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10. Complementary proofs
Proof of Lemma 2.2. Let L be the infinitesimal generator of (¢;); then the function

q(t,y) = /Rpe(r,y)dr

satisfies the equation (cf. the Problem 10 of Ch.6 in [6])

2
1) = La(ty) = 35 (o3wha(tn)) = 5 (lwda(t0),
limg(t,y) = 1.

Denote by (a,(y)) the diffusion issued from y with infinitesimal generator (oo(z)og(x)—
bo(z))Z + %ag(x)g%. We have, denoting ao(z) = oZ(z) (see again the Ch.6 in [6], e.g.)

alty) = Eexp ([ (Fablauto)) — ba(v) ds) . m

Proof of Lemma 2.6. We will only treat the first case; the (H5) case just calls for local
and easy modifications.

We introduce the process (Z;(x')), solution to

dZ, = b(Z) dt + 0(Z) dB. ,  Zo(x) =z (10.1)

Since 1% is bounded, the Feynman-Kac formula

f

u(t,z) = Eug(Zi(x))exp (/Ot Zu(s,Z,(.r))ds)
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