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1. INTRODUCTION

Letd € Nand 0 < 8 < a < 2. We consider the transition density p(s, x,t,y)
= p(t — s,y — ), where —0o < s < t < 00, z,y € R, and

(D) plt2) = @m0 [ exp(—t(lg* + |¢l?)) e Cde, @ e R, >0,
R4

The infinitesimal generator of the convolution semigroup p(t, ) is A®/2 + AP/2
([11, [12], [2]). We note that p is the transition density of a subordinate Brownian
motion; see [10] and [11]. We consider b = (bi)le : R x R? — R4 (the drift func-
tion) and we are interested in the existence and estimates of the transition density
p corresponding to A®/2 + AP/2 4 p. V. By perturbation theory we expect that

(12) ﬁ(5>$7t7y) = Z pn(s,x,t,y),

n=0

where po(s, x,t,y) = p(s,z,t,y), and forn = 1,2,. ..

t
pn(s,x,ty) = f fpn_l(s,x,u,z)b(u, z) - Vup(u, z,t,y)dzdu.
s Rd
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Estimation of the series (1.2) requires proper assumptions on b. Following [9] we
will assume that b € NV (7, @, p), i.e. there are n > 0 and (a finite superadditive
function) @: R x R — [0, co) such that

Q(r,u) + Qu,v) <Q(r,v), r<u<w,

and for all —oo < s < t < 00, x,y € RY, we have
(1.3)
t

I [ p(s, 2,0, 2)[b(u, 2)|IVap(u, 2,t, y)| dzdu < [n+ Q(s, 8)]p(s, z, t, y).
s R

If b € N(n,Q,p) with n < 1/2, Theorem 1 in [9] yields that the series in (1.2)
converges absolutely and defines a transition density. Furthermore, there exists a
constant C' = C/(n) > 1 such that for all —oo < s < t < 00, z,y € R, we have

Qs t)/n .
5 1/(1 -2 f 1
ooy < Platy) [ 1/0=2) if0<n<i,

p(S, z,t, y) 6Q(s,t) if n= 0.

We note that so far no further restrictions on 0 < § < a < 2 were necessary. In
fact, that result applies to very general transition densities with sufficient regularity
(see [9]), and drift functions b satisfying (1.3). Here we should note that nonzero
constant drift functions fail to satisfy (1.3) for the Gaussian transition density on
the real line. Therefore, we see that further analysis of p is required to exhibit
functions b satisfying the condition (1.3). For instance, if 1 < 8 < o < 2, then
N (77, c(t — s), p) contains the Kato class ,ng’ as proved in [9]. Recall that for

~ € (1,2) we say that b(u, z) = b(z) belongs to the Kato class K}~ if

lim sup [ |b(2)||z — 277D gz = 0.
€0 gerd

|z—z|<e

We will strengthen and extend this result. In particular, IC?;_1 CN (77, c(t — s),p)
provided 0 < 8 < a < 2 and « > 1. This is proved in Theorem 1.1 below. Let us
note that the extension is not obvious because A?/2 can be of lower differential
order than b - V. The result shows the usefulness of a new approach, which will be
now described. Namely, we will replace the condition (1.3) by the condition (2.5)
below for a suitably chosen majorant p of the gradient of the transition density. This
is obtained by the 3P inequality for p, given in Lemma 2.1, and by the following
inequality given in Corollary 2.1,

(1.4) p(u, 2)p(r,y) < Cplu+r,z +y) (Hu, ) + p(r,y)).

The technique of perturbation series is then applied to p and b, with appropriate
majorization provided by p. For more information on the perturbation series we
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refer the reader to [4], [3], [8], [9] (We also refer to [7] and [5] for the results on
gradient perturbations by zero-divergence drift functions.)

We now fix p as defined in the first paragraph of the Introduction where we let
0< B <a<2anda > 1. We observe that, for b € N'(n,Q, p) withn < 1/2 and
finite superadditive @,

T [ 55,2, 0, 2)0ub(u, 2) + (AY2 4+ A2 g(u, 2)
5 Rd

+b(u, 2) - Vod(u, z)| dzdu = —¢(s, )

forall s € R, 2 € R? and ¢ € C(R x R?). We will skip the proof of this fact,
which is now standard, and for more details we refer to the proof of Theorem 2 in
[9], the proof of Theorem 1 in [8] and (2.1) below.

Here is our main result.

THEOREM 1.1. Let 0 < B < a < 2, a > 1 and let b(u, z) = b(z) € K5 .
Then for every 1 > 0 there exists a constant C = C(d, «, 8,b,m) > 0 such that
be N(n,Q,p) withQ(s,t) = C(t — s).

For instance, the drift function b(x) = |x|~%¢ produces a p, which is (locally
in time) comparable with p. The proof of the theorem, auxiliary estimates and the
discussion of the condition (1.3) are given in the next section.

2. THE CLASS OF PERTURBATIONS

Recall that 0 < 8 < a < 2, &« > 1. By writing f(z) ~ g(z) we mean that
there is anumber 0 < C = C(d, a, B) < oo such that for every = we have C~1 f ()
<g(x) < Cf(x). Weleta Vb = max(a,b) and a A b = min(a, b). For ¢ > 0 and
z € R? we put

p(t,x) =t op(t, ).
It is known that (see [6] and [9], respectively)

t t
o (4~ A 4—d/B

on (0,00) x R?, and that there exists a constant C' = C(d, o, 3) > 0 such that, for
allt > 0and z € RY,

@.1) Vap(t, )| < CEY* AP )p(t, ).

The main tool for the study of the inequality (1.3) are various versions of 3P-type
inequalities for majorants of |Vp(¢, x)|. Unfortunately, the function on the right-
hand side of (2.1) does not itself satisfy such an inequality when 0 < 5 < 1. In the
next lemma we will see that p is a more convenient majorant. We first note that

(2.2) YN p(t, ) < p(t, x).
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LEMMA 2.1. There exists a constant C = C(d, «, 3) > 0 such that for all
0 < u,r < ooandx,y € R we have

pu, ) Ap(r,y) < Cplu+r,2 +y).

Proof. We have

1-1/« 1-1/«
f)(u,w) /\]3(’/“, y) < C(u—(d/a-I—l/a) /\T—(d/a-i-l/a)) A (u / u / >

‘x|d+a + ’x|d+ﬁ

(@/B+1/a) p )B4/ 5 (T e
A(u~™ YWANr- YA + .
( ) (m%a wwg)

We notice that

u—(@/a+1/a) p p=(dfa+1/a) <u +7r

—(d/a+1/a)
)

<c(u+ r)_(d/aﬂ/o‘),

and a similar inequality holds for d/ in place of d/a. Hence

u_(d/a_t,_l/a) /\T—(d/a—i—l/a) < C(U+T)_1/a (u—i—’r)_d/a

i

u—d/B+1/a) 5 p=(d/B+1]a) ¢(u+ r)*l/“ (u+ r)*d/ﬁ_
This gives
(2.3) (u(Wotlfe) ppm(dfattfody n (o= WL npmld]F1/e))
<+ ()N ),

Since u! "1/ < (u+ )V and r1-V < (u + )19, we obtain
1-1/« 1-1/« 1-1/c 1-1/«
u u T T
@) (fo + faez ) (g + )

< <(u+r)1—1/a i (“4‘7“)1_1/&) A ((u+7“)1_1/a N (u+r)1‘1/a)

‘x|d+a |$|d+5 |y‘d+a |y‘d+,3

<c(u+r)_l/°‘( u+r u+r >

+
|z 4+ yldte |z + y|d+s

Finally, by (2.3) and (2.4), we get

mmmAmnw<cw+w1“(wHwoWaAw+md“)

( u+r u+r

g + yx+yyd+ﬁ)) <cplut+r,z+vy). =
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COROLLARY 2.1. There exists a constant C = C(d, «, 3) > 0 such that (1.4)
holds for all 0 < u,r < 0o and =,y € R%

Proof. Foranya,b > Owehaveab= (a Ab)(aVb)and (aVb) < (a+ b).
We rewrite the right-hand side of (1.4), use Lemma 2.1 and apply the inequality
u/(u +r)~1/® < 1, thus obtaining

u® p(u, 2)p(r,y) < Csu* plu+r,z + y) (p(u,z) + p(r,y)). =

Finally, we return to the fundamental condition (1.3). The inequalities (2.1),
(2.2) and Corollary 2.1 give the existence of a constant C' = C(d, «, 5) > 0 such
that for all —0o < s < t < oo and z,y € R? we have

t
25 [ [ p(s,2,u,z2)[b(u, 2)||Vap(u, 2, t,y)| dzdu

s Rd

where p(s,z,t,y) = p(t — s,y — ), s < t, x,y € R% The inequality (2.5) de-
serves attention, since it will play a crucial role in verifying the conditions of the
form b € N'(n, Q,p).

o —

f ( (s,z,u,2) + p(u, z,t y))]b(u z)\dzdu) (s,z,t,y),
Rli

Proof of Theorem 1.1. Notice that

t t271/a tQ*l/a —(d+1) B—d—ﬁ/
@6) [ty (s + s ) 4 (el Ao

Letus write 81 =2 — 1/aand 82 = (8 + a — 1)/a. By (2.6), fort < 1

t t2—l/0¢ t2—1/0¢
fﬁ(u7$) du < C(||d+a A |x‘a—(d+1) + | |d+6 A $|a—(d+1)>
0 x x
th o (dt1) B2 $1-B/c o (d+1)
C<|x‘d+1—a+a51 Az + |z[d+1-a+aB; Al
o a—(d+1) % a—(d+1)
C<|x‘d+1o¢+a,31 Alz| + |z[d+1-a+aB; A |zl :

Since 1 > (o — 1)/avand B2 > (a — 1)/, by Corollary 12 in [4], for any > 0
there exists & > 0 such that for all t — s < h and =,y € R? we have

ff( (s,,u,2) + p(u, 2, £,y)) |b(2)| dzdu < n/C.
S R4

Therefore, using (2.5), we get b € N'(n, Q, p) with Q(s,t) = n(t — s)/h (see Def-
inition 2 and further comments in [9]). =
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Summarizing, the condition (1.3), which was introduced in [9], defines a broad

class of acceptable drift functions, while the present Lemma 2.1, Corollary 2.1 and
the inequality (2.5) enable us to explicitly exhibit such functions. We see that the
majorant p, although not the least possible, simplifies the algebra of the perturba-
tion series and yields specific results. This observation indicates further develop-
ments, in particular extensions of Theorem 1.1.
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