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The main results of the paper will be proved under the following assumptions,
which we assume to hold throughout the paper:

(A.1) A is a closed subset of a Euclidean space. (More generally, as in [21], a closed o-compact
subset of a Banach space would suffice.)

(A2) p >p>1Vp,, p, €[0,2], and A € PP (RY). (Here a V b := max(a,b).)

(A.3) The functions b, o, o9, f, and g of (¢, z, i1, a) are jointly measurable and are continuous in

(z, 1t,a) for each t. ~ —
(A.4) There exists c¢; > 0 such that, for all (£, z,y, z,a) € [0,T] x R? x R* x PP(R?) x A,

b(t, z, u,a) — b(t,y, p,a)| + |(o, Un)(tﬁ_ﬂ) — (o,00)(t,y, p)| < c Y,

1/p
b(t,0,pn,a)| < ¢ [1 + (] |z|ﬁ,;(dz]) + |a|
R

e

and

lo(t, x, 12)|? + |oo(t, z, 1)|* < ¢ T.

Po/D
L+ 2P + ( |z|w3))
Rd

A.5) There exist ¢, c3 > 0 such that, for each (£, z, 1z, a) € [0, T] x R® x PP(R%) x A,
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