,

(4.24)
and let
T:=0r, v:=0v, w=(T,v)=0w. (4.25)
There exists an autonomous solution (7,0, ) satisfying
o' =76, o=v0, m°,o)=mi"0). (4.26)

Proof. By Theorem 4.5 there exists n € ?(Lipi(I;Rfl)) providing the representation formulae (5.6)
and supported on solutions of the Cauchy problem (4.22), with autonomous velocity field w = (7,v)
satisfying k=! < ||w|| < k. For every Lipschitz curve y: I — R‘f‘l we consider the solution ¢y to the
differential equation

by(r) = (0o y)(4y(r), £(0) = 0. (4.27)
Indeed, ¢, can be easily obtained as the inverse of the bi-Lipschitz map
s 1
O,(s ::/ — dr, ¢l<O <ec 4.28
O J ) y 42%)

Thus, we may define the function R : Lip] (I; R41) — Lip%(I; R4+1) | % := ck, that associates with every
Lipschitz curve y the rescaled curve

R(y) :==yoly. (4.29)

Notice that y := R(y) satisfies the system
¥ (r) =0 (r)w(y(r) = w(F(r), ¥(0)=y(0). (4.30)
By Lemma D.2 in Appendix D ahead, R is a Borel map. Let us set 77 := 9;(n) € (P(LipT(I;RiH)). A
further application of Theorem 4.5 yields the thesis. O

4.2. A representation result by the augmented continuity equation. We can now apply the
previous results to get a first representation for P;-solutions to the continuity equation (3.1).

Theorem 4.7 (Augmented representations of P;-solutions). Let (u,v) € M (RIH) x MIOC(RiH;Rd)
be a Py -solution to the continuity equation in the sense of Definition 3.1, with initial condition py €
PL(RY), let (u,0) = O(u,v) be a minimal pair induced by (u,v) according to Definition 3.2 and fulfill-
ing (3.6), let o ~ |(p,v)], and let (7,v) be bounded Borel vector field representing the density of (u, V)
w.r.t. 0, i.e.

. mdl
= To, v =19 o-a.e. in Rﬁ ) (4.31)
Then, there exists a Lipschitz continuous curve o € Lip(I; Py (Riﬂ)) satisfying the following properties:

(1) the associated measure o = L' @ o, € M (I x Rfl) has marginal

loc

o = p = bp. (4.32)
(2) The measures
0% = (tom)o, o:=(vom)o (4.33)
have marginals
myo’ = u, o =U. (4.34)

(3) The triple (0,0°, ) is a w-adapted solution to the augmented continuity equation (4.2), in the
sense of Definition 4.2.

In particular, when o = |(u,v)| then (o,0°

,0) is also a m-normalized solution.

Remark 4.8. When (p,v) is a minimal P;-solution, then v+ = &1 is minimal and (4.32) holds for

vV=u.
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Proof. Thanks to Lemma 4.6 it is not restrictive to assume that ¢ = |(u,v)]|, ||| is the Euclidean norm
(so that it is strictly convex), and § = 1. Therefore, in the remainder of the proof we shall use that
v =v. We will split the proof in the following steps:

(1) Regularization of the pair (u,v) via convolution;
(2) Analysis of the ‘augmented’, regularized system;

(3) Passage to the limit in the regularization parameter;
(4) Proof of property (4.31).

Step 1: regularization. It follows from Theorem 3.4 that p admits a left-continuous representative
w.r.t. narrow convergence. Therefore, from now on, without loss of generality we shall suppose that
t > g is (narrowly) left-continuous. We now extend the measures p and v to the whole R4+ by
setting

ift <0
= Ho 1 =% and v =0 on (—o0,0) x R%.
we ift >0,
Let us now consider convolution kernels x° € C2*(R) x' € C*®(R%) satisfying
1
x>0, spt(s°) C[0,1], / KOdt =1, (4.35)
0
0<r!<1, khdr =1, / ||| £* () dz = M* < oco. (4.36)
RY R4
Let us set
KO(t) == e th(t/e), rX(z):=c Mkl (x/e)de, ke(t,z) = r2(t)r}(2). (4.37)

For (t,z) € R¥*! we define

(k) = o)) = [t == )dur)

(4.38)
Ve (t,x) := (v*ke)(t,x) = / ke(t — 1,z — y)dv (T, y) .

R’H'l

Since (u,v) is a P;-solution to the continuity equation, the functions p® € C*(R*!) and v® €
C>(R¥*1;R?) are smooth solutions to the continuity equation

Oyt +dive® =0 in R4 (4.39)
with
pe(t) = [ kb~ )doly) = pio) for every £ <0,
It is easy to check that ’
/Rd pe(t,z)de =1 for every t € R. (4.40)

Moreover

[ talgteraz = [ [ ettt = nduotydz < [ [ (o=l + 1) rtte = )aduots) da
<eat+ [ ol (o)

With slight abuse of notation, we shall denote by p® = (u$). and v° = (v§) (where v§ := v*(t,+)) also
the measures with densities p® and v, respectively. Due to [10, Thm. 2.2] and the previous estimate,
we have the following convergences as ¢ | 0:

pf = p i ML (REY, vF = v in M (RETHRY), a5 — o in Py (RY),

€ d_. d N d (4.41a)
pel[0,T] x R® = L [0,T] x R* narrowly in M7 ([0,T] x R*) for every T > 0.
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We also have by [10, Thm. 2.2] that

17 0 e (V70 2 | P L e L B

loc

(REFD). (4.41b)
In a similar way, we can show that

(4, 29) (0,71 X RY) < [, 0)|(0,7] < RY, ([0, 7] x RY) < w[([0,T] x RY),  (4.42)
which implies that

narrowly in M ([0, 7] x R%) (4.43)

|ve|L[0,T] x RY — |v|LL[0,T] x RY,
(1, %)L [0,T] x R — |(u, )| L [0, T] x R

for every T € [0,+00) such that |v|({T} x R%) = 0.

Since pf(t,x) > 0 (see [11, Lemma 8.1.9]) we may introduce the velocity field
vi(z)
pi ()
The velocity field w® fulfills the local regularity conditions of [11, Prop. 8.1.8], which we may therefore
apply to the continuity equation (4.39). We can introduce the characteristic system

X7 = wi(X7), (4.45)
X5==,

w(t,z) = for all (¢,2) € R4, (4.44)

and we denote by D? the subset of z € R? for which the unique maximal solution is globally defined. We
know that R?\ D¢ is ji§-negligible (equivalently £¢(R%\D?) = 0)) and (4.45) defines a flow X;: D —
D¢, t >0, inducing the representation formula

pi = (X7)gh6- (4.46)
We finally notice that by (4.44), (4.46), and (4.42), we get for every T € [0, +00) the bound

T
[ e Xzl dedpata) < 710, 71X RY < o] (0,71 xR). (447
R Jo
Step 2: Analysis of the augmented system. We define
1
75 R S R, T¢(t, 1) = 7, (4.48a)
1(1, we(t,2)) ||
£(t,x)
v°: R & RY, ve(t,x):= 7 (t, z)w(t,x) = L (4.48b)
(1, we(t, )
By construction we have that

(8 (¢, z), v (t,x)) || =1 for every (t,z) € R4, (4.49)

For each ¢ > 0 the functions 7¢ and v° are locally Lipschitz and globally bounded.
We now consider the following ‘augmented’ characteristic system, in the unknowns 7: 1 — R and
Y:I-RE
Ty = (T, Y),
Ys = vs(TSa }/5)7
Ty =t,
Yo==x.

(4.50)

For every (t,x) € R4*1 the Cauchy problem possesses a unique solution s ~— (T5(t,z), Y (¢, z)) which
is globally defined. Clearly, s — T¢ is an increasing map and in particular T¢(¢t,xz) > 0 if (¢,2) € Rf‘l.
The following result relates the flow map (T¢,Y%): I x R4+t — RIFL | defined by T¢(s,t,x) := T=(t, z),
Ye(s,t,x) :=YE(t,x), with the flow map X¢: I x D — D¢ of the ODE system (4.45).
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Lemma 4.9. For every z € D, let (T5(z))ser solve the Cauchy problem

7! = 7<(T,, X*(T,
{ i =70 X (Th2)), (51)

To =0,
and thus define a map T¢: Ix D° — 1. Define Y<: Ix D¢ — D¢ via Y*(s,z) := X*(T%(s,x),2). Then,
fe(s,x) =T°(s,0,2), }/}6(8,33) =Y*%(s,0,2) for all (s,z) € I x D%, (4.52)
and f€(~, x) is a (strictly increasing and surjective) diffeomorphism of 1 for every x € D®. In particular,
Ye(s,0,2) = X°(T%(s,0,2),x) for all (s,z) € T x R, (4.53)

Furthermore, if S€: 1 x D® — 1 is defined by

SE(t @)= /0 (1, w (7, X5 (7, 2)))[ 7, (4.54)

then
y S°(T,x) dfig(z) < |(u,v)|([0, T] x RY) (4.55)

and
S, x) = (T9) (-, 2) for every x € D°. (4.56)

Proof. We observe that the functions T¢ and Y satisfy

(4.51) S

0,T* (s, z) (T (s, 2), X5 (T¢(s,2), ) = 75(T°(s,2), Y°(s, 3)),

as well as
0.Y(s,2) = 0,X°(T°(s,2), 2)0,T° (s, )

O e (T=(5, 2), X2 (T2 (s, 2), 2)) 7 (T (s, 2), X* (T2 (5, ), 2))

L) e (T2 (s, 2), Vo (s,2))
Since we also have that }75(0, x) = X*(T°(0,0,2),2) = X°(0,z) = =, we conclude that the pair (fs7 ?5)
solves system (4.50) for ¢ = 0. By uniqueness, (4.52) follows.
The function S° defined in (4.54) is finite (since the integrand is a continuous function w.r.t. 7) and
it is clearly strictly increasing. Estimate (4.55) follows immediately by
T (4.47) 4
ST dae) = [ [ 10w X)) dedaio) < np)](0.7) X BY) < 4.
R4 R Jo

Finally, we observe that for every =z € D*

0,(S50T7) (s, x) = 0,5°(T° (s, x), 2) O T" (s, )

@ I ©)

(1, w®(T%(s, ), X°(T°(s, ), 2)))| - 7°(T¢ (s, 2), X (T (s, x),2)) = 1,

where (1) is due to (4.54) and (4.51), while (2) is a consequence of (4.48). Hence, (4.56) follows, whence
we conclude that T¢(-,x) is a strictly increasing diffeomorphism of I for every z € D*. O

Let us now consider the continuity equation with the vector field (7¢,v°) and initial datum of =
do®Mg . Since of is supported in R‘f‘l then the family of measures

of = (T, Y)(60®0g) for all s €1, (4.57)
are supported in RiH as well. Moreover, (4.52) shows that

of = (T5,Y)i5  forallse L (4.58)



27

It follows from [11, Lemma 8.1.6, Prop. 8.1.8] that the curve ¢ belongs to Lip(I; P4 (Rj_“)) (it is in fact
1-Lipschitz) and fulfills

0s0° + Oy (180°¢ di £5€) =0 d IXRd+1,
of + t(t o°) + div(v®o®) in (4.59)
0'8 =0 ® /,LS .
From now on, we will use the short-hand notation
o0 = 1%6° o =v°0".
Observe that, in view of (4.49), the measures 0=° and o satisfy
|(05°,6°)| = o° in MI)C(IXRdjl). (4.60)

In the following lemma the relation between u, v°, and of is established in terms of the projection

operator m: R x R x R? = R x R4, 7(s,t,x) := (t,x) from (4.1).
Lemma 4.10. There holds
ue = myo0 Ve =myo°, |(u5,v°)| = myo° in ITxRY. (4.61)

Moreover for every S, T > 0

o=0((S, +00) x [0,T] x R?) <

W0l

(1, )[([0,T] x RY). (4.62)
Proof. For every oo € C.(R9*1) we have

[ attaaw . [ [ ot x ) dngta)

@ / . /I‘Po(fs(s,x),XE(fE(S,x)J?)) 0,1 (s, ) ds djig (x)

~ ~

= 0o(T=(s,x),Y=(s,2)) 75(T% (s, 2), Y=(s,2)) dji§ (x) ) ds
L\ e

. / (/ ot 2)r*(t, ) dai(t7$)> ds = / wo(t,z) do0(s,t, x)
I Rd+1 Ri+2

where (1) follows from (4.46), (2) and (3) from the change of variables ¢t = T¢(s, ) (sec Lemma 4.9), (4)
from (4.58), and we have repeatedly applied Fubini’s Theorem.

The second of (4.61) follows from the fact that v = w*u® and v = 7°w*°, so that for all test
functions ¢ € C.(RI*1;R?)

/R el e) = /1 /R Ut X)) (8, X (0, ) i ()

= /Rd zw(fa(s,x)ng(fE(s’x),q;)) .ws(fg(s’x)7Xs(fs(57-1'),.’13))asfe(&x) deﬂg(x)

® / : /I%(fe(s,x), Y(s,2)) 7(T%(s,2), Y¥(s,2)) ds dji(x)

~ ~

:/ /Icp(fs(s,x),?%s,x)).TE(TE(s,x),Yf(s,x))wf(ff(s,x),?s(s,x))dsd,zg(x)
Rd

- / ( / (T (5,2), V(5. 2) ~v%fE(s,x),?E(s,x))dﬂscv)) s
= /1 (/er p(t,z) - ve(t,x) dag(t,x)> ds = . o(t,z)do* (s, t,z).

Finally, for every open subset A of Rf‘l we have that

I(ME,VE)I(A)=All(lywe)(t,x)lldus(t,x)(=1)/I AII(st)(t,x)lldas’o(s,t,x)
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(2:) / ||(17w6)(t7x)|| Ts(ta I) dO—E(S?t7I) @ / dJS(S,t,z) = ﬂﬂoﬁ(A) ?
IxA IxA
€ ~E

where (1) follows from the previously proved fact that u¢ = wyo=°; for (2) we have used that 0=0 = 750°,
while (3) is a consequence of (4.48a). This concludes the proof of (4.61).

In order to check the tightness estimate (4.62), let us denote by ts the characteristic function of
(S, +00) x [0,T] and by j§r(s,z) the characteristic function of (S, S°(T, )] (which is identically 0 if
S > S¢(T,x)). We first observe that

LS,T(Sa fs(sa .’E)) = jg,T(Sv :L')
so that
=0((S, +00) x [0,T] x RY) = / v 1 (s, )7 (£, ) do (s, 1, )

Rd+2

- / / s (s, T (5,2))7°(T*(s,0), Y* (s, 2)) ds dji5 («)
:/ /ng(S,:E)asfe(s,z) dsdfg(x)
Re JI
= /R (T —T°(8,2)) , djij(x) < Tﬂg{x eR: T¢(S,z) < T}

- Tﬁg{x €D : S5(T,z) > S} .
Estimate (4.62) then follows by (4.55) and by the Chebyschev inequality. |

Step 3: Passage to the limit as ¢ | 0. Since the curves of measures (0°). C Lip(I; Py (R%1)) are
1-Lipschitz continuous for every ¢ > 0, and bounded sets in P (R4*+1) are narrowly compact in P(RI*1),
we can find a limit curve o € Lip(I; P;(R?*!)), 1-Lipschitz and supported in R‘fl, and a vanishing
subsequence (e1); such that oS — o, narrowly in P;(R%*1) for every s € I. As usual we will also
denote by ¢ the Radon measure £!' ® o, in M;" (I x R4T1) satisfying

loc

o L[0,5] x R — oL [0,S] x R narrowly in MT(R?*2)  for every S > 0. (4.63)

Clearly, the above convergence also yields o —* o in M ([0, +00) x R‘f‘l) as k 1 oo. Moreover, we
deduce from (4.43) and from (4.61) that

mo < (). (4.64)

From (4.60) and the projection relations (4.61) it follows that the restrictions to [0, S] x R4 of the
families of measures (0°°). and (o). are uniformly tight, so that there exist o € M, (R%*?) and

loc
o € Mo (R‘iﬁ; R?) such that up to a further (not relabeled) subsequence
(00, a) L [0, S] x R — (6%, )L [0,5] x REF in M(RUT2,RI)  for every S > 0. (4.65)

Therefore, also thanks to the third of (4.41a) and (4.63) we gather that the triple (0,00, o) satisfies
the Cauchy problem (4.2) in the sense of Definition 3.1, with the operator (9;,div) playing the role of
the ‘spatial divergence’ in (3.2). Moreover, it follows from (4.49), (4.63), and the lower semicontinuity of
the total variation functional that

(0% o) <o in R42, (4.66)

so that in particular ¢°,0 <« o. Hence, since ¢ is concentrated in I x Riﬂ, the Radon-Nikodym
derivatives can be represented by bounded Borel fields
do? do
pi= — Ix R 5T = — I x RH 5 RY
4 do + do +
satisfying
[(#,9)| <1  o-ae. in IXRET (4.67)
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In terms of 7 and ¥, we rewrite the continuity equation (4.2) as

050 + 0,(70) + div(vo) =0 in I x RIH! (4.68)
00 =00 ® Lo -
It remains to prove the projection properties (4.34). We start by showing that
p=mya’. (4.69)

For this, the tightness estimate (4.62) implies that o%°L I x [0,7] x R? narrowly converge to o®L I x
[0,T] x R? for every T > 0. This shows that u([0,T] x R?) = ¢%(I x [0, T] x R?) for every T > 0. Since
w0 < u, the above equality yields (4.69).
Let us now show that
V=my0o. (4.70)
With this aim, we set := myo . In order to show that & = v, we argue in the following way. On the one
hand, it follows from the previously proved Lemma 4.4 that the pair (u, ) solves the continuity equation

op+dive=0  in R, (4.71)

with initial condition g, in the sense of Definition 3.1. On the other hand, applying Lemma 2.7 with the
choices p=m: RxRxRY 5 R xR?, ¢ = (050, 0°), ( = (0%, 0), Ay = my(0%0, %) = (u+, %),
A = (u,v), we show that

.\ (4.69)
(1, 0) =" (w0, mpo) < (u,v).
Then, by Lemma 2.2 there exists A € Lj7, V)‘(R‘fl; [0,1]) such that (u,) = A(u,v). Since the first
components coincide, from that equality we infer that = Av and A =1 p-a.e., as well. We decompose v

and ¥ into their absolutely continuous and singular part w.r.t. g, namely,
v=vi4vt U=0"+ut with v, 0b L p.
Since v = Av, we have
04 ot = (O + et
As A =1 p-ae. in R‘f’l, we have that 0% = v*, ot = Avt. Therefore, ¥t < v1. Moreover, by
Lemma 4.4 it holds divo® = dive+. By hypothesis, v+ is minimal. Therefore, we conclude that
vt = vt and, since ¥%u = vy, we ultimately have & = v. Then, (4.70) follows.
Lastly, we may conclude (4.32) by observing that

(4.64) (4.66) o o
()| =2 myo = myl(o”,0)| = |my(o”, o) = |(1, V)]

This finishes the proof.

5. THE PARAMETRIZED SUPERPOSITION PRINCIPLE

The main result of this section, Theorem 5.1, provides a probabilistic representation of the solutions
of the continuity equation, which in fact extends the representation obtained in [11, Thm. 8.2.1] for
absolutely continuous solutions. We will derive it from the probabilistic representation (4.18), provided
by Theorem 4.5, for the solutions to the ‘augmented’ system (4.2). For that, we will need to take into
account that o and the measures p and v are related via (4.34). Fine properties of our probabilistic
representation will be proved in Proposition 5.2 and in Theorem 5.3.

In the spirit of [11, Thm. 8.2.1], the statement of Theorem 5.1 below consists of two parts:

(1) First of all, starting from a measure n € ‘.P(LipT(I;]R‘_f“l))7 we construct the measures t'£1®n
and ' £'®n (recall the definition (4.12) of ' and '), and show that their push-forwards through
the evaluation map e from (4.10), cf. (5.2) below, solve the Cauchy problem (5.3). In fact, the
Cauchy condition is expressed in terms of the push-forward (eq)ym (where ¢ stands for ¢(0,-)):
in this respect, let us specify that, while ¢y is evaluated along curves y € CT(I;R4*1), so that
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eo(y) = (£(0),x(0)) = (0,x(0)), in (5.3) with slight abuse of notation we will consider eg as valued
in RZ.

(2) Conversely, we prove that any solution of the continuity equation admits the probabilistic repre-
sentation (5.2) below in terms of a probability measure 7 on the space Lip] (I; R‘f‘l) from (2.27).
In addition, we show that for n-a.a. curve y, the velocity y'(r) at a given time r € I does not
depend explicitly on r but only on the position y(r), see (5.7a) ahead.

Theorem 5.1. The following facts hold:
(1) Let n € P(Lipp(LRE™)) and n, = L' @0 fulfill

/ lleo]| dnp < 400, /E(T) l¥'[[dn, < oo for every T > 0. (5.1)
Then, the pair (1, v) € M (RET) x Mioe(RERY) defined by
pe=re(tng)  vi=eng) (5.2)
is a Py -solution to the continuity equation,
O+ dive = py in (0, 400) x RY, with po = (e0)ym € P1(RY), (5.3)
in the sense of Definition 3.1. Moreover,
(s )| < eg([In[|me) - (5.4)

(2) Conversely, let (u,v) € M (RE) x Mioe (RET; RY) be a Py -solution to the continuity equation
in the sense of Definition 3.1, with initial condition po € P1(R?); let (u, ) = 0(u,v) be a
minimal pair induced by (u, V) according to Definition 3.2 and (3.6), let o ~y |(1,v)| for some

k>0, and let (1,v) be a bounded Borel vector field representing the density of (u,v) w.r.t. o,

namely
w=To, v=uvp 0-a.e. in Riﬂ. (5.5)
Then, there exists a measure m € ‘P(Lip£ (I;Rfl)) such that the representation
p=e(tng) =@ n), |wo)l=aylng,  o=ene. (5.6a)
holds, and m is supported on curves solving the Cauchy problem
§(5) = (r(y(s) o(y(s)))  for aa.s € (0,+00) 5
Y(O) = (va)a T € Spt(,u,o) :
Choosing in particular o = |(u, V)| we get n € fP(LipI(I;RiH)) is concentrated on ArcLip(I;RiH) and
(1, 2)] = eg([I0[Imc) = exmse - (5.8)
Proof. Recalling the definitions of the evaluation maps (4.10), we observe that
e=moa. (5.9)

Claim (1) follows by Claim (1) of Theorem 4.5 and Lemma 4.4.
Claim (2) follows by the augmented representation of (u,v) given in Theorem 4.7, and by Claim (2)
of Theorem 4.5. (]

5.1. Fine properties of the representing measure. With the upcoming Proposition 5.2 we unveil
some refined properties of the probabilistic representation provided by Theorem 5.1 for the solutions of
the continuity equation. Namely, we give a finer representation formula for p and specify the probabilistic
representation of the measures v® < pu and v+ featuring in the decomposition v = v® 4+ v+, cf. (5.11)
below. To this purpose, we need to introduce some further notation. For every y = (t,x) € Lip'(I; Rff_“)
we define the sets D [y|, Doly], Dcly] C1I as

Dylyli={seT: t(s) > 0},
Doly]:={s €I: t'(s) =0}, (5.10)
D.ly]:={s €I: t(-) is constant in a neighborhood of s},
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where t’ denotes the upper derivative defined in (4.11)—(4.12). Its usage is motivated by the fact that t’
exists at every s € I and it is a bounded nonnegative Borel map. We further set

Dy:={(s,y) € Ix Lip' (LR¥) : s € Dy [y]},

Do:= {(s,y) € I x Lip"(LRY™) : s € Dylyl},

Dc:: {(S,y) elx LlpT(LRiJrl) RS DC[Y]} :
Since we have D.[y] C Dgly] for every y, there holds D. C Dj.

We are now in a position to provide the probabilistic representation of »® and v in terms of the
measure i € P(Lip’ (I;R4™)) featuring in (5.6a) and (5.8).

Proposition 5.2 (Decomposition property of the probabilistic representation). Let (u,v) be a Py so-
lution to the continuity equation (3.1) in the sense of Definition 3.1, let (u,U) be a minimal solution
induced by (p,v) with Lebesgue decomposition v = v® + v+ . Suppose that the representation formulae
(5.6a) and (5.8) hold with n € P(Lip"(L,RE™)) and e = L' ®@n. Then, we have that

p=res(tn.LDy), v =¢(x'n. L D), vt =ey(d'm. L Do), (5.11)
() = es(lly'llne L D5), 27| = ex(lle’l| me L Do) (5.12)
Proof. Since p1 = e;(t'm,), the first equality in (5.11) holds. Being v* <« p and Dy N Dy = O, the

second and the third equalities in (5.11) follow.
Concerning (5.12), we have

() = () + [ < el me L D) + eg(l0' me L Do) = ex(llv' me) = (1, v)]

so that all inequalities are in fact equalities and (5.12) follows. O

With the next result, we use the representation formulae (5.11) provided by Proposition 5.2, to show
that the superposition measure 1 € P(Lip' (I;R%1)) is supported on injective curves. In the proof, we
will identify the pair (u,v) with an associated mininimal solution (u, D).

Theorem 5.3. Let (u,v) be a minimal Py -solution to the continuity equation (3.1) and let the measure
ne T(Lip%(I;R‘f‘l)) provide the representation formulae (5.6a). Then, m-a.e. curve y € LipT(I;R‘f'l)
18 1njective.
Proof. We prove the theorem by contradiction. Let us assume that there exist S > 0 and a set

A C Lip"(LR%M) with 5(A) > 0 s.t. every y € A is not injective in the interval [0, 5]. (5.13)

Since m is a Radon measure, it is not restrictive to assume that A is compact.
For y € Lip"(I;R4™") and s € [0, 5] we define

r(s,y) :=max{c €0,5]: y(o) =y(s)}, ry(s,y) :=r(s,y) —s, t(y):= sggué] ry(8,Y),
and we notice that the maps (s,y) — 7,(s,y) and y — t(y) are upper semicontinuous in [0, S] x A and in
A respectively. Since t(y) > 0 for every y € A, we may find h € N such that the (closed, thus compact)
set
1
A = {yeA: t(y)ZE}
satisfies (A’) > 0. For every y € A’ we now define

E(y) = {3 €10,5]: r(s,y) > l/h}7 s1(y) := min E(y),

where 1 stands for ‘lower’. Notice that s; is well defined since Z(y) is a closed nonempty subset of [0, 5];
one can easily check that is lower semicontinuous: if (y,), C A’ converges to y and s, = si(y,,) is
converging (up to the extraction of a subsequence) to s, we know that 7,(s,y) > 1/h (by the upper
semicontinuity of 7,) so that s € E(y) and s;(y) <'s.
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We set s,(y) := r(si(y),y) (with u for ‘upper’); the function y — (si(y),s,(y)) is Borel measurable
and for every y € A’ we have by construction

y(si(y)) = y(suly),  suly) —si(y) = np(s1(y),y) > % (5.14)

Since t is non-decreasing we conclude that t is constant in (s1(y), s, (y)), hence for the interval (si(y), s.(y))
we have
(s1(y): su(y)) € Dely] € Doly]. (5.15)
We introduce the function T: Lip! (I; RET) — Lip"(I; RE!) defined by T(y) =y for y ¢ A’ and

)

[ y(s for s < 5(y),
T(y)(s) = { y(s+ 7, (s1(y),y)) for s> si(y)

for y € A’. By construction, the map 7 is Borel measurable and satisfies T(y) € LipE(I; R for every
y € LipZ(I;RdH), so that the push-forward m, := Tyn belongs to T(Lipl(I;Rf‘l)).

After these preliminary definitions, we are in a position to carry out the contradiction, which will
be essentially based on the fact that the measure 7, also provides a probabilistic representation of the
pair (u,v), cf. the upcoming Claims 1, 2, and 3. For later use, let us set v, := ¢;(r'L* ® 7m,). Let us
write v = v* + vt and v, = vy —|—l/§-7 where v¢, v} < p and ijuﬁ- Lu.

Claim 1: we have

p=c, (L' @m,). (5.16)
This follows from the finer representation of u provided by (5.11), and by the definition of T. Indeed,
using the place-holder p, := ¢;(Y L' @ n,), for every g € CC(R‘f‘l) we have

/d+1 oty x) d(p = p)(t, @)
R

= | [eotse ) asanty //sﬁo 5) ds g, (y)

- /A /sl(y) ) dsdnly /A /slm y(s£75(s1(y), Yt (5475 (s1(y), y)) ds dn(y)

@// s)dsdn(y // ) (r)drdn(y) =0.
A su(y) A su(y)

In the above chain of equalities, (1) follows from the fact that T is the identity in the complement of
A’ and modifies a curve y € A’ only on (s1(y), +00), while (2) ensues from the fact that t' = 0 on
(s1(y),5u(y)) and from a change of variable in the second integral.

Claim 2: we have

(5.17)

v =vy. (5.18)
With the very same arguments as in (5.17) we check that
su(y) ,
[, etodw v = [ ([ ely(s) (s ds) dnty) (5.19)
R-;.-*—1 ! 51(y)

for every ¢ € CC(Ri“;Rd). By (5.11) and by (5.15) we therefore have that (v—v},) L p and v* = vy,
Thus, v, =v* + ulf.
Claim 3: we have

divvy = divet. (5.20)
Denoting 6:= v+ — v} = v —v,, it follows from (5.19) and Theorem 5.1(2), that for every test function
¢ € Co(RETRY) there holds

p(t,)do(t, x) = -x'(s) dsdn(y), (5.21)
/Rd+1 /, /su(y)

1
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- 0=1e;(2'n,LO), O:= {(s,y):yeA’, sl(y)gsgsu(y)}. (5.22)

It is sufficient to select ¢ = Dy for ¢ € CL(R%T') in (5.21) and to observe that for every y € A’ the
inner integral

su(y) su(y)
/5 Dip(y(s)) - x'(s) ds = / Dop(t, x(s)) - ¥ (5) ds = (t, x(5u(y))) — 9(t, x(51(y))) = 0

1(y) s1(y)
since t(s) =t is constant in the interval (s1(y),si1(y)). Plugging this formula in (5.21), with ¢ = D¢ for
an arbitrary ¢ € C! (]R‘f'l), and we get dive = 0.
Claim 4: we have
vi <vt. (5.23)
Let us define 778 =n,LDg, ¥ = ;’nE = (voe)ng; let us consider the Borel function

A(s,y) = {0 if (s,y) €O,

1 otherwise.

and the measure ¢ = AJ. The representation formula (5.11) yields v+ = ¢, whereas (5.21) yields
vy = es¢. Since ¢ <9 and ¥ satisfies (A.2) (w.r.t. the measure o :=n{ and the map p :=¢), we infer
from Lemma A.1 ahead that v} < v*.

Conclusion of the proof: Since v is minimal, we deduce that vj- = v ; since ||v|| > 1/k nl-a.e., we
have A=1 a.e. in O, i.e. n,(0) = 0. This implies the for n,-a.e. y s,(y) = s,4(y), a contradiction.

1

O

The next result provides another property for any measure n € T(Lip{(I;Riﬂ)) representing the
solutions to the continuity equation, when the pair (u,v) satisfies condition (3.7) (in which case, v is
minimal, cf. Theorem 3.4). In this situation, we show that the measure 1 is concentrated on curves y =
(t,x) € LipI(I; R*1) given by segments on intervals where t' = 0. The proof mimics the contradiction
argument carried out for Theorem 5.3.

Theorem 5.4. Let (p,v) € M (Ri“) X MloC(Ri+1;Rd) be a minimal Py -solution of the continuity

loc

equation (3.1) with initial datum po € P1(RY), in the sense of Definition 3.2. Suppose that (u,v) comply
with (3.7).

Let m € fP(LipI(I;RiH)) satisfy the representation formulae (5.2) and (5.8). Then, m-almost every
curve y € LipI(I; R‘fl) enjoys the following property:

if 1 < 52 € [0,400) are such that t' =0 in (s, s2), then

—X(82> —x(s1) for all s € [s1, s2]. (5:24)
[[x(s2) = x(s1)
Proof of Theorem 5.4. Assume by contradiction that the thesis is false. Then, there exist S > 0 and
A C Lipl(T; R%4™) such that n(A) > 0 and for every y = (t,x) € A there exist s; < s5 € [0, 5] such that
t(s1) = t(s2) and the the restriction of x to the interval [s1, s2] is not of the form (5.24). In particular,
since y is 1-Lipschitz continuous, we have that |[x(s1) — x(s2)|| < s2 — s1. Arguing similarly as in the
proof of Theorem 5.3, for y € Lipi(I;]Ri“) and s € [0,S] we set

p(s,y) :i=sup{o €[0,5]: t(o) =t(s)},  p(s,y) :=p(s,y) —s.
Then, the maps (s,y) — p(s,y) and (s,y) — p,(s,y) are upper semicontinuous.
Let us show that also the map

x(s) = x(s1) + (s — 1)

(5,¥) = po(s,y) — [[x(s) = x(p(s,y)) (5.25)
is upper semicontinuous. Let s, — s and y,, — y uniformly on compact subsets of [0, +00), and assume
that (sn)n, s € [0,5]. We need to show that

1 U (5, ) = [ (50) = %0 (050 9)) ) < po(5,9) = () =x(p(s ). (5.26)
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Up to a not relabeled subsequence, we may assume that
5= lim p(sn,y,) =limsup p(sn,y,) < p(s,y),
n—00 n— o0

limsup x5 (sn) = xn(p(sn, ¥u)) | = W [xn(s0) = Xn(p(sn, ¥ )| = [1%(s) = x(5)]| -

n—oo

Hence, we deduce that
(5= 5) — x(s) ~ x(@I| = m_(py(s¥0) — [0 () ~ (ol y,)]) (5.27)

If 5 = p(s,y), equality (5.27) proves the upper semicontinuity. If 3 < p(s,y), since y € Lip{(I;Rf‘l)
and t' =0 in (5, p(s,y)), we have that

1x(5) = x(p(s,¥))l < p(s,y) = 5. (5.28)

Therefore, we deduce from (5.27) and
(

po(s,¥) = [Ix(s) = x(p(s, y))|
5—s) — [Ix(s) = x®)]

(
(5.
(p(s,y) =3) + (5 = 5) = [Ix(5) = x(E)[| = [[x(5) = x(p(s,y))
(
=1 mbuP (Pb(snv Yn) = % (s) = xn(p(sn, Yn))||)7

whence (5.26).
Since n(A) > 0, there exists k € N such that the set

](Pb(s y) — [[x(s) —x(p(s,y))|) > Ilc}

is Borel measurable and satisfies n(A’) > 0. We define the multifunction A: A’ — 20951 by A(y) :=
{s €10,5] : py(s,y) — [x(s) — x(p(s,y)|| > £}. Since the map (5.25) is upper semicontinuous, the
multifunction A is upper semicontinuous. Thanks to [27, Theorem III.6] we find a Borel measurable
selection of A, namely, a Borel function [: A’ — [0,S] such that I(y) € A(y) for every y € A’. By
construction, we have that

N o= {y € Lip] (LR - max
s€l0

p(I(y), y) = [Ix(Ky)) = x(p(Ky), )l = %’ (5.29)

and the function y — (I(y), p(I(y),y)) is Borel measurable. Moreover, for every y € A’ we have t(I(y)) =
t(p(I(y),y)) and t'(s) =0 for every s in the interval (I(y), p([(y),y)). Hence,

(Iy), p(1(y),y)) € Dec[y] € Doly] - (5.30)
For y € A’ we further define
t(y) == [(y) + [Ix(K(y)) — x(p(K(y), y))Il
and xy: [I(y),t(y)] — R? as the segment
x(p(I(y),y)) — x((y))

Xy = xUOD 0D ity y) = x(iy)]

We introduce the function G: LipI(I;RiH) Lip! (T; R%H!) defined by G(y):=y for y ¢ A’ and, for
y e A, we set

for s € [((y),t(y)] - (5.31)

y(s) for 5 < I(y),
S(y)(s) == 4 z(s) for s € [[(y), x(y)], with z(s) = (t(I(y))), xy(s))
y(s —t(y) + p(l(y),y)) for s> r(y)
for y € A’. By construction, the map § is Borel measurable, so that the push-forward n, := G4n belongs
to P(Lip] (I; RT)).
After these preparations, we are in a position to carry out the proof by contradiction, based on the
properties of the pair

=L en,), v, i=q@Len,)



35

stated in the following Claims 1, 2, and 3.
Claim 1: we have that

= fu - (5.32)
This follows from the definition of § (in particular, the fact that § is the identity in Lip] (T; RE)\ A
and modifies curves in A’ only where t' = 0, cf. (5.30)), also taking into account the representation of
provided by Proposition 5.2.
Claim 2: the pair (u,v,) solves the continuity equation (3.1) with initial datum po € P1(RY), in the
sense of Definition 3.1. For this, it is enough to show that div(yr — v},) = 0 in Riﬂ. Since § is
the identity map in LipI(I;RiH) \ A’ and modifies a curve y € A’ only on (I(y), p(I(y),y)), for every
pE CC(RiH) we have that

p(1(y),y)
J L pettmrae v = [ [ Detett).x(5) ¥ (s) dsanty)

t(y) . x(p(I(y),y)) — x(I(y))
[y PR o )

D [ (o). X(p(13).3)) — #lt(13)) K1) )

- / (o(t(1y)), %y (x(y))) — @(t(1(y)). %y (K(y)))) dn(y) = 0

by definition of x, for y € A’, and with (%) due to the chain rule and to (5.30). Hence, div(v —v},) =0
as desired.
Since (A’) >0 and A" = Jpoo{y € A" : t(I(y)) < T} with
{yeA:t((y) <Ti}S{yeA :t(l(y) <Tz} HT1<T,
we find T € [0, +00) such that
n{ye A :t(l(y) <T}) >0. (5.33)

Claim 3: we have that

w[([0,T) x RY) > [1,[([0,T) x RY). (5.34)

Indeed, recalling the representation v = e4(2'n,) and the fact that the curves y € spt(n) solve the
Cauchy problem (4.22) with velocity field (7,v) independent of s, we rewrite the left-hand side of (5.34)
as

0. 7) xR = [ /{ I CCOREIERETS)

[ ] Jo(t(s), () ds dn(y)
LipI\A/ J {s€I:t(s)<T}
] Jo(e(s) )] s dn(y) (535
" J{s€[0,l(y)): t(s)<T}
v Jot(s) ()l dsdn)
" J{sell(y)p(1(y).¥)]: t(s)<T}

+ / / o(t(s), x(s))| ds dn(y)
" J{se(p(I(y),y),+00): t(s)<T}

Since the pair (7,v) fulfills ||(r,v)(¢t,z)|| = 1 |(u,v)|-almost everywhere in R‘fl, 7-a.e. curve y €
LipI(I;R‘ﬁl) satisfies
ly' () = [I(£'(s), X' ()| = [I(7(y(s)),v(y(s)))]| =1 fora.a. sel.

In particular, since t' = 0 in (I(y), p(I(y),y)) for n-a.a. y € A’, it must be ||v(y(s))|| =1 for a.a. s €
(l(y), p(I(y),y)), for n-a.e. y € A’. Moreover, if t(I(y)) < T, then t(s) < T for every s € [I(y), p(I(y),y)].
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Thus, by construction of § and by (5.33) we may continue in (5.35) with

P <2 [ () dsdn)

S(y)(s)l dsd
+l/ll¥ﬂﬁ“ﬁ)dﬂ<T}WK (¥)(s))ll ds dn(y)

v n({y e A : t(i(y)) < T})
+ / | /{(y) I (s)]] ds dn(y) + .

T / / lo(S(y)(s))]| ds dn(y) -
" J{s€(r(y),+o0): t(s—r(y)+p(l(y),¥))<T}

> fuy)(0.7) x B T EA MO =TD g0, 1) s ey,

where we have also used that p(I(y),y) — t(y) > ¢ due to (5.29), as well as (5.33).
Conclusion of the proof: From the assumed (3.7) and (5.34) we further deduce that

[v51([0,T) x RY) < Varw, (1,[0,T]) (5.36)

for every T € I such that (5.33) holds. Since (u,v},) solves the continuity equation (3.1), with initial
datum po € P1(RY), in the sense of Definition 3.1, (5.36) contradicts (3.8) of Theorem 3.4. Hence, the
assertion with which we started the proof is false. This concludes the proof of the theorem. O

6. SUPERPOSITION BY BV CURVES

The superposition principle obtained in Theorem 5.1 offers a probabilistic representation of a solution
(1, v) to the continuity equation in terms of a measure 7 concentrated on curves y = y(s) = (t(s),x(s))
in the augmented space R4 = R x R?. We may in fact think of them as ‘parametrized’ trajectories,
and accordingly regard s as an ‘artificial’ time variable.

With the main result of this section, Theorem 6.5 ahead, we provide an alternative probabilistic
representation involving a probability measure 7 on the space of curves with locally bounded variation,
that are functions of the process time t.

The bridge between the superposition principles of Theorem 5.1 and Theorem 6.5 will be provided by
a suitable class of curves that represent BV curves augmented by their transition at jumps. The next
section revolves around them.

6.1. Augmented reparametrized BV curves.
Preliminaries. We denote by Z the set I x [0,1] endowed with the dictionary order relation:

(tl,’l“l), (tg,’l“g) cZ: (tl,’l“1) < (tQ,’I“Q) &t <ty or (tl =tyand r < TQ) .

We can define on Z the order topology (cf., e.g., [41, I1.14]): a basis for such a topology is the collection
of all the open intervals (z1,22) := {# € Z: 21 < z < 22} and all the intervals of the form [(0,0), 22) :=
{z € Z: 2z < z2}. Notice that, while with this topology Z is neither separable nor metrizable, it satisfies
the first axiom of countability.

We use the symbol — for the associated notion of convergence. Observe that, for any ¢ € I we have
that

t,0) ift, <tandt, —t,
V(rn)n C [0, 1] : (tn,Tn) — (t,0) 1 <t an
(t,1) ift, >t and t, — ¢
In turn, for any (tn,7n)n, (t,7) € Z,
ta=t ifre(0,1),
(tn,mm) — (t,r) = for n big enough, we have ¢ ¢, <t ifr =0,
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Therefore, let v: Z — R¢ be a continuous curve. Necessarily,
vVt e [0,+00) : the curve [0,1] 5 r — v(¢,r) is continuous

v(t,0) ift, <tandt, —t, (6.1)

Vit e |0,4+00) Y(r,), C [0,1] : tn,Tn) = .
[0,400) ¥(ra)n C10,1] = vltn;Ta) {v(t,l) if t, >t and £, — t.

ABV curves. We are now in a position to introduce the class of curves on Z we shall employ to ‘bridge’
the Lipschitz continuous trajectories y to their BV counterpart.

Definition 6.1. We call augmented BV curve any u: Z — R? such that
(1) u is continuous in Z;
(2) [0,1] 3 r — u(t,r) is Lipschitz continuous for all ¢ € [0, +00);
(3) [0,1] 3 7+ [|Oru(t,r)| is constant for all ¢ € [0,400);
(4) for all T € (0,400) we have that

sup Z lu(te, ri)—u(tr—1,7k-1)| < +o0,
P partition of [0, T] x [0, 1] (tr, ) EP
where the partition P is constructed using the order relation < in Z.

We denote by ABV(Z;R?) the set of all such curves. For t € [0,4+00), we further denote by ¢,(t) the
length of the curve r — u(t,r).

Loosely speaking, a curve in ABV(Z;R?) may be interpreted as an augmented version of a curve
u € BV (I; Rd), to which we attach Lipschitz continuous transition curves at the jump points. We may
indeed associate with any u € BVio.(I; R?) (which is, in particular, requlated, with left and right limits
u~(t) and ut(t) at each t € I), with jump set J,, a curve u € ABV(Z;R?) by setting

ift e I\J, u(t,r)=u(t) for all r € [0,1],

u™ (t) ifr=20
ifteJ, u(t,r) := < a transition curve with constant velocity joining w™~(t) to u™(¢) if r € (0,1) .
u™t(¢) ifr=1

Because of (6.1), the resulting u is indeed continuous on Z, even when originating from a curve u with
jumps. Notice that, at any ¢t € J,, the transition curve r — u(t,r) has constant speed on [0, 1], equal
to its length ¢,(¢) (observe that this property may be obtained through reparametrization). Moreover,
we remark that, for all ry,r5 € [0,1] the mappings ¢ — u(t,r1) and ¢t — u(¢,72) coincide a.e. in I
(namely, outside J, ). Hence, the mappings ¢t — u(t,r) share the same distributional derivative du, i.e.
Ou(t,r) = dyu(t,0) for all r € [0,1].

Conversely, we may consider the mapping

0: ABV(Z;RY) = BVige(RY), u~ v, where v,(t) :=u(t,0). (6.2)

Loosely speaking, v, is the “BV skeleton” of u. We notice that v, is left-continuous, i.e., at each
t € (0,+00) its left limit vy (¢) coincides with v,(¢) = u(,0), while its right limit v (¢) is u(¢,1).
Augmented reparametrized BV curves and Lipschitz trajectories. For u € AB\/(Z;Rd)7 t e
[0,400), and r € [0,1] we define

(1) = sup S st ) — (s utes i)
P partition of [0,¢) x [0, 1] (th,r) EP

LE(#) = sup S s u(ti ) — (oo, 0t i)
P partition of [0, ¢] x [0, 1] (te,rn)EP

Ly(t,r) := L, (t) + rly(t),
(recall that ||0,-u(t,r)|| = Lu(t) for all r € [0,1]). For later use, we further introduce the set
o= {teT: [Dult, )] = Lut) £ 0}, (63
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With each curve u € ABV(Z; R%) we may associate a trajectory y € LipI(I; RI+1) as follows. For s € 1
we define

t(s):=inf{t € I: L} (t) > s}, (6.4)
s — Ly (t(s)) . _
) = { TG0 — Loy e D F LD 69
0 otherwise.

In particular, notice that L; (t(s)) < s < L (t(s)) for every s € I. We define the curve y by

s) = (t(s),u(t(s),r(s))), sel (6.6)

Then, y is 1-Lipschitz continuous: for s; < so it holds

ly(s2) = y(s2)ll = || (t(s2), u(t(s2), r(s2))) — (t(s1), u(t(s1),r(s1))) |
< Ly(t(s2),r(s2)) — Lu(t(s1),r(s1)) < s2— 1.
Moreover, notice that |ly’(s)|| = 1 for a.e. s € I. We denote by .7 : ABV(Z;R?) — ArcLip(I;R%*!) the
map that associates with any u € ABV(Z;R?) the curve y € ArcLip(I;R4*!) from (6.6).
We also introduce a map .#: Lip] (I; R4T1) — ABV(Z;R%) as follows. For y = (t,x) € Lip] (I; R41)
we set

—

y

sy (t) :==sup{s € 1: t(s) <t} for every t €I,
sy (1) :==inf{s eI: t(s) >t} for every t € I.

Then, syi: I — I satisfy t(syi (t)) =t for every t €I, and

s, (t(s)) < s <sT(t(s)) for every s € L. (6.9)

Moreover, if t'(s) > 0 at some s € I, then syi(t(s)) = 5. Indeed, if s, (t(s)) < s or s*(t(s)) > s, then we
would have t(o) = t(s) for o € (s, (t(s)),s, (t(s))), which would contradict the assumption t'(s) > 0.
Since y is 1-Lipschitz continuous and t is monotone non-decreasing with t(s) — 400 for s — +oo,
we have that the functions sf are monotone non-decreasing, syjE (t) = +o0 as t — +o0o. We define

S (y) € ABV(Z;R?) via ’
Fy)(t,r) = x(s, (t) + (s (1) —s, () . (6.10)
We will prove in Appendix E the following.
Lemma 6.2. For every y € ArcLip(I;R!) and every u € ABV(Z;RY) we have
T(Ly) =y, L(T())=u. (6.11)

Recall that LipI(I; R?*1) is endowed with the following distance, which metrizes the uniform conver-
gence on compact subintervals of I (see Appendix B):

o0
D(y1,y>) Z - sup. (min{|ly; (s) —y2(s)[l , 1})  for y;,y, € Lip] (LR*™). (6.12)

We further define the distance Dagy on ABV(Z;RY) via
Dpgv(uy,uz) := D(J (u1), 7 (uz)) .

Then, the map .7 : ABV(Z;RY) — LipI(I; R?*+1) is trivially continuous. Likewise, the restriction of .7 to
ArcLip(I; R4*1) is continuous with values in ABV(Z;R%).
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6.2. Bridging the probabilistic representations, from Lipschitz to ABV curves. In order to
obtain our superposition principle by ABV curves, we need to first revisit the probabilistic representation
for solutions (u,r) of the continuity equation guaranteed by Theorem 5.1. Recall (5.6a) and (5.8), (which
in fact involved the minimal pair (u, ) associated with (u,v)), namely

p=c(tng), v=e(ng), o) =c(vng) =esmy . (6.13)

(where ¢: I x C(I; R4T1) — R9*+! is the evaluation mapping, and the Borel maps t' and r’ are defined on
IxLip(I; R4t by t/(s,y) :=t'(s), ¥'(s,y) := x'(s)). The above representation brings into play a measure
n € P(Lip] (I; R¥1)) supported on curves y € ArcLip(IL; R%1) solving the Cauchy problem (5.7).

Let us introduce a general construction that provides an equivalent formulation of (6.13). Firstly,
observe that every y € LipI(I; R*1) induces the vector measure

Wy = yﬁ(<t/7xl>£‘1) € Mloc(RiJrl;Rd+l)

e {u0) = [ plt(s).x(5) - (¢().X (9)ds for all p = (s, 0) € C(REFSRI). (6.14)

Namely, wy is the integration measure along the curve y. Now, for a given probability measure A &
P(Lip! (I; R4T1)) fulfilling the integrability conditions (5.1), we may consider the measure

o* ;:/ L@y dA(Y) € Mioe(RET RTH) .
Lip;

Let now X\ be the measure 1 € fP(LipI(I; R?+1)) supported on ArcLip(I;R4*!) and providing the rep-
resentation formulae (6.13). It follows from such representation that for 77-almost every y € LipI(I; Ra+1)
we have |wy| = yy([ly/}.£1) and

7= [ eyl dnty).
Lip,
Hence, (6.13) reformulates in compact form as
() =07 ) =107 = [ eyl dnty) (6.15)
ipy

This observation is at the core of the representation provided by Theorem 6.5 ahead.
Indeed, with any u € ABV(Z;R?) we associate the measure 9, € Mloc(Ri+1; RI+1) defined by

ﬁu = wﬂ(u) i-e-7 / (p(t,.l?) dﬁu(t,ﬂf) = /Qp(y(s)) : y/(S) ds with y= <7(“)7
Rd+1 I

for ¢ = (o, ) € Cc(RL; R4 By construction, we have that for every ¢ € C.(RE; R 1) the map
u— fRd+1 ¢ dd, is continuous with respect to the convergence in ABV(Z; R?). Hence, for A C R:lfl open
we infer that u— ¥,(A) is Borel. The following result allows us to express the measure Q" in terms of
a probability measure 7 on curves in ABV(Z;R%).

Lemma 6.3. For every A € P(Lip| (L R1)) concentrated in ArcLip(L; R41) | let A= F4X. Then,

(1) X is a Borel probability measure over ABV(Z;RY);
(2) if A satisfies the integrability condition (5.1), then

e = / Iy dX(u) is a measure in MlOC(Ri+1;Rd+1). (6.16)
ABV
(8) Let X =m fulfill (6.13). Then,

O = Q" = () and |O7] = /A&/Iﬁu\dﬁ(U)=\(u7V)\~ (6.17)
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Proof. Since the map .# is continuous on ArcLip(I; R4*t1), we have that A= %A is a Borel probability
measure over ABV(Z;R%). -

Let A additionally satisfy (5.1). To show that ©* € MfgC(R‘frl; ;R4*1) it is enough to notice that
for every T € [0, +00)

©*(0,T] x RY) = / Iy’ ()l ds dA(y) < +oc
E(T)

(where E(T) is from (4.13)).
When A =n fulfills (6.13), (6.17) obviously follows from (6.15). O
In the upcoming Proposition 6.4, we give an alternative formula for ¥,. It brings into play
- the mapping U: ABV(Z; R?) — BVi,(I; R?) from (6.2) that associates with each u € ABV(Z;R%)
its BV ‘skeleton’ v, (t) := u(t,0),
- as well as the jump transitions [0,1] 3 7 — u(¢,r) at the discontinuity points ¢ of v,,.

To prepare the statement of Proposition 6.4, let us recall that the distributional derivative (v,)} is a
Radon vector measure on I that can be decomposed into the sum of three mutually singular measures

(0u)a = (0u)%r + (0u)c + (0u)]-
Now,
- (0vy)’;1 is the absolutely continuous part with respect to £', is given by (v,),;, = v, L' (with

v, the a.e-defined pointwise derivative of v,). In turn, since the a.e. defined derivative of

t — Oyu(t,r) does not, in fact, depend on 7, we have that v/, = d;u(-,0) = du(-,r) L'-ae. in I
for every r € [0,1]. Therefore, hereafter we will use the more evocative notation
dFu  in place of v. (6.18)
- (vy)¢ is the so-called Cantor part of vy, still satisfying (vy)({t}) = 0 for all ¢ € [0,400). In
accordance with (6.18), we will write
dCu in place of (v,) - (6.19)
- (vy)] is a discrete measure concentrated on the (at most countable) jump set of vy, i.e.
Jo,i={t€l: vf(t)#o,; ()} ={te€l: u®0)#ut1)}CJ..
Observe that dFul! +9Fu does not charge J, (it is indeed known as the diffuse part of (v,)}). Clearly,
it is concentrated on
Cyp, =T\ Jy,. (6.20)
We further denote by
Cy:=TI\J, (6.21)
and notice that C, C C,, and [0Ful! 4+ 9Fu|(Cy, \ Cy) = 0. While Ful! and 9Fu will be encompassed
in the alternative representation of ¥, the jump contribution will feature, in place of (v,)}, the measures
Fiw € Mioc(RETLRYY) ¢ € 3y, given by
1 (6.22)
(Fru ) = / @(t,u(t,r))-0u(t,r)dr for all ¢ € C.(RE;RY).
0

Finally, for fixed u € ABV(Z;R?), we introduce the map (where the gothic letter G stands for ’graph’)
Byi T R ®,(1) = (£,0,(8)) = (£,u(t,0)),

and observe that it is Borel measurable, since may rewrite it as the composition 5 o 7 of the following
functions:

y1: IT—-1IxI 7 (t) == (t,s}(u)(t)) ,
Yo: I XTI — R‘f‘l Y2 (t,0) = (¢, (T (u)(0))),

where 7: Ri“ — R? is the projection (¢, x) := x. Then, 7 is continuous, while 7; is Borel measurable,
as the second component is lower-semicontinuous. In fact, &, will come into play in the representation
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formula (6.23) for ¥,, where ¥, results from the sum of three contributions involving the absolutely
continuous, the Cantor and the jump parts of the distributional derivative (v,),; the corresponding
mappings &/, ¢, and 7, cf. (6.25), will be shown to be Borel measurable.

Let us emphasize that, the ‘jump contribution’ to ¥, features the jump transitions r — u(¢,r) at the
transition times t € J,, i.e., those times ¢ such that ¢,(¢t) = ||0,u(t,r)|| # 0, by means of the measures
Ji.u of (6.22). We notice that we cannot, in principle, only consider the jump points ¢ € Jy, in the jump
contribution j, , of ¥, as it may happen that u(Z,0) = u(t,1) but a transition occurs. Nevertheless, in
the representation result of Theorem 6.5 there will come into play curves u such that J, may be replaced
by Jy, -

Proposition 6.4. For any u € ABV(Z;R?), the measure 19u is given by
Dy = (Bu); ((1,070)L" + (0,050)) + Y 6:@34,, - (6.23)
e,

The above measures can be expressed in terms of y = 7 (u) as

((B2)s((1,07w)L + (0,07 v)), ) =/ wo(Y(S))t'(S)dSJrlg @(y(s)) - X'(s)ds, (6.24a)

y y

s (1)
o) = [ | el X ) ds (6.24b)
sy (t
for all ¢ = (¢o,¥) € CC(R‘fl;Rd"‘l), where 6y ==t~ (C,) and C, is from (6.21).
Finally, the mappings

o+ ABV(Z;RY) — M(I x RGRTL) s (8,)4(1,0Fu)L!
¢ ABV(Z;RY) — M(Ix RGRITL) ues (8,)(0,05u) are Borel. (6.25)
J o ABV(Z;RY) — M(Ix RERIFL) . ues D ies, 0t®J

We postpone the proof to Appendix F.

6.3. The BV probabilistic representation. We are now in a position to state the ‘BV version’ to
Theorem 5.1. In the same way as the latter result, Theorem 6.5 also provides information on the curves
u € ABV(Z;R9) on which the representation measure 7 is concentrated. Recall that in Theorem 5.1
the superposition principle involved trajectories solving the characteristic system. Now, relations (6.27)
ahead, which involve dFu (6.18), OCu (6.19), and J,u(t,-) at each t € J, = J,,, may be interpreted as
a counterpart to the Cauchy problem (4.22).

Without loss of generality, in what follows we will identify a given solution to the continuity equation
with an induced minimal pair, and thus suppose minimality straight away.

Theorem 6.5. Let (u,v) € ML (RET) x Moo (RE;RY) be a minimal Py -solution to the continuity
equation in the sense of Definition 3.2, with initial condition pg € P1(RY). Let (1,v) be bounded Borel
vector field representing the density of (u,v) w.r.t. |(u,v)|.

Then, there exists a Borel probability measure i on ABV(Z;R?) that provides the probabilistic repre-
sentation ~ R

(y,’l/) =07, |(M7V)| = |®n‘7 (626)

with ©" defined as in (6.16). The measure 1) is concentrated on curves u € ABV(Z;R%) fulfilling u(0) €
spt(ug) and

olu(t) = M = dd: (t,u(t,m)) for L'-a.a. t €T and L'-a.a. v € [0,1], (6.27a)
uL
OCu = v(t,u(t,r))|0Cu| = di I (t,u(t,r))|0Cu|  for |0u|-a.a. t €T and L -a.a. 7 €[0,1], (6.27b)

vt

Oru(t,r) = (j I (t,u(t,r)) [|O-u(t,r)] for a.a. r €[0,1] and all t € Jy, , (6.27¢)
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with v = v® + v+ the Lebesque decomposition of v into v® < p and v+ L .

As a consequence of Theorem 6.5 and of the Borel measurability in (6.25) we can rewrite the repre-
sentation formulae (6.26) and (6.27) as follows.

Corollary 6.6. Under the assumptions of Theorem 6.5, the representation formulae (6.26) and (6.27)
rephrase as

//d wo(t,x)du(t,x) =/ /900(??, o,(t)) dtdn(u) for all pg € CC(R‘fl)7 (6.28a)
R ABv J1

while for v® and v+ we have

//Rd+1 p(t,z)dv*(t,z) / / (t, v, ((t))))) dt dn(u)
et dvt(te) = Sa(t,Uu(t))v(taUu(t)))d\atCUKt) dm(u) 6.28b
/L. Juu 625

1
+/ABVt€Z];uA p(t,u(t,r))-oru(t,r)drdn(u)

for every ¢ € C.(RET;RY) .
Finally, the left and right representatives p, = pg and pu of w fulfill

x)dpug(x /w x)dp; (x / (o (u)
)t (a / e

In the proof of Theorem 6.5 we will also resort to some measure-theoretic results in Appendix G.

for all ¢ € C.(RY). (6.29)

Proof of Theorem 6.5. We divide the proof in three steps, proving (6.26)—(6.29) separately.

Step 1: proof of (6.26). Since v fulfills the minimality condition by Theorem 5.1 there exists n €
P(Lip] (I; R41)) concentrated on ArcLip(I; R4*!) and such that the representation formulae (6.15) hold.
In view of Lemma 6.3, we conclude that the Borel measure 9 := .%n fulfills (6.26).

Step 2: proof of (6.27). From (6.26) we gather in particular that |@7| = Jrgy [Pu] d7(u). Therefore, we
are in a position to apply Proposition G.1, thus concluding that

de” _ d(u,v)

9, = f|0, for 7j-a.a. u € ABV(Z; R? with f = — =
vl (% a7 = d(.v)

| = (1,v).
Combining this with (6.23), we thus obtain
o (u) = (6,)3(1,0Fu) Lt
() + € (u) + () =0, = (1,0)|[0s] with { F(u) = (&,):(0,0°u), (6.30)
S (u) = ZteJnu 5t®jt,u~

Notice that in the last equality in (6.30) we have used that J,, = J,, which is a consequence of Theo-
rem 5.3. Namely, a transition at time ¢ may occur if and only if u(¢,0) # u(¢, 1), since n is supported on
injective curves in ArcLip(I; R%*+1). We shall obtain (6.27) by restricting (6.30) to the support of each
of the three mutually singular contributions <7 (u), € (u), #(u).

Indeed, restricting (6.30) to spt(«Z(u)) we infer

(1,07 u(t) = (7(t, 0u(t)), v(t, 0u(t)|(1, 7 u(?))]
= (7(t,u(t,r)),v(t,u(t,)|(1,0Fu(t))] for £'-a.a. t € T and every r € [0, 1].

Hence, for £L!-a.a. t € I and every r € [0,1] we have

B 1 _ Opu()
Tt u(t,r)) = Ok v(t,u(t,r)) = L, OFu(6))]
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Ultimately, we deduce (6.27a).
Analogously, restricting (6.30) to spt(%(u)) we obtain

(0,05u) = (7(-04(-)), v(t, 0u()))(0, 05 w)| [8F ul-ae. in T.
Therefore, we obtain

dofu

T(t,u(t,r)) =0, v(t,u(t,r)) = aj0Cu]

(t) for [0Cul-a.a. t € T and every r € [0,1].
Observing that spt(9Fu) coincides with the image set t(Dg[y]\D.]y]) and recalling the representation
formula (5.11) for v1, we deduce that v(t,u(t,r)) = dv (t) for |0Fu|-a.a. t € I and every r € [0,1],

djvt|
and (6.27b) ensues.
Finally, restricting (6.30) to spt(_# (u)) we deduce that for ¢ € J,, and r € [0,1]

(Oa a’ru(tv 7”)) = (T(tv U(t, T))? ’U(t, Ll(t, T)))||aru(t7 7”)” - (T(t7 U(t, T))a ’U(t, U(t, r)))gu(t) ) (631)

with £,(t) the length of the curve connecting u(¢,0) to u(t,1). Hence, at every t € J,, and L£!-
a.a. 7 € [0,1] there holds

oru(t,r) dvt

(U r) =0, vt ) = et = g ().

whence (6.27¢). O
We conclude with the proof of Corollary 6.6.

Proof of Corollary 6.6. The representation formulae in (6.28) are a consequence of Theorem 6.5. Let us
plug in (6.28a) the test function ¢ (r,z) = n.(r)(z), with ¢ € C.(R?) and 5. € C.(I), 0 < e < 1,
such that

spt(ne) C (t —2e — &%t —e + &2),
n-(r) =1 =maxy .24 oy2yn. forallre[t—2et—¢l,

On the one hand, we have

//RdJrl(pE(r’ z) dp,(z) dr

1
= / /(””atkﬂw 0e (1)) dpr () dr + = / /( HEH)XRdw(x) Ay, (z) dr

+ // Ua(T)w(l“) d/*ér(x) dr = Il,s + 12,8 + IS,& .
[t—e,t—e+e2)xR4

for any fixed ¢ € (0, +00).

We observe that
1
1| < 5”7/}”0052 =¢|Yllcc — 0ase 0,

and with analogous calculations we have I3 . — 0, while

/t D dnla)dr — [ w@ i @) = [ vl dute

R4
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where we have used the assumed left-continuity of ¢ — ps. On the other hand,

[ e >2>drdn<>
//:2:82 e arai) + 2 [ [ uw) aran

LT e i

= 14,5 + -[5,5 + IG,E .

Arguing in the same way as in the above lines we conclude that Iy, —+ 0 and Is. — 0 as € | 0 while
(recall that v, is assumed to be left-continuous)

hgole//t )) dr dij(u /w aii(u)

We thus have the first of (6.29). The very same argument yields the second of (6.29).
This concludes the proof. O

7. EXAMPLES

In this final section we illustrate our results, and discuss our assumptions, in the context of some
examples. In what follows we will often work with time-dependent measures (¢£°?*);c; on R" given by
the linear combination of two Dirac masses at pg, p1 € R, i.e.

t6,, + (1-t)0,, te€[0,1],

Op, te(1l,400). (7.1)

o= max{1—t,0}8,, + min{t, 1}5,, = {

Example 7.1. We consider the curve (pt):e1 of probability measures on R
i = L0 for some xy < 11 € R,

so that the corresponding measure on the time-space cylinder IXR is y = L' ®pu;. Let v be the measure
on IxR, concentrated on [0,1]X [z, 1], given by

vi=(L'L[0,1)) ® (L1 [z0, 21])

(although in this spatially one-dimensional case v is a scalar measure, we will stick to the vectorial
notation used throughout the paper for better reference). For simplicity of notation, let us set dy :=
x1—x0 > 0. The pair (u,v) fulfills the continuity equation on (0, +00) x R, with initial datum po = d,,
in the sense of Definition 3.1 (cf. Remark 3.6), since for every ¢ € CL(I x R) there holds

+oo

1
/ Orp(t,x)du(t,z) = / ((1=t)Opp(t, mo)+tOpp(t, 21)) dt + / Opp(t, 1) dt
IXR 0

1

1
= */0 (p(t,z1)—p(t, 20)) dt + [(1=t)p(t, o)+t (t, 21)]y — (1, 21)

_/Ol/m Bpo(t, ) dz dt — (0, o)
—//IXRamga(t,x)du(t,a:)—/R<P(O,$) ddg, (z) -

In order to illustrate the superposition principle from Theorem 5.1, let us consider the fields 7: IXR —
R, v: I x R — R associated with the pair (u,v) via (5.5). Since the measures pu and v are mutually
singular, we have that

(s V)| = Ll’[o,l] ® (,ut—|—£,1‘[10711}) + L1|(1,+Oo) & fht



45

so that
1 ifte]0,1) and x € {xg, 21},

d
T(t,a:)zi'u(t,x): 1 ifte(l,+o0) and x = 27,
d|(p, v)| .
0 otherwise,
d 1 iftel0,1 d
w(t.z) = v (t2) = i 6[., ) and z € [xg, 1],
d|(p, v)| 0 otherwise,

for L£1-almost all t € (0,+00). The measure 1 involved in the representation (5.2) of (u,v) is concen-
trated on the curves y solving the Cauchy system

y(s) = (7(y(s)),v(y(s))), s €1,
{y(O) = (0,2), = € spt(uo) = {wo} . (7.2)

Now, for every t € [0,1] the curves y*: I — R? defined by

7 _t4dy—s s—1
v (s) = (5, 70)X(0.(s) + (t, frdo=s

o L ) (s) 5 = dow) s (o)

solve (7.2). Loosely speaking, each curve yt can decide to move time till ¥, then it ‘fills in’ the jump
from xq to x1, and then moves time again. Let us now consider the mapping T: [0,1] — LipI(I; R?) that
with each t € [0,1] associates the curve y*, and let us consider the probability measure on LipI(I; R?)
defined by

n = Ty(LTL[0,1]), n,=L'®n. (7.3)
We will now check that n provides the probabilistic representation (5.2) of the pair (u,v). Indeed, for
every oo € C,(R?) there holds

Calne)en) = [ [ aaly(s)v(s)asdnty)

W / / oy ())7(y'(5)) ds d

@ 1 < i +o00 ~
:/ /apo(swo)ds—l—[ wo(s —dp,z1)ds | dt
0 0 T+do
1 i +o00
:/ (/ goo(s,xo)ds—i—/ goo(s,xl)ds> dt
0

0 t
3) 1 pl B 400  pmin{s,1} B
= / @0(S7$0)dtd8+/ / ©vo(s, 1) dtds
0 s 0 0
1 oo

1 +
:/ (l—s)cpo(s,xo)ds—i—/ scpo(s,xl)ds—l—/ wo(s,z1)ds
0 0 1

=/I/]R<po(s,w) dps () ds,

where (1) follows from (7.2), (2) from the fact that 7(t,-) =0 on R\ {xo, 21}, and (3) from the Fubini
theorem. Analogously, we easily check that, for n given by (7.3) there holds v = e4(¥'n).

In our next example the measures y and v are again mutually singular and the minimality of v+
does not hold. In this case, the pair (u,v) lacks a probabilistic representation.

Example 7.2. Let xg = (0,0), A be the unitary circle centered at xo with tangent vector t,, and

pi= LY@ puy with py = 0x,
V= 5t0 ®tAj’C1 |_A
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with any to € I. The pair (u,v) solves the continuity equation with initial datum o = 0x, , since for
any ¢ € CL(IxR?) there holds

// Oup(t ) du(t, z) = /3t<p(t,x0)dt = —(0,%o)
- I (7.4)
- / | Velta) ta(t)d (00 LA @)t = (0, x0)

Since the measures p and v are mutually singular (and, in particular, spt(p) Nspt(v) = @), we have
that |(u, V)] = p+ V] = L1 @ dx, + 6, @ (HILA) and

du 1 ifz = xoq, 1
t,r) = —(t,x) = for L -a.a. t €1,
() d|(u, v (t:) {O otherwise or a-a
(7.5)
d t if A t=t
U(t,fb) _ 7’/(1571,) _ A(J?) nre .a 05
d|(u,v)| 0 otherwise.

Now, any probabilistic representation of the pair (u,v) would involve a measure m supported on the
solutions of the Cauchy problem

y(s) = (7(y(s)), v(y(s))), s €T,
{Y(O) = (0,z), = € spt(uo) = {xo} - (7.6)

However, it is immediate to check that the solution to (7.6) is given by y(s) = (s,x¢) for all s € 1
so that, in particular, v(y(s)) = 0 for all s € I and y never intersects spt(v). Hence, no probability
measure supported on the solution trajectories of (7.6) could represent the measure v in the sense of
Theorem 5.1.

A modification of Example 7.2 provides a situation in which the measures (u,v) are still mutually
singular and the minimality of v+ does not hold, but it is still possible to provide a probabilistic rep-
resentation. Hence, minimality is not a necessary condition for the validity of the representation from
Theorem 5.1.

Example 7.3. Let x; = (1,0) and
,uzill®5xl, 1/:5t0®tAfH1I_A.

with the same notation as in Example 7.2. The very same calculations as in (7.4) show that the pair (u, V)
solves the continuity equation with initial datum po = 0, . In this case,

dp 1 ifx=x, 1
ta)= —F ()= for Llae tel, 7.7
7t ) d|(M,V)|( ?) {0 otherwise or~ e (7.7)

and v is as in (7.5). Let us now examine the Cauchy problem (7.6). Its solution is provided by the curve

yio: T — R3 defined by

(S,Xl) if0§8<t0,
yo(s) = (to,r(s —tg)) iftg < s <ty+2m, (7.8)
(s —2m,x1) ifs>ty+2m,

where r: [0,27] — R? is the arclength parametrization of A, r(7) := (cos(7),sin(7)). The measure

n := b, € P(Lip} (L R?))
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gives the probabilistic representation of the pair (u,v). Indeed, for every oo € C(R3) we have (with the
notation y' = (t,x))

(ex(¥n.), o) = / poly™ (s))F (s) ds

(7.8) to +o00
= / 900(57X1)d5+/ wo(s—2m,x1)ds
0 to+2m

to —+oo
= / wo(s,x1)ds +/ wo(s,x1)ds = (i, ¥o) ,
0

to

and for all ¢ € C.(R3;R?) there holds

(ex(¥'ne) @) = / P(y'"(s)) - %' (s) ds

to+2m
(7.8) / P(to,m(s —to)) - r'(s—to)ds = / @(to,r(s)) -r'(s)ds = (v, ) .

to 0
Another instance of a pair (u,v) for which the minimality of v+ does not hold, but a probabilistic
representation still exists, is offered by a variant of the above example in which v is diffuse in time, i.e.
p=L"® by, v=L @ty H LA,

In this case, T is still given by (7.7) while

oft, ) = {tA(x) ifee A\ {x}

] for Ll-a.a. t e,
0 otherwise

so that 72+ |v|> =1 |(u,v)|-a.e. in I x R?. The solutions to the Cauchy problem (7.6) are provided by
the family of curves y*: T — R3, £ € [0,1] defined by (7.8) (with t in place of ty). Let us consider the
measure 1 := T4(£'1[0,1]), where in this case the mapping Y: [0,1] — Lip] (I; R?) associates with each
t € [0,1] the curve y'. A straightforward adaptation of the above calculations show that 7 represents
(1, v) in the sense of (5.2).

The following example shows that the representation provided by Theorem. 5.1 is not in general stable
for weak™ convergence.

Example 7.4. Recall the notation xo = (0,0) and x; = (1,0) from Examples 7.2 and 7.3. For every
n > 1 consider the probability measures on (0,1) x R?

=L e ((1=3) o+ 30x,)
and v = &;, @ tAHLA. In this case as well, the minimality condition is not satisfied, but for each n > 1
the pair (p™,v) admits a probabilistic representation. Indeed, the associated fields (7,,,v,) are

)= TEEXXL T
e 0 otherwise o ’

while v,, = v with v as in (7.5). The Cauchy problem (7.6) featuring the fields (1,,v) is solved by the
curves
Yo(s) = (s,%0) forallseR

and
(s,x1) if s <tp,
yi(s) = (to,r(s—to)) if s € [to, to + 27n],
(s —2mn,x1) Iif s € [to + 2mn, +].

We then consider the probability measure

. 1 1
’)7 = <1n) 6’\{0 + Eé’yil .
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For every ¢g € C.(IxR?) we have that

1 [l 1 [tee 1 oo
atent)oon) = & [Consxas e L[ g zmnxas (12 1) [T pasxoas

nJo  Jtg+2mn n 0
1 [t 1 Heo

:—/ @0(5,X1)d5+ <1>/ @0(8,X0)d5:<’un’¢0>.
nJo n 0

In a similar way, for ¢ € C.(IxR?* R?) we have that
1 to+2mn
@) =1 [ ltor(s —to) - talr(s 1)) ds
to

=Lﬂwmmmmmm»m:w@w

Nonetheless, it turns out that, as n — 0o, u" —* u® = L' ® i, and p" —* P> = dy, , which
represents u°° but no longer provides a representation for v = v.

Example 7.5. Let ¢ be a regular and injective curve connecting xo to X1, r,: [0,L,] — R? be its
arclength parametrization and t, its tangent vector. Consider the measures

p=2L"® with i = (307,

v=(L'L0,1])® (USS
Here, v+ = v and the minimality condition is satisfied, cf. Example 2.4. In order to illustrate the
probabilistic representation of the pair (u,v), we consider the fields defined for £'-a.e. t € I by

d 1 if d t if
(tz) = 7M(t,:1c) _ Hzre {?CO,X1}7 v(t,r) = 7'/@7:15) _ g(l‘) Hzre Q'v
d|(p, v)] 0 otherwise, d|(p, V)] 0 otherwise.
The family of curves (yg)zeo,1] defined by
(s,%0) ifo<s<t,
Yi(s) := o (t,ro(s—t)) ft<s<t+L,, (7.9)

(s = Lg,x1) ift+L,<s<+00
provide the solutions to the Cauchy problem (7.6). Let T:[0,1] — Lip|(I;R?) associate with each
t € [0,1] the corresponding curve y;. It can be easily checked that the measure n = Yy(£L'L[0,1]) fulfills
p=-es(tn,) and v =res(x'n).
In our last example we consider a solution pair (u,r) such that v < p. Therefore, in this absolutely
continuous case [11, Theorem 8.2.1] applies. We show that representation from our Theorem 5.1 follows

from that provided by [11, Theorem 8.2.1] via a reparametrization. Hence, Theorem 5.1 is consistent
with the classical result.

Example 7.6. Let us consider the scalar measures
1 1 1
_ 1 0,1 1 _pi 1
=2~ ®<2£t +54 |(0)1)), v=~Lwgk l01) -

Then, v < p and v = wu with
_J 1 forteTandz e (0,1),
wit,z) = { 0 elsewhere.

The representation of Theorem 5.1(2) follows, for instance, from [11, Theorem 8.2.1] by an arc-length
reparametrization, arguing as in (4.48). In particular, we may write 1 = ¢;(Yn.) and v = eyn, where
the measure n € fP(LipI(I; R?)) is supported on the set of curves y € Lip{(I; R?) solving the Cauchy

problem
= (7—7 U)(Y(s)) ’
= (O,LL'()), o € [07 1],

—
< <L
N N
S ®w
=2
[
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where

1 forte|0,1) and z € {0,1},
L fort € [0,+00) and z € (0,1)
ta)=4 V2 ’ e 7.10
7(t,2) 1 forte[l,+o0) and z =1, (7.10)
0 elsewhere,
L forte[0,+00) and z € (0,1)
tr) =49 V2 ’ T 7.11
v(t,2) { 0  elsewhere. (7.11)

On the other hand, we may write p = %ul + %ug with
po=Lt @, =L@ (L1 (0,1)).

The pairs (u1,2v) and (u2,0) solve the continuity equation in the sense of Definition 3.1 and both
admit a representation in the form (5.2) satisfying the conditions of Theorem 5.1(2). Precisely, we take
n, € P1(Lip](I;R?)) as in Example 7.1 (with the obvious modifications) and write p; = es(£ £ @ ;)
and v = ¢;(f' L' @ m,). As for pg, we consider the measure 1, € Py(Lipl(I;R?)) of the form n, =
Yy (L1 [0,1]) where Y: (0,1) — Py (Lip] (I; R?)) is defined as Y(z) :=y, with y,(s) := (s,z) for every
s €1 and every x € (0,1). Then, it is easy to see that pus = es(Y L' @1,).

As a consequence, we obtain the alternative representation

1 1 1 1
o= ey (t’51®<2n1 + 2772))7 v=c¢y (x’51®<2n1 + 2n2>> :

However, we notice that this second representation does not fulfill the conditions of Theorem 5.1(2).
Indeed, the curves contained in spt(n;) U spt(ny) do not solve y'(s) = (1(y(s)),v(y(s))) with 7,v as
in (7.10)—(7.11). This shows that the superposition of two representations from Theorem 5.1 does not,
in general, yield a representation in the sense Theorem 5.1.

APPENDIX A. PUSH FORWARD OF VECTOR MEASURES

Let | - || be a strictly convex norm on R" and let || - ||, denote its dual norm. The corresponding
duality (multivalued) map J: R" — R" is defined by

h(@)i={y eR": |yl <1,y = all}.
Notice that if || - || is strictly convex then for every x;,zs € R"
leill = |z2ll, ye€J(®i)NJ(x2) = 1 =22, (A1)

In fact, setting & := %ml + %:cg, we get

1 1 1 1
12 >y -2 =Sy -z1+ 5y -T2 = Sllea] + Sl
2 2 2 2

which implies @y, = @ by the strict convexity of the norm. In the following statement, X and Y are
two locally compact topological spaces.

Lemma A.1. Let 9 € Myoo(X;R?), let p: X — Y be a |9|-proper map (i.e. |9|(p~1(K)) < +oo for
every compact subset K CY ).

(1) If there exists o € M\ (X) and a Borel map f:Y — R" such that
9= (fop)a, (A.2)
then
[P0 = pyJ]. (A.3)
(2) If the norm ||| on R" is strictly convez and (A.3) holds, then (A.2) holds with respect to a := ||
and f the density of the polar decomposition of py?, i.e.

ped = flpgd], 9= (fop)|d. (A4)
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(8) If (A.2) holds and { <O then

pyC < pyd. (A.5)
Proof. First of all, we observe that (A.2) implies a similar identity for || up to rescaling f by a suitable
positive Borel function, therefore it is not restrictive to assume that o = || and therefore ||f| =1

pgl¥]-a.e. in Y.

In order to prove Claim 1, notice that, by (A.2), we have that py? = ps(fop)|d| = fpy|¥|. Since
|fll =1 pg|d|-a.e. in Y, we immediately deduce that |py¥| < pg|d|. On the other hand, let us select
p € Lg?m‘(Y;Rh) so that ¢(y) € J(f(y)) for ps|¥|-a.a. y € Y; for every K compact in ¥ we have

|pu19|(K)2/K<P~dpu19=/K<P~fdpn|19|=pﬁ\19|(K)~

This implies that pg|d| = |ps¥]|.
In order to prove Claim 2 (which is also well known, see e.g. [13, Lemma 2.4] for a similar statement)
we observe that for ¢ as above it holds

P (K) = / 17 1d]py®] = / ¢ Fdlpyd| = / o dpyd (A.6)
K K K
_ / pop - 9 — / op- gd[9] < / lipopll- lglldI®] < pslB|(6)
p~1(K) p~ 1K) p~1(K)

where 9 = g|9|. Then, (A.3) and (A.6) yield that (¢op)-g = ||g|| holds |9|-a.e. on p~*(K) so that
p(p(x)) € J(g(x)) for [9]-a.a. x € p~1(K). On the other hand, by construction ¢ (p(x)) € J(f(p(z)))
so that (A.1) yields f(p(x)) = g(x) for |9|-a.e. z € p~}(K). Exhausting Y with a countable sequence
of compact sets, we conclude.

Let us eventually consider Claim 3: we can write { = A9 for a Borel map A with values in [0,1].
We can select the Euclidean norm and we thus have

ISl =A19], ¢ =X = Afop|d]= fop|(]
and therefore, by Claim 1,
pel¢l = IpsCl-
Similarly pg|9 — ¢| = ps|(1 — N)I| = [ps((1 — N)I)| = |ps (¥ — ¢)|. We deduce that
IpeCl + [P (9 =€)l = ps(IC] + [9 = ¢[) = p[ 9] = [py]
so that py¢ < pyd. O

APPENDIX B. TOPOLOGICAL PROPERTIES OF FUNCTIONS SPACES

Recall that C(I;R") denotes the space of R"-valued continuous paths endowed with the topology of
uniform convergence on compact sets of I.

Lemma B.1. The metric

Dy1,ys) == > 27"(lys — Yallom AL, with [ly; — Yslloon = Jax [y (s) = ya(s)ll. (B
n=0 o

makes the topological space C(I; R?) complete, separable, and induces on C(I;R") the topology of uniform
convergence on compact sets. In particular C(I;R") is Polish.

Proof. It is easy to check that (C(I;R91), D) is complete. It is also separable: indeed, for every n > 1
the space C([0,n]; R4T!) has a countable and dense subset (y;)icr, ; we then extend each 7; to a function
y; € C(I; R4 by setting y,(z) = y;(n) for @ € (n,+oc). Then, the set |, ~,(y;)icr, is countable and
dense in (C(L;R4*Y), D). O
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APPENDIX C. GLUEING PROPERTIES

We establish a useful generalization of the glueing Lemma [11, Lemma 5.3.2, 5.3.4].
Lemma C.1. Let N € NU {oo}, I(N) := {1,2,--- ,N} if N € N and J(c0) :== N (N = o0), let
X, X" Y7, be Polish spaces and let p': X — X;, R*: X' = Y, LItl: X7+l 5 Y7 be Borel maps for
i €I(N) and j € I(N—-1). We set X :=1Lie; X', Xo:={@ = (z;)ier € X : Ri(z;) = L' (2;41), i €
J(N—l)}, and we suppose that the image of the map p: X — X, p(x) := (p'(z))ien contains X.

If it € P(X?), i € I(N), satisfy the compatibility conditions

Rip' =Ly, ieI(N-1), (C.1)
then there exists p € P(X) such that péu = p® for every i € J(N).
Proof. We consider the case N = oo, J(N) = J(N—1) = N; the argument in the finite case is even
simpler.
Let d; be a metric inducing the topology of Y taking values in [0,1]. Let us set v’ := Réui =
L§+1Hi+l € T(Yl)v Iaz—> = (iXia Rl)ﬁﬂl € F(,u27 V) - T(XZ X Y)7 lau_ = (iXi+17 Li+1)}i,ui+1 € F(MH_lv V) -
P(X*! x Y). Notice that

/ dl(Rl(xz)a y) d:[j’L_> (mia y) = Oa / di(Li+1(xi+1)a y) dﬂ“_(mz?klv y) = Oa teN. (02)
Xixy Xitlxy

By the standard glueing Lemma (see e.g. [11, Lemma 5.3.2]) there exist 3* € P(X* x X! x V) such
that

OB =, mTA =0, where w7 (i, wip,y) = (20,y), T (2T, y) = (T, Y)-

In particular, using (C.2) we deduce
/ di(R* (), L' (w441)) dB° < / di(R'(z;),y) dB" + / di(y, L' (2441)) dB’
_ / di(Ri(z:), y) A + / di(LH (2i4),y) AP = 0,

so that o := Wé’y (where 7%(z;,2i1,y) = (@i, 2441)) is concentrated on {(z;,7;41) € X' x X1 :
RZ(LL'Z) = Li+1($i+1)}.

We can then use the glueing Lemma [11, 5.3.4] to find a probability measure o € P(X) such that
mya = o' for every i € N, where m'(z) = (z;,2i41). Clearly, a is concentrated on Xo; since the image
of p contains X, we can find 4 € P(X) such that pyu = «, so that pii = . |

APPENDIX D. A MEASURABILITY RESULT

In this section we prove the measurability of the mapping R from (4.29), coming into play in the
proof of Lemma 4.6. In the proof we shall resort to the following functional version of the monotone
class theorem, which we record here (in a shortened and simplified version, adapted to our usage) for the
reader’s convenience. We refer to [17, Thm. 2.12.9] for the general statement.

Theorem D.1 (Functional monotone class theorem). Let H be a class of real functions on a set O C R¥
containing f = 1. Suppose that H is closed with respect to the formation of uniform and monotone limits
and that f =1¢€ H. Let Hy C H be a subclass closed with respect to multiplication (i.e., fg € Hy for
every f,g € Hy).

Then, H contains all bounded functions measurable with respect to the o -algebra generated by Hy .

We will then prove the following result.

Lemma D.2. The mapping R: Lip] (I; R4H1) — Lip%(I;Rd"‘l) from (4.29) is Borel.
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Proof. Let 6 be a Borel measurable function : R¥*! — (0,+00) such that ¢! < 6 < ¢ for some
€ [1,+00) (cf. (4.24)). For every function (: R¥*! — (0,+00) such that ¢ > ¢, > 0 we consider the
mapping
1
Fo: Lipl (I RYTY) — L} (1), Yy —.

We consider L (I) endowed with the (Fréchet, hence metrizable) topology that induces the L' conver-

loc
gence on the compact subsets of I, whereas we recall that LipZ(I; R?*1) is with the (metrizable) topology
of the convergence on compact subsets. We claim that for every ¢ as above we have

F. is Borel. (D.1)
To show this, we introduce the class H as
¢: R — (0, +00) is Borel,
(eH Jee >0 (> cein RIFL
F¢: Lipp (G R — L]

loc

(I) is Borel.

Now, we clearly have that ( = 1 belongs to H and that H is closed w.r.t. monotone limits of uniformly
bounded sequences. Moreover, it is immediate to check that H contains the set

Hy:={¢cCR™): Te>0 (> cin R,

Furthermore, H is closed with respect to multiplication. Hence, by the monotone class theorem the
family H contains all positive Borel functions bounded away from 0. In particular, § € H and (D.1)
follows.
We now consider the mapping
t

1
0 H(Y(T))dT -

In particular, we notice that for every y € Lip£ (I; R%*1) we have

Ao: Liph(LRS) 5 OI),  Agy)(t) = Oy(t) = / Fo(y(r)dr .

ol

Ay(y) € biLip, -1 (I) := {g :I—[0,400) : ¢g(0) =0, g is bi-Lipschitz, with <¢ <cin I},
where ¢ > 1 the constant from (4.24). Recalling that C(I) is endowed with the (metrizable) topology
that induced the uniform convergence on compact sets, we have that the map Ay is the composition of
the Borel mapping Fy with the function

ATLL (1) = CO),  frs A(f) with A(f)(®) :/0 F(r)dr.

Since A is continuous, we have that Ay is Borel.
Finally, we show that the mapping

Lo: Lipp (LR —» C(I),  yr—t,=0,",

is Borel measurable. We notice that Lg(y) is well defined, as Ag(y) is invertible for every y € Lipi(I; R+,
Moreover, Ly(y) is the composition of As with the inversion operator I: biLip,, .1 (I) — biLip, .- (I).
Now, | is continuous: indeed, let (g,)n,g € biLip, .-1(I) with g, — g uniformly con compact subsets
of I. Consider g1, (g,,')n C biLip, .-1(I). Taking into account that (g, '), is bounded in L{? (I) with
% < (g;1)" < ¢, in order to check that g;! — ¢! on compact subsets of I it is sufficient to show that
g, — g~! pointwise in I. Hence, let r € I and s, := g, !(r), i.e. gn(s,) =r. Since (s,), is bounded,
it admits a subsequence (sp,)r converging to some s*. Recalling that (g,), converges uniformly to g
on the compact subsets of I, we gather that r = g, (sn,) — g(s*). Hence, s* = g7 1(r). As the limit
does not depend on the extracted subsequence, then we have that the whole sequence (s, = g, *(7))n
converges to g~ !(r). Therefore, Ly = loAy is the composition of a Borel and of a continuous mapping:
a fortiori, it is Borel.

Ultimately, the map R: Lipl(I; RI+L) — Lip%(l; R4*1) defined by y +— yo/ly =yoLy(y) is Borel. O
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APPENDIX E. PROOF OF LEMMA 6.2

We divide the proof in 2 steps, proving the two equalities in (6.11) separately.
Step 1: (T (u)) =u for u€ ABV(Z;R?). Let us denote by y = (t,x) = 7 (u), constructed according
to (6.4)—(6.6). Then, we have that for ¢t € I

s, (1) :==sup{s€l: t(s) <t} =sup{sel: inf{r eI: Lf(r) > s} <t}.

For every s < L, (t) we have that inf{r € I: LI (7) > s} < ¢, since L} (r) < L;(t) for 7 < t and
Li(r) = L; (t) as 7 /t. Hence, L, (t) < s, (t). On the other hand, for s > L; (t) we get that

inf{rel: Li(r)>s}>inf{r€l: LI (r) > L (t)} >t.

Hence, L, (t) = s, (t). With a similar argument we infer L} (t) = s/ (t).
Recalling (6.10), we write for (¢,r) € Z

FY)E7) =L (T @) (Er) = u(t(sy (@) + (s (0) = 55 (1) r(s, (1) + (55 (1) =55 (1))
= u(tr(Ly () + (L) - L, (1)) = u(t,r),

where we have used that t(s) =t for every s € [s; (t),s; (t)] and the definition of r in (6.5).
Step 2: T (FL(y)) =y fory=(t,x) € ArcLip(I; R%*1). For (¢,7) € Z we notice that

FY)(t,r) = x(sy (8) +7(sy (1) — sy (1)) (E.1)
To shorten the notation, we set u = . (y) and (ty,x,) = 7 (Z(y)). Since |ly’|| =1 a.e. in I, it holds

s;t t)
LE(H) = /O Iy(s)llds =sE(t)  fortel (B.2)
Ly(t,r) = s, (t) +r(sy () — s, (1)) for (t,r) € Z. (E.3)

By definition of .7 and by the characterization of LT above we have that for s € I

tu(s) = inf{t € T: 5] (t) > s}.
In particular, it is immediate to see that t(s) > t,(s). By contradiction, if t(s) > t,(s), then it must be
sy (t) > s for every t € (tu(s),t(s)), which implies s, (t(s)) > s, whence (6.9). Thus, t =t, in I.

We now consider the second component x, of 7 (#(y)). We recall that, in view of (6.5) and (E.2),
it holds for s €1

r(s) = i —s;(t(s)) if s (t(s s, (t(s
0= o ey ) £ ), (E4)
xu(s) = u(tu(s), r(s)) = u(t(s), r(s)) (E.5)

r(s)
= X(sy (t(s))) + (s, (t(s)) — sy (t(s))) /O X' (sy (t(s)) + L(sy (t(s)) — sy (t(s)))) AL

Hence, if s;(t(s)) = s, (t(s)), from (6.9) we immediately conclude that x,(s) = x(s). If sf(t(s)) >

(t
sy (t(s)), (E.1) and (E.4) yield x,(s) = x(s). Hence, 7(Z(y)) =y.

APPENDIX F. PROOF OF PROPOSITION 6.4

> (6.23) & (6.24). We will prove the representation formula (6.23) for ¥, by showing (6.24). To do so,
we need to relate the curve v, to the trajectory J(u) =y = (t,x). In fact,

0u(t) = u(t,0) = x(sy (t)) forallt elI.
Moreover, Ju = Jz, and 4 := t=1(C,) = t71(I\J.) is the set where t(-) is injective. In particular,

I\ %y is union of the intervals [s; (t),s; (t)].
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Now, for every ¢ € C.(RT"; RY) we have
N
sy (1)

Z ) PIN) Z/ (t,u(t,r)) - Opu(t,r)dr = Z /7 p(t,u(t,r(s))) - x'(s)ds (F.1)
tEJy t€Ju te3, /s ()
()
= Z /—@) @(t(s), u(t(s),r(s))) - x'(s) ds
()
- /(t) Ply(s) - X (s) s,

where, in the last equality, we have used the fact that t(s) =t for every s € [s; (t)
follows.

In order to show (6.24a), we start by recalling that for every ¢ € C.(I) and ¢ € C.(I;RY) we further
have (see, e.g., [38, Proposition 6.11])

Jwar= /g (F.2)

L e + @0 = [ O + @)t = [ ) K @)

Ch,

sy (¢)]. Hence, (6.24b)

Ty

(in (F.3) and in what follows in this proof, we use the more compact notation v}, (v,),., and (v,)¢,
in place of (6.18) and (6.19)). For ¢y € C.(RT™) and ¢ € C.(RITH;RY), we test (F.2) and (F.3)
with (. := <p0( u(*)) * pe and ¢, := @(-,04(:)) * pe, for a mollifier p. supported in [0,¢]. Since
Ce(t) = @o(t,04(t)) and (. (t) — @(t,04(t)) for every t € I, we infer that

/ ot - / co(t(s), vu(t(s))) t'(s) s, (F.4)
I %,

/ (t, 0,(8)) d((0u)1 + (02)2) (1) = / (t(5), va(t(s))) - ¥'(s) ds. (F.5)
Ch, Gy

Since v, (t(s)) = u(t(s),0) and, for s € €y, u(t(s),0) = u(t(s),r) for every r € [0,1], we rewrite (F.4)-
(F.5) as

/ polt, (1)) dt = / po(y(s)) ' (s) ds (F.6)
I E,

y

/ w(t,vu(t))d((vu)b+(Uu)'c)(t)=/ @(y(s)) - X' (s)ds, (F.7)
C €,

vy y

whence (6.24a).
Combining (F.6)—(F.7) with (F.1) we conclude that for all ¢ = (¢, ¢) € C.(RET; R

(wy, @) = (B ((1,00) L1 + (0, (00)e)) + D 8: @51 9)
LSNP
and (6.23) follows.

> (6.25) : We will show the measurability of &/, €, and _# by proving that the following mappings
ABV(Z;RY) 3 u s (o (u), )
ABV(Z;RY) 5 u s (7 (u), ) are Borel for every test function ¢ = (99, ) € Co(RE; R
ABV(ZR) 3 u > (1), )

In turn, this will be shown via the representation formulae (6.24). We start by observing that the

mappings

are Borel. (F.8)

{LipIa;Rd“) >y Io(y) == [y po(y(s))t (s) ds
Lip) (LRH) 3y 5 I(y) == [;p(y(s)) - x'(s) ds
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Indeed, they are continuous with respect to the topology of uniform convergence on compact sets of I
induced by the metric D from (B.1): to check this, it suffices to take (y,)n, y € Lipl(L; R4 with

D(y,,,y) — 0 as n — oo, and and observe that, since [|(t},,x],)|| <1 a.e. in I, we may suppose (up to a

not relabeled subsequence), that t/, =* t" and x/, =* x in L>°(I). Then, the convergences

lim [ g0y, ()t (s) ds = / poly(s))t(5) ds,
I I

n— o0

tin [ ey, (s)) -, (5)ds = [ ply(s)x'(s)ds

follow by dominated convergence. Now, recalling (F.4) and (F.6), we conclude that the mapping
ABV(Z;RY) 3 u = 1o(T (u)) = /(po(t,nu(t)) dt is Borel, (F.9)
I

as it is given by the composition of two Borel mappings.
In turn, we observe that for all y € LipI(I; R*1) we have

) | o JTeon®) = firgnoy @(¥(5)) X (5)ds,
1) = Toomly) + Luogly) - with {Ismgm = Jine—o) @) X (3) s

Indeed, the pedices cont and sing refer to the fact that I.ony and Lgne represent the contributions to 9,
involving the measures (v,),,; and (vy)¢ + (b)), respectively, as

Icont(y) = f[ LP(t, t’u(t)) : U{J (t) dt, (FIO)
Ising(Y) = fI (t,ou(t)) d(UU)lc(t) + <Zte3u 5t®jt,uv ®).
Now, we claim that the mapping
ArcLip(LR¥™) 5y 5 Ting(y) = /1{561: v(s)=0} (M) (y(r)) - x'(r) dr is Borel. (F.11)
I

= 1%

Since we can write Ling(y) = L5, (¥) — L (y) with

ry = max{r,0},

r_ = max{—r,0},

Iing(y) = /1{561: t’(s):O}(T)(SO(y(T)) ' X/(r))i dr with {
I

+
sing

it is enough to prove that y — I=__(y) are Borel measurable. We proceed with the proof for I;ng. The
very same argument applies to ISing.

For n,k € N\ {0} we consider the map

ArcLip(GRH1) 5 y 5 Jox(y) = / 1s, (0 (M)(p(y(r) - X ()4 dr,

where 1g, , is the characteristic function of the set S,(t) = {s € I : k(t(s + £) — t(s)) < L1}.
Then, J,  is Borel measurable, as it is upper semicontinuous with respect to the uniform convergence
on compact subsets of I. Notice that here we are also using that, whenever y, ,y € ArcLip(I;R%t!) are
such that D(y,,,y) — 0 as m — oo, then we also have y/,, —y’ in LP (I;R%*!) for every 1 < p < +o00.
The Borel measurability of J, ; implies that also the maps
ArcLip(L R ) 5y v liminf J, (y),  ArcLip(T; R41) 5y = limsup J, 1 (y)
—00

k—o0

are Borel measurable for every n € N. By Fatou lemma, we further notice that for every y € ArcLip(I; R¢+1!)
it holds

) € [Tminf L, 0 (r)(@(y(r) - X (1)) dr < lmint 7, 4(y) (F.12)

< limsup Jy 4(y) < / limsup s, , o (r)(@(y(r) - ¥'(r)4 dr
I

k—o0 k—o0
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< / Lpsene (o 1y (@) - X (1) dr

Taking the limit as n — oo in the chain of inequalities (F.12), we infer that
+ _ . . .
Ling(y) = lim liminf J,, ;.(y).

This implies that I g isa Borel map. This concludes the proof of (F.11).

sin,
Combining (F.8) and (F.11) we deduce that also I.ont is Borel measurable. Thus, in view of (F.10)
we have that

PBV(2:RY) 5 U > T (7 (1)) = / o(tou(t)) -v.(H)dt s Borel. (F.13)
1

From (F.9) and (F.13) we then have that the mapping
ABV(Z:R%) 3 u — (o7 (u), p) is Borel for every ¢ € CC(R‘fl;RdH).
Now, Lemma F.1 ahead ensures that the mapping ABV(Z;RY) 3 u — (_# (u), ), is Borel for all test
functions . Ultimately,
ABV(Z;RY) 3 u = Teont (T (1)) — (_Z (u), ) = (€(u), )  is Borel for all p € C.(RE;RY).
We have thus proven (6.25). |
The last result of this section addresses the measurability of the mapping ¢ .

Lemma F.1. For all ¢ € CC(RT'I;RCI) we consider the mapping

0
Lump: ArcLip(GR®™) 5 Ry > / T p(y(s) - X (s) ds (F.14)
teL(y) s ()

with the short-hand notation Ly := {s € I: sf(s) —s; (s) > 0}. Then,
YV € C.(IxR% RY) u = Lump (T (u)) = (_Z(u),) is Borel.

Proof. First of all, observe that
Lump(¥) = e (¥) = Lump (¥)
with
5 () . r+ = max{r, 0},
onp(¥) = Z/ ((y(s)) - X'(s))x ds  with { i
S,

s @ r_ = max{—r,0}.

Hence, we can show the measurability property for the functions Ijiump. We provide the full proof
for Ijump. A similar argument applies to I, .

Let us now introduce the continuous function

AT R A6 = [ pty(e) X (5] s,

so that
s (1)
/( ) (p(y(s)) - X' (s)) ds = A(sy (1) — A(sy (1)) (F.15)
sy (t
We will thus prove that the function
A: ArcLip(I;R4T!) — RT y — Z [A(s, (£))—A(s, (1))] is Borel. (F.16)
teL(y)

We split the argument for (F.16) in the following steps.
Claim 1:

<

{I x ArcLip(I; R*™) 5 (t,y) — A(s] (t)) is upper semicontinuous. (F.17)
y

I x ArcLip(I;R4t1) 3 (t,y) = A(s; (t)) is lower semicontinuous.
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As for the first property, it suffices to observe that (¢,y) — sj (t) is upper semicontinuous. Hence,

since every y € ArcLip(I; R¥!) satisfies [ly’(s)|| = 1 for a.e. s € I, we have that A os} is upper
semicontinuous. Indeed, the constraint ||y’(s)|| =1 implies that

y o / (ly(s)) - (5)).4 ds

is continuous in ArcLip(I; R4*!) for every r € I. This yields the desired upper semicontinuity. Analo-
gously, the second statement follows from the lower semicontinuity of (¢,y) — s, ().
Claim 2: for every T >0, S >0, and { > 0, the mapping

Dorerrs () [Alsy (1) =Als, ()] if sy (T) <5,
0 if s, () > S, (F.18)
with LY (y) := {t € L(y) : t € [0,T], |s] (¢)—s, (t)| > ¢}

ADS: ArcLip(LRM) 5 RT, y e {

is upper semicontinuous. Let us consider (y;);, y € ArcLip(I; R*1) such that D(y;,y) — 0 and show
that
. T,8 T,S
limsup A7 (y;) < A7 (y) -
j—o0
Up to a subsequence, we may assume that the limsup is a limit. If s, (T) > S definitely for j large enough,
there is nothing to prove. Let us therefore assume that for every j € N we have Sy, (T) < S. By lower-
semicontinuity, observe that s, (T') < S. Moreover, we observe that, in correspondence with the sequence
(y;); there exists N € N such that for every j € N there exist at most N times t] < ... <ty € [0,7]
such that |s;rj (tf)—sy’j (t))] > ¢ for all i =1,..., N. In fact, by definition of si, for every j € N it holds
that
Sxs )= Y Isf (1) —sy 0= #[LEy)n0.1)])C.
teL”{(y)m[o,T)
This implies that #L?(yj) < % + 1 for every j € N. Then,
N
7,8 j — g
ATS(y;) = SIAG () Alsy, (8)].
i=1

Now, up to a non-relabeled subsequence we have that there exist (t;)Y, C [0,T] such that #/ — t; as
j — oco. In particular, it holds |s;(t;)—s; (t;)] > ¢ for every i = 1,...,N, so that ()], C L?(y).
We notice that some of the ¢;’s may coincide. With a slight abuse of notation, we denote by ¢, for
k=1,...,M < N the distinct limit points of ¢]. By (F.17) we have that, whenever ¢ — t; as j — oo,
then

A(s (t))—A(sy (tr)) > limsup A(s] (t]))—A(s; (¢])). (F.19)
j—o0 7 7
If we have that tg,...,tgH — t; for some £ > 0 and some k=1,..., M, then
Alsy (1)~ Alsy (1) = Timsup A(s; (8, )~ A(sy, (£2)) (F20)
Jj—o00
0

> limsup Y A(sy (1)) = Alsy, (t4)) -

j—roo n=0
Combining (F.19)—(F.20) we conclude that
M
.S - . .S
AT (y) = D [AGsy (8)) = Alsy (1)) = llﬁsupﬂf (v;)-
k=1 e
Conclusion: Clearly, we have that

Yy € ArcLip(, R - A(y) = o QOAg’S(y).
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Then, A is the pointwise limit of Borel mappings. Thus, (F.16) follows. This finishes the proof. a

APPENDIX G. AUXILIARY MEASURE-THEORETIC TOOLS

Let X be a Polish metric space and M(X;R") the space of R"-valued Borel measures on X with
finite total variation, endowed with the weak* topology. Let 2 also be a Polish space, and let (Ag)ge= C
M(X;R") be a Borel family. With any given m € P(E) with

/_ el (X) dm(€) < +oo
we may associate the measures
AM = /)\Edm(f)eM(X R") and Y™ = /|)\5|dm( ) €M (X).

Clearly, we have that |[A™| < Y™. The following result provides a useful property of the ‘generating’
measures (A¢)gez C M(X;R?) in the case when the measures [A™| and Y™ coincide.

Proposition G.1. Let f: X — R" be a Borel density of A™ w.r.t. Y™, with |f(z)| <1 for all x € X.
Suppose that |A™| =Y™. Then

Ae = f|A¢] form-a.e. £€E. (G.1)

Proof. Observe that, for a given measure A € M(X;R"), a Borel function h: X — R" is the density of
A w.r.t. |A| if and only if

Ih| <1 [AJ-ae.in X, and /Xh(x)d?\(x):|7\|(X). (G.2)

Now, from |A™| = Y™ we have that |f(z)] =1 for Y"-a.e. © € X. Therefore, we have the following
chain of identities

Lnedxyan© = [ rarm@ 2 [ foinne @ [ ([ o ao) ane

where (1) follows from the fact that A™ = fY™ and (2) from the Fubini theorem. Then, we immediately
conclude that

Ael(X) = /X f(x)dAe(x)  for mace. €€ 2,

Thus, on account of (G.2) we obtain (G.1).
O
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