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Abstract

We consider the stochastic heat equation with multiplicative noise us =
%Au + uW in Ry x Rd7 whose solution is interpreted in the mild sense.
The noise W is fractional in time (with Hurst index H > 1/2), and colored
in space (with spatial covariance kernel f). When H > 1/2, the equation
generalizes the Ito-sense equation for H = 1/2. We prove that if f is
the Riesz kernel of order «, or the Bessel kernel of order a < d, then
the sufficient condition for the existence of the solution is d < 2 + « (if
H > 1/2), respectively d < 2+ « (if H = 1/2), whereas if f is the heat
kernel or the Poisson kernel, then the equation has a solution for any
d. We give a representation of the k-th order moment of the solution, in
terms of an exponential moment of the “convoluted weighted” intersection
local time of k£ independent d-dimensional Brownian motions.
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1 Introduction

The study of stochastic partial differential equations (s.p.d.e’s) driven by a Gaus-
sian noise which is white in time and has a non-trivial correlation structure in
space (called “color”), constitutes now a classical line of research. These equa-
tions represent an alternative to the standard s.p.d.e.’s driven by a space-time
white noise. A first step in this direction has been made in [10], where the
authors identify the necessary and sufficient condition for the existence of the
solution of the stochastic wave equation (in spatial dimension d = 2), in the
space of real-valued stochastic processes. The fundamental reference in this
area is Dalang’s seminal article [9], in which the author gives the necessary and
sufficient conditions under which various s.p.d.e ’s with a white-colored noise
(e.g. the wave equation, the damped heat equation, the heat equation) have
a process solution, in arbitrary spatial dimension. The methods used in this
article exploit the temporal martingale structure of the noise, and cannot be
applied when the noise is “colored” in time. Other related references are: [36],
[23], [33], [11] and [12].

Recently, there has been a growing interest in studying s.p.d.e.’s driven by
a Gaussian noise which has the covariance structure of the fractional Browniam
motion (fBm) in time, combined with a white (or colored) spatial covariance
structure. (Recall that an fBm is a centered Gaussian process (Bi)i>o with
covariance E(B;B) = Ry(t,s) = (t*1 + 21 — |t — s|?H) /2, with H € (0,1).
The Brownian motion is an fBm of index H = 1/2. We refer the reader to the
expository article [27], for a comprehensive account on the fBm.) This interest
comes from the large number of applications of the fBm in practice. To list only
a few examples of the appearance of fractional noises in practical situations,
we mention [20] for biophysics, [3] for financial time series, [13] for electrical
engineering, and [7] for physics.

In the present article, we consider the stochastic heat equation with a multi-
plicative Gaussian noise, which is fractional (or white) in time with Hurst index
H > 1/2 (respectively H = 1/2), and has a non-trivial spatial covariance struc-
ture given by a kernel f. As in [9], we assume that f is the Fourier transform of
a tempered measure p. (Note that the particular case of a spatially white noise
arises when f = dp.) More precisely, we consider the following Cauchy problem:

15 1 .
677: = Shutull, t>0,z¢eR? (1)
Ug,x = UO(I), T e Rda

where ug € Cy(R?) is non-random, and W is a formal writing for the noise
W ={W(h);h € HP} (to be introduced rigourously in Section 2).

Before discussing the multiplicative case, we recall briefly the known results
related to the existence of the solution of the stochastic heat equation with
additive noise:

ou
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U, ¢ 0, zecR?

When H = 1/2 and f = o, equation (2) admits a solution in the space of
real-valued processes, if and only if d = 1. This phenomenon can be explained
intuitively by saying that, while the Laplacian smooths, the white noise roughens
(see also [16]). If the spatial dimension d is larger than 2, then the roughness
effect of the white noise overcomes the smoothness influence of the Laplacian.

What happens when the space-time white noise is replaced by a noise which
is fractional in time, but continues to be white in space? This situation has been
studied in several papers such as [14], [24], [29], [34] and recently in [1]. In this
case, a necessary and sufficient condition for the existence of the solution of (2)
is d < 4H, which allows us to consider the cases d = 1,2 or 3, for suitable values
of H. This can be interpreting by saying that for H > 1/2, the noise roughens
a little bit less, and the smoothness influence of the Laplacian overcomes the
roughness of the noise. If the noise is colored in space, the conditions for the
existence of the solution of (2) depend on the noise regularity in space. For
example, if f the Riesz kernel of order «, or the Bessel kernel of order «, the
necessary and sufficient condition for the existence of the solution of (2) is
d < 4H + «a, whereas if f is the heat kernel or the Poisson kernel, the solution
exists for any d > 1 and H > 1/2 (see [1], as well as Appendix B for a correction
of the result of [1]).

Another explanation of this phenomenon is given in [16], and it is related to
the local time of the stochastic processes associated with the differential operator
of the s.p.d.e. In the particular case of the stochastic heat equation driven by a
space-time white noise, the solution exists only in dimension d = 1 because this
is the only case when the d-dimensional Brownian motion has a local time.

We now return to the discussion of equation (1). This equation has been
studied recently in [18], when the noise is fractional in time, and white in space.
In this article, it is proved that a sufficient condition for the existence of the
solution (in the space of square-integrable processes) is d < 2: if d = 1, then
equation (1) has a solution in any time interval [0, T, but if d = 2, this equation
has a solution only up to a critical point Ty (i.e. it has a solution in any interval
[0,T], with T" < Tp). It is not known if this condition is necessary as well.
There still is a connection with the local time, in the sense that the second-order
moment of the solution is equal to the exponential moment of the “weighted”
intersection local time L; of two independent d-dimensional Brownian motion
B' and B2, written formally as:

t t
L, := H(2H — 1)/ / lr — s|*1=250(B} — B%)drds.
0 JO

In the present article, we consider equation (1) driven by the Gaussian noise
introduced in [1]. This noise is fractional in time with Hurst index H > 1/2, and
colored in space, with covariance kernel f chosen among the following: the Riesz
kernel, the Bessel kernel, the heat kernel, or the Poisson kernel (see Examples

2.1-2.4). The case of the fractional kernel f(z) = [, Hi(2H; — 1)|a|?Hi~2



with 1/2 < H; < 1 has been examined in [17], using methods that rely on the
product form of f. These methods cannot be used in the present article, since
in our case (except the heat kernel), f is not of product type. For the fractional
kernel, it was proved in [17] that the sufficient condition for the existence of the
solution is d < 2/(2H — 1) + 2?21 H;.

As in the case of equation (2) with additive noise, we find that the existence
of the solution depends on the roughness of the noise. If H > 1/2, and f is the
Riesz kernel of order «, or the Bessel kernel of order @ < d (which are “rough”
kernels), then a sufficient condition for the existence of the solution is d < 24«
if d < 2+ « the solution exists in any time interval [0, T], whereas if d = 2 + «,
the solution exists only up to a critical point Ty. If f is the heat or the Poisson
kernel (which are “smooth” kernels), the solution exists in any time interval, for
any d > 1 and H > 1/2. If f is one of the “rough” kernels mentioned above, we
prove that if the solution exists, then d < 4H + «. This shows that for H = 1/2,
the necessary and sufficient condition for the existence of solution is d < 2 + «.
It remains an open problem to identify the necessary and sufficient condition
for the existence of the solution, in the case of H > 1/2.

The existence of the solution is connected to the “convoluted weighted”
intersection local time L;, written formally as:

t ot
Ly = H((2H — 1) / / / lr — s|*=26o(B! — B2 — y) f(y)dydrds.
o Jo JRrd
More precisely, the second-order moment of the solution can be expressed as:
E[ufz] =F [uo(x + B ug(x + Btz) exp(Lt)} .

As in [18], this expression can be extended to the moments of order k > 2, using
k independent d-dimensional Brownian motions.

This article is organized as follows. Section 2 contains some preliminaries
related to analysis on Wiener spaces. In Sections 3, we discuss the existence of
the solution. In Section 4, we examine the relationship with the “convoluted
weighted” intersection local time.

2 Preliminaries

We begin by describing the kernel which gives the spatial covariance of the noise.
As in [9], let f be the Fourier transform of a tempered distribution x on R i.e.

f(z) = /R ), Vr e R,

where ¢ - z denotes the scalar product in R?. Let P(R?) be the completion of
{14; A € By(R%)}, where B, (R?) denotes the class of bounded Borel sets in R?,
with respect to the inner product

Uato)pn = [ [ fla—u)dda.
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We consider some examples of kernel functions f. In what follows, |z| denotes
the Euclidian norm of 2 € R,

Example 2.1 If u(d€) = |£]“d€ for some 0 < o < d, then f is the Riesz kernel
of order a:

(@) = Ya.ale| =,

where Yo.q = L((d — a)/2)277~ %2 /T (a/2).

Example 2.2 If ;(d¢) = (1 + |¢|?)~*/2d¢ for some a > 0, then f is the Bessel
kernel of order a:

o0
f@) :7;/ e D)/2=1 = ol /(4w) gy,
0

where v/, = (47)%/?T'(a/2). In this case, P(R?) coincides with H~*/?(R%), the
fractional Sobolev space of order —a/2; see e.g. p.191, [15].

Example 2.3 If pu(d¢) = e*’r2“|5|2/2d§ for some o > 0, then f is the heat kernel
of order a:
flx)= (27ro¢)_d/26_|”’|2/(20‘).

Example 2.4 If p(d¢) = e=4m0lEld¢ for some o > 0, then f is the Poisson

kernel of order «:
f(@) = Caa(|z|? + o®)~(HH1/2,

where Cq = 7~ 4FD/2T((d 4+ 1)/2).

Asin [1], if H > 1/2, we let HP be the Hilbert space defined as the comple-
tion of {1jg4xa;t > 0,4 € By(R9)} with respect to the inner product

t s
(10,qx 4, Lj0,s]xB)HP = CYH/ / / / lu —v* =2 f(x — y)dydedvdu, (3)
0o Jo JaJB

where ay = H(2H — 1). The space HP is isomorphic to H @ P(R?), where H
is the completion of {1} 4;t > 0} with respect to the inner product

t 5
(110,6> Lo,e])m = aH/ / lu — o> 2 dvdu.
o Jo

If H = 1/2, we let HP be the completion of {1} 4xa;t > 0,4 € By(R%)}
with respect to the inner product

(Lj0,9x 4> Ljo,s)xB)HP = (t A 5) /A/ f(z —y)dydz.
B

In this case, the space HP is isomorphic to L?(R;) ® P(RY).
We note that in both cases, the space HP may contain distributions.



Let W = {W(h); h € HP} be a zero-mean Gaussian process, defined on a
probability space (2, F, P), with covariance

EW(h)W(g)) = (h, g)np-

The process W introduce formally the noise perturbing the stochastic heat
equation. This noise is considered to be “colored” in space, with the color given
by the kernel f. If H > 1/2, the noise is fractional in time, whereas if H = 1/2
the noise is white in time.

We now introduce the basic elements of analysis on Wiener spaces, which
are needed in the sequel. For a comprehensive account on this subject, we refer
the reader to [26] and [28].

We begin with a brief description of the multiple Wiener (or Wiener-It6)
integral with respect to W. Let F" be the o-field generated by {W (h);h €
HP}, Hn(z) be the n-th order Hermite polynomial, and HP,, be the closed
linear span of {H, (W (h));h € HP} in L2(Q2, F'| P). The space HP,, is called
the n-th Wiener chaos of W.

It is known that L2(Q2, FW, P) = @22 yHP,, and hence every F € L*(Q, FV, P)
admits the following Wiener chaos expansion:

n=0

where J,, : L?(Q, FW, P) — HP, is the orthogonal projection. By convention,
HPy =R and Jo(F) = E(F).
For each n > 1, and for each h € HP with ||h|[xp = 1, we define

Lu(h®") = ) Ho(W(h)).

By polarization, we extend I, to elements of the form h; ®...®h,, (see p. 230 of
[17]; e.g. h1 @ hg = [(h1 + ha)®? — (h1 — h)®?]/4). By linearity and continuity,
we extend the definition of I,, to the space HP®". (Note that if {e;;i > 1} is
a CONS in HP, then {e;, ® ... ®e;,;i; > 1} is a CONS in HP®™.) For any
h € HP®™, we say that

I,(h) = / h(ti,z1,. . tn, Tn)dWyy 2y . AWy, o
(R4 xRA)™

is the multiple Wiener integral of h with respect to W. We have
E(In(h’)ln(g)) =n! <ﬁ7§>H'P®"’ thg € Hp®n7

where h(t1,21,. .. tn,2y) = (n!)~1 Yoves, Pta(1)s To(r)s- -+ sto(n), To(n)) is the
symmetrization of A with respect to the n variables (t1,x1),. .., (tn, z,), and S,
is the set of all permutations of {1,...,n}. By convention, we set Ip(z) = x.
The map I,, : HP®" — HP, is surjective. Moreover, for any F,, € HP,,
there exists a unique f,, € HP®" symmetric, such that I,,(f,) = F,. Using (4),



we conclude that any F € L%(Q, FW, P) can be written as:

oo

F= Zln(fn)v (5)

n=0

where fo = E(F) and f,, € HP®" is symmetric and uniquely determined by F'.
We have:

BIF]? = ZEII (f)l? Zn 1 £all3pen-

We now introduce the stochastic integral with respect to W. Let u =
{ug; (t,2) € Ry x R} be an FW-measurable square-integrable process. By
(5), for any (t,z) € Ry x R, we have

Ut,x = E(ut,w) + Z Li(fn(-5t 7)), (6)
n=1

where f,(-,t,z) € HP®" is symmetric and uniquely determined by u;,. For
eachn > 1, let fn be the symmetrization of f,, with respect to all n+1 variables.
Let fo = E(u). We say that u is integrable with respect to W if fn €
HP2HD for every n > 0, and 00 I41(fn) converges in L2(Q). In this
case, we define the stochastic integral

s = [ T bW =3 L ()

n=0
Note that: .
El5u) =" (n+ 1) [ full3pecsn-
n=0

The following alternative characterization of the operator § is needed in
the present article. Let & = {F = f(W(h1),...,W(hy)); f € C°(R™),h; €
HP,n > 1} be the space of all “smooth cylindrical” random variables, where
C2°(R?) denotes the class of all bounded infinitely differentiable functions on
R™, whose partial derivatives are also bounded. The Malliavin derivative of an
element F' = f(W(hy),...,W(hy)) € S, with respect to W, is defined by:

of

DF =
ox;

(W(ha), ..., W(hn))hi.

=1

Note that DF € L*(Q; HP); by abuse of notation, we write DF = {D; . F; (t,z) €
[0,T] x R?} even if D, . F is not a function in (t,r). We endow S with the
norm ||F||2,, := E|F|* + E||DF|3,p, we let D*? be the completion of S
with respect to this norm. The operator D can be extended to D'2. Then



§ : Dom § C L*(Q;HP) — L2() is the adjoint of the operator D, and is
uniquely defined by the following duality relationship: u € Dom § if and only if

E(F(u)) = E(DF,u)np, VF €D"“2 (7)

Note that u € Dom ¢ if and only if u is integrable with respect to W. (In the
literature, ¢ is called the Skorohod integral with respect to W.)

3 Existence of the solution

In this section, we give conditions for the existence of the solution of equation

(1)

Let p;(z) be the heat kernel on R?, i.e.
1 || d
pt(x)—WeXp (—2t>, t>0,x€R .

For any bounded Borel function ¢ : R? — R, let pyp(z) = [pu pe(z — y)e(y)dy.

For each ¢t > 0, let F; be the o-field generated by {W(1jo4xa);s € [0,t], A €
By (R}

The solution of equation (1) is interpreted in the mild (or evolution) sense,
using the stochastic integral introduced above. More precisely, we have the
following definition.

Definition 3.1 An (F;);-adapted square-integrable process v = {u; 4; (t,x) €
R, x R4} is a solution to (1) if for any (t,x) € Ry x R?, the process

(Y50 =110 (s)pe—s(@ — Y)usy; (s,y) € Ry x RY}

is integrable with respect to W, and

Ut,wZPtUO(x)Jr/ /Y;;j”(SWs’y.
0o Jrd 7 )

By (7), the above definition is equivalent to saying that for any (¢,7) € Ry xR%,
Ut € L?(2), ur, is Fr-measurable, and

E(ut o F) = B(F)puo(x) + E(Y"", DF)yp, VEF € D2 (8)

The next result establishes the existence of the solution u = {u; ,; (t,z) €
R, x R%}, as a collection of random variables in L?(2). As in [18] (see also [6],
[21], [25], [30], [32], [35]), one can find a closed formula for the kernels f, (-, ¢, x)
appearing in the Wiener chaos expansion (6) of w .

Proposition 3.2 In order that equation (1) possesses a solution it is necessary
and sufficient that for any (t,x) € Ry x R, we have

oo
Zn! an('7tax)H$-{7D®n < 00, (9)

n=0



where

n

1
fn(th 1y stn, Tn,t, .’IJ) = ﬁ H Pty —toi) (pr(j+1) - :Ep(j))ptp(l)UO(xp(l))a
j=1

p denotes the permutation of {1,2,...,n} such that t,1y < ty2) < ... <tym),
Lotnt1) =t and Tpq1) = x. In this case, the solution u is unique in L?(Q),
admits the Wiener chaos decomposition (6), and

E|ut7m‘2 = Zn' an('vtvx)H?—{’P@"' (10)
n=0

We begin to examine condition (9). Note that
an(t, ) = ()? [|fu( 1 2) [Fpen < lluolZo0n(®), (11)

with equality if ug = 1, and hence

o0

1
Elucal* =" —an(t,2) < [luoll% Z
n=0 n= O
where
afy fo.en = 85 — 429" (s, t)dsdt  if H > 1/2
an(t) = (12)
f[o,t]n (") (s, s)ds itH=1/2
and

1/)*(") (s,t) := /R2”d H f(z; —y; Hptp(]+1) —tp() (@p(i+1) = Tp(5))

Hpso(Hl)—Sa(j) Yo (j+1) = Yo(j) ) dxdy. (13)
j=1
In the above integrals, we denoted s = (s1,...,8,),t = (t1,...,tn),x = (Z1,...,Zp),

v = (Y1, --,Yn), and we chose the permutations p and o of {1,...,n} such that
0 <t,1) <tpa) <...<tpm) and 0< So(1) < Sg(2) < -+ < Sg(n), (14)

with tp(n+1) = Sa'(n+1) =t and mp(n+1) = ya'(n+1) =

Note that
0 (s,6) = (g, g ) payen, Vb5 € [0,4]",
where
o @ zn) =TT Pt 060 @) = 2o0)
j=1
9 rs-vn) = ] Pesiin—sa) Wot+1) = Yo)s
j=1



and the permutations p and o are chosen such that (14) holds.

As in [1], for any y,z € R? and u,v > 0, we denote

Jr(u,v,y, 2) = /Rd /Rd pu( — y)po(’ — 2) f(x — 2")dzda'.

Lemma 3.3 (i) If f is the Riesz kernel of order a, or the Bessel kernel of order
a < d, then

Jr(u,v,y,2) < Dy g(u + v)_(d_o‘)/z, Yy, z € RY,

where Dy, 4 15 a positive constant depending on o and d.
(1) If f is the heat kernel of order «, or the Poisson kernel of order «, then

Jr(u,v,y,2) < Coa, Vy,z € R?.

Proof: Note that Jy¢(u,v,y,2) = E[f(y — 2+ VuY — /vZ)], where Y and Z
are independent d-dimensional standard normal random vectors. We use the
following inequality: (see (3.24) of [1])

—d/2
E[e—\y—z+\/2uY—\/2vZ|2/(4w)] < <1+ u+v> ) (15)
w

(i) In the case of the Riesz kernel, this inequality has been shown in the
proof of Theorem 3.13 of [1]. Suppose now that f is the Bessel kernel of order
a < d. Using (15),

Vo /OO w(@= /21 =0 plo—ly=—=+Vay =0z /(4w)) gy,
0

oo —d/2
'Y;/ w2 1g—w (1 + ut U) dw
0

Jr(u,v,y,2) =

IN

2w

00 —d/2
= 7(’1/0 w2 lemw <w+ u;v) dw=",Ina (u;v)

where I 4(z) = [~ w27 e (w + 2)~42dw. The result follows, since

Ia’d(:c)

IN

$7d/2/ wa/27167wdw+/ wa/%le*w(w—i—x)*dﬂdw
0 T

1 0
_ xfd/Zxa/Z/ ya/Zflefmydy_’_xf(dfa)/Q/ ya/271671y(y+1)7d/2dy

0 1

1 e8]
< x—(d—a)/Q/ ya/Q_ldy-i-x_(d_a)/Q/ y—(d—a)/2—1dy:Ka d$—(d—o¢)/27

0 1

where Ky g = 2/a+2/(d—a) = 2d/[a(d— a)], and we used the fact that o < d.

10



(ii) If f is the heat kernel, using (15), we obtain:

Ji(u,v,y,2) = (27Ta)_d/2E[e_‘y_z+\/aY_ﬁzlz/(%‘)]
—d/2
< (27T04)7d/2 (1 I U+U>
@

= 2n)" Y (a+u+v)"Y? < (2ra)" Y2
If f is the Poisson kernel, we have:

Ji(u,v,y,2) = CdaE[(|y—z+fY—fZ|2+a2)_(d+1)/2]
S CdO[( ) (d+1)/2 _ C a~

O

Lemma 3.4 (i) If f is the Riesz kernel of order «, or the Bessel kernel of order
a < d, then for any s,t € [0,t]",

0(s,8) < (Daa2” )" [B()BH] N,

where B(s) = [[j=1(So(i+1) = So())s Bt) = 121 (tpiir1) — tpi)), and the
permutations p and o are chosen such that (14) holds.
(ii) If [ is the heat kernel of order «, or the Poisson kernel of order «, then
for any s, t € [0,¢]",
"/}*(n) (Svt) < Cg,dv

where Cq 4 is a constant depending on o and d.
Proof: By the Cauchy-Schwartz inequality,
1/}*(11) (S, t) < ,l/)*(n) (S, S)1/2w*(n) (t, t)1/2.

To find an upper bound for 1*(")(s,s), we use Lemma 3.3 to estimate the
following integrals:

/]R , /R ,Pus(@o (1) = 2o ())Pu; Wo(+1) — Yo(i))f (o) — Yo 3)) 2o (5) Yo (5)
= Jp(wuy Toj41), Yo(41))s With uj = S,(511) = Se(y, J=1,....m

—(d=a)/2

(i) In this case, I; < Dy, d[2(84(j+1) = S0(5))] and

—(d—a)/2

n
w*(n) (S,S) < D;L7d2 n(d—a)/2 H So(j+1) — So j))

(ii) In this case, I; < Cq q and ¢*(”)(S,S) <Cgq U

11



If H > 1/2, it was proved in [22] that there exists Sy > 0 such that

2H

<[ _ J2H-2 2 > 1/H
. / / ()0t — 5| dsdtsm[(/o o (0) dt) ,

for any ¢ € LY/H (R, ). Hence,

n 2H
o [ elshott) [T 1ty — s, Pt < (/ n |so<t>1/Hdt> )

i” j=1 RY
for any ¢ € LYH(R?). If H =1/2, we let By = 1.
We need the following auxiliary result.

Lemma 3.5 Let

I,(t,h) = /T [(t — 8p)(Sn — Sp_1) ... (s2 — 51)]"ds,

n

where T, = {s = (81,...,5,);0 < 81 < 89 < ... < 8, <t}. Then I (t,h) < 0o
if and only if 1+ h > 0. In this case,

(14 h)»*! n(1+h)

W = Mo m+ D

Proof: First note that [;*(sy — s1)"ds; = si+1/(h +1), and then

s3
/ (ss — 82)h82+1d82 = sgh“ﬂ (h+2,h+1)
0
s2M VB (h+1) 4+ 1,h + 1))

where 3(a,b) = fol 2971(1 — 2)b~1dx is the beta function, and we used the
change of variables s3/s3 = z. In this way, the integral I, (¢, h) becomes

Li(th) = %Hﬁ((th1)+1,h+1)...ﬁ((n—2)(h+1)+17h+1)

t
/ S%"_l)(h"’l)(t — sp)"ds,,
0
"B (h+ 1)+ 1,h+1)...8((n—1)(h+1)+1,h+1).
Using the fact that 8(a,b) = T'(a)T'(b)/T'(a+b) for a,b > 0 and I'(z+1) = 2T'(2)

for any z > 0, we obtain the desired conclusion. [
Using Lemma 3.4, Lemma 3.5 and (16), we obtain the following estimate for

an(t).

Proposition 3.6 Suppose that H > 1/2 and let «,(t) be given by (12).

12



(i) If f is the Riesz kernel of order «, or the Bessel kernel of order a < d,

and
d—«

4 )

H > (17)

then
an(t) < ChaaDE)" () @=/2 " for any t > 0,n > 1,

where C};dﬂ > 0 s a constant depending on H,d, o, and
d— o\ 2H d— o\ ~12H—(d=a)/2]
— —(d—a)/2 32 _ _ 2H—(d—a)/2
b0 = Do (1 20) (1 d=0) RIS
(1) If f is the heat kernel of order «, or the Poisson kernel of order «, then

an(t) <C@)", foranyt>0andn>1,
where C(t) = Cy qt*H.

Remark 3.7 Proposition 3.6 shows that ) «,(t)/n! grows exponentially in
time in some cases, and faster than exponentially in other cases.

Proof of Proposition 3.6: We only give the proof in the case H > 1/2, the
case H = 1/2 being similar. We use the definition (12) of ().
(i) Let h = —(d — «)/(4H). By Lemma 3.4.(i) and (16), we obtain:

o) < (Daa2 @) o / L1 1t = 52 8(s)3(6)] == dsdt
([0,¢12)™ j=1
<

2H
n
(Daa2~(020/2)" g < /[ | 5(s)‘(d‘“)/<4H>ds>
0,t]™

= (Daa2 285" ()2 1 (t, 1)

Using Lemma 3.5, we obtain:

N n 2H
anlt) £ TQUHR (Do )" (2 {ALERT e |

2H
_ 2H —(d-a)/2 32 oH praam\™ (ot
L(1+h) {Da,cﬂ Bl (1+h)=t } <F(n(1+h)—|—1)> '

The result follows by using (3.19) of [18].
(ii) By Lemma 3.4.(ii),

an(t) < Cg’doz?[/ I 1s; = ;17" 2dsdt = Cj2 ; 77" = C ()"
[0,t]2" j=1

0

Using Proposition 3.6, we examine the existence of the solution of equation
(1). The next result is an extension of Proposition 4.3 of [18] to the case of a
colored noise W.

13



Proposition 3.8 (i) Let f be the Riesz kernel of order «, or the Bessel kernel
of order a < d. Suppose that either

H>1/2 and d<2+a, (18)
or

H=1/2 and d<2+a. (19)
Then (1) has a unique solution in [0,T] x R, provided that T < Ty where

_ o~V EH-1)
TO_{ {(- ) Daa2 53T (1= )"} fd=2+a (o
00 ifd <2+«

(i) Let H > 1/2, and f be the heat kernel of order «, or the Poisson kernel
of order a. Then (1) has a unique solution in Ry x R%.

Remark 3.9 Either one of conditions (18) or (19) is stronger that (17).

Remark 3.10 Proposition 3.8 shows that in the case H = 1/2, the dimension
d = 2 4 « cannot be attained.

Proof of Proposition 3.8: We apply Proposition 3.2, using Proposition 3.6.
(i) We have:

- = 1 N 04
Zn! 1fa (ot @) 3epen < lluoll3 Z Ean(t) < uoll%Cr.a Z i@z
n=0 n=0 ‘"

n=0

If d — o = 2, then the last sum is finite if D(¢) < 1, which is equivalent to
saying that t < Ty. If d — a < 2, then the last sum is finite for any ¢ > 0, by
Stirling’s formula and D’Alembert criterion.

(ii) We have:

Dt Ifalst@)lipen < luolls Y Sren(®) < luollZ Y == < o

n=0 n=0 n=0

O
The next result shows that (17) is a necessary condition for the existence of
the solution.

Proposition 3.11 Suppose that H > 1/2 and [ is either the Riesz kernel or
order a, or the Bessel kernel of order o. If equation (1) with ug = 1 has a

solution in Ry x R?, then (17) holds.

Proof: Note that E |u,.|* = Yoo o an(t)/n! < oo implies that aq(t) < oo,
which in turn implies (17) (see Appendix A). O

14



Remark 3.12 Proposition 3.8 and Proposition 3.11 show that, if H = 1/2 and
f is the Riesz kernel of order «a, or the Bessel kernel of order @ < d, then the
condition d < « + 2 is necessary and sufficient for the existence of the solution
of (1). It remains an open problem to see if this condition is necessary, when
H > 1/2. To resolve this issue, one needs to develop a full analysis of the range
of a,(t), which would include the identification of suitable lower bounds. Such
analysis will be the subject of future investigations.

Remark 3.13 The case H < % also constitutes an interesting line of investi-
gation, which will be pursued in a subsequent article. We mention that in this
case even the stochastic heat equation with linear additive fractional-colored
noise has not been solved. The technical difficulties that appear here are re-
lated to the structure of the space HP and the lack of the expression of the
scalar product in this space as (3). Indeed, when H < %, assuming that the
noise W (t,z) is defined for ¢t € [0,7] and x € R?, the space HP can be de-
scribed as the space of measurable functions (s, z), s € [0, T],z € R? such that
K*p € L*([0,T]) ® P(R%), where

K*p(s,x) = K(T, s)¢(s,x) +/0 / ((p(r,x) — (s, 2)) 01 K (r, s)dr.

So, it is necessary to use the transfer operator K* and to check (in the case of
the additive noise) that K*g; . € L%([0,T]) ® P(R?) where g; »(s,y) = pi—s(z —
y)1;0,t] which is in principle rather technical (in the of the stochastic heat
equation with multiplicative fractional-colored noise, one needs to deal with the
tensor product operator (K*)®™ which has a complicated expression).

Remark 3.14 If H = 1/2 and f is an arbitrary kernel, it was proved in [9]
(using different methods) that the sufficient condition for the existence of the
solution in Ry x R? of (1) with vanishing initial conditions (i.e. ug = 0), is:

p(dg)
/Rler|£|2<oo. (21)

(see Remark 14 of [9]). When f is the Riesz kernel of order «, or the Bessel
kernel of order «, (21) holds if and only if d < o + 2. Combining this with
Remark 3.12, we conclude that, in the case of the two kernels, condition (21)
is also necessary for the existence of the solution. For an arbitrary kernel f,
it is not known if (21) remains a necessary condition for the existence of the
solution.

If H > 1/2 and f is the Riesz kernel of order «, or the Bessel kernel of order
«, the necessary and sufficient for the existence of the solution of the stochastic
heat equation with linear additive noise is d < 4H + «, whereas if f is heat or
the Poisson kernel, this equation has a solution for any d (see [1] and [2]).
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4 Relationship with the Local Time

In this section, we identify a random variable L;, defined formally as a “convo-
luted intersection local time” of two independent d-dimensional standard Brow-
nian motions, such that

an(t) = E(LY), Vn>1. (22)

An immediate consequence of (10), (11) and (22) is that the second moment
of u;  is bounded by the exponential moment of L;:

= 1 =1 _
Elugol* < fJuol2 Y —jon(t) = luollZ L) = ol E(e™),
n=0 n=0

with equality if ug = 1.
To show (22), we approximate a,(t) by {@n.(t)}e>0, when € — 0, where
the constants o, -(t) are chosen such that:

ane(t) = B(LY.), Yn=>1,

for a certain random variable L; ..

To identify the approximation constants a, - (t), we recall the definition (12),
which says that a,(t) is the weighted integral of the function 1/*(")(s,t). The
next lemma gives the exact calculation for the integrand w*(”)(s, t).

Lemma 4.1 We have:

n

vt = 0 [ epd < 3 a6 fuld) (),

(R4)™ i
where 07y == (t — ;) A (t — sk) + (t — ;) A (E— tk).

Remark 4.2 Lemma 4.1 gives a generalization -and a minor correction- to
Lemma 4.2 of [18]. The correction refers to the fact that the result of [18] is
stated incorrectly with the constant o;, = s; A s + ¢; A ty, instead of o7,.
However, a trivial change of variables s} :=t — s;,t’ := ¢ — t; in the definition
(12) of v, (t) shows that this minor error does not affect the calculation of oy, (t).
We have indeed:

o f[o7t]2n [Ty 155 — t;|2H =2 (s, t)dsdt if H > 1/2
anlt) = (23)
Jio.n 0 (5,8)ds if H=1/2
with
n 1 —
¢(n)(s,t) = (2n) d/( . exp{ —— Z ok - E p p(der) . .. u(dEy)
R n

2
7,k=1

= w*(”)(tl —s,t1—t), wherel=(1,...,1) e R™.

16



Proof of Lemma 4.1: Note that

<90a 1/}>'P(]Rd)®" = (QW)ind f@(glv e 7577,)]—'.1:[}(513 s 7£n)u(d§1) s M(dgn)v

(Rd')"
where F denotes the Fourier transform. Hence,
M (s,t) = <g£n)7gén)>P(Rd)®"

= (2m)™ Fglm (€, &) Fgi™ (Ery o, Eulder) . . p(dey).

(Rd)n

It was shown in the proof of Lemma 4.2 of [18] that:

n

Foul€ro &) = B |[[er b @inr)

j=1

n
it a—(B2_B2
fgt(gh"'agn) = FE He Sarle(B: Btj)] )
=1

where B! = (B});>0 and B? = (B});>0 are independent d-dimensional standard
Brownian motions. Hence,

*(n —-n s —i&;- B;-_Btl - B?»_Bz
vt = o [ g T[T ) e

(]Rd)n le

We begin to evaluate the integrand of the above integral. We denote {; =
&y &Ga)s Bl = (Btly17 e Btl,d) and B? = (Bf,l, cee Bf,d). We observe that
for any j = 1,...,n fixed, the random variables

(B, —Bi)— (B, —BY), l=1,....d areiid,

with the same distribution as (b;j —b) — (bfj — b?), where b' = (b});>¢ and
b* = (b?);>0 are independent 1-dimensional standard Brownian motions. Hence,

n d n
—i&;-(B:, —B{)—(B} —B})] —i&.[(BY. =By )—(B}. ;=B )]
E H e i sj t i t _ HE H e % s;1 B i1 P
j=1 j=1
T et - e | T 1 .
-1z 1™ =[Lexp ) =5 D obiutis
=1 |j=1 1=1 Jk=1
=exp{ —= > on&i G g
J,k=1
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where for the second last equality we used the fact that the vector
(b, —by) = (07, =), .., (b, —by) — (b7, —b7))
has a normal distribution with mean zero and covariance matrix (J;k)1§j7k§n.

This concludes the proof of the lemma. O

In what follows, we use the alternative definition (23) of a,(t), given in
Remark 4.2. The idea is to find a suitable approximation for the integrand
(™ (s,t), by replacing the Dirac function d(x) with the heat kernel p.(z).
This approximation turns out to be:

P (s, t) == E

/(Rd) pE(Bil - Bt21 - 3/1) .- -pe(B;n - Bt2n - yn)f(yl) s f(yn)dy

where B = (B});>0 and B? = (B?);>0 are independent d-dimensional standard
Brownian motions, and we denote y = (y1,...,Yn).
More precisely, we have the following result.

Lemma 4.3 Suppose that u(d€) = g(&)dE, i.e. f=Fg. Then

(M) (s 4) — (97)—nd R 2
Wen=en [ e PRERS Zm\ pldés) - ().
Proof: We first calculate the inverse Fourier transform of p. * f:
F M pex 1)(€) = Fp=(€) FTHH(€) = (2m) eI 2 ¢).
This shows that (p.  f)(z) = (2r) 4 F[e~=1"/2g(¢)](z), i.e.
1 —|z—yl|? I — —it-x, —el€)?
L e sy = [ et e

Using (24) with z = B; - Bf, we obtain:

1 ~|BL ~B2 — 2 —ig;(By, —B7) —el¢;|?
/ N wil /29 gV dy, — (2m) d/ e~ BL B =l P2 g ¢ e
ra (2m€)% e

27e)
Therefore,
) - 1 Bl Byl /(20)
P (s,t) = E H/Rd(%g)d/?e R fy;)dy;
j=1
—n . o 31 —B2) _.lg. 2
- o H BT ekl 2g ¢ ) de
5 —i; (Bl B}, P e
= (2n)° Rd) H ol Nems ISl 2ag,) . pu(den)

Pn 2
= (2n)” /(Rd) Fr=1 9885 E6/2 e oy €] /2/~L(dfl) . u(dEy).

18



O

Remark 4.4 Note that the function h = p. * f is continuous. To see this, let
(y)n C R?such that z,, — x. By (24) and the dominated convergence theorem,
it follows that h(x,) — h(x). To justify this, note that |e_if'“e—€|§|2/29(§)| <
e’5|5|2/29(§) for any £ € R%, n > 1 and

(2m)~2 /R el g6y de = /R NFpep(©)Pg(€)dE = Ipepollpra) < o0,

since p. /2 € L*(R?) C P(RY).
We are now ready to define the approximation constants a, (t):

O fopen Ty [t = 527208 (s, t)dsdt if H > 1/2
ape(t) =
Jo.gn i (s, 8)ds if H=1/2

Note that a, () = E(L}.), where

am [y i Jealr = s 2p(BY — B2 — y) f(y)dydrds if H > 1/2
Ly =

Jo Jeape(BY = B2 = y) f(y)dyds it H =12

The random variable L; . is an approximation of the “convoluted intersection
local time” L;, written formally as:

o fot f(f Jpalr — s|2H=260(BL — B2 — y) f(y)dydrds if H > 1/2
L, =

Jo Jpa S0(BL = B2 — ) f(y)dyds if H=1/2

Remark 4.5 We mention that this approximation procedure has been inten-
sively used in several papers dealing with the chaos expansion of the local time
and Tanaka’s formulas for Brownian motion (see e.g. [31]) or fractional Brow-
nian motion (see [8]). Recall that the local time of the Brownian motion can
be formally written as L(¢,z) = fot 00(Bs — x)ds where dy is the delta Dirac
function. Usually, to obtain the chaos expansion of L(t,x) one approximates
00(Bs — z) by the Gaussian kernel p..

More generally (and for the sake of a result encountered later in the sequel),
if : [0,¢]> — R, is an arbitrary function such that n(r,s) = n(t — r,t — s) for
all 7, s € [0,t], we define

Lot = [ [ [ atrsipetBt - B2 ) wavaras.
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Then ay, (t,1) = E(Lt o (n)™), where ap, (t,7) == f[O,t]2" H;-lzl n(sj, tj)wén)(s, t)dsdt.
Let

ap(t,n) /[Ot H n(sj,t; (s,t)dsdt, (25)

and note that o, . (¢,1) < a,(t,n) for alle > 0. Note that a,, - (¢,7) < ap o (t,7)
ifo<e <e.

Lemma 4.6 Lett > 0 be arbitrary. a) If aa(t,n) < oo, then

61,161?0 E(Lt,a (n)Lt,é (77)) = Q2 (t7 77)’ (26)

and there exists a random variable Ly(n) := lim o Lt (1) in L*().
b) If ap(t,m) < o0 for all n > 1, then the random variable L;, defined in
part a), is p-integrable for any p > 2, and

lif(()l E|L;(n) — Li(n)|P =0, forallp>2. (27)

In particular, E(Ly(n)™) = lime 0 E(Ly(n)™) = an(t,n) for alln > 1.

The random variable L;(n) defined in Lemma 4.6 depends on B! and B?,
and could be denoted by:

i / / / (r,8)80(By — BY —y)f(y)dydrds.
Rd

This notation emphasizes dependence on B', B2, and the formal interpretation
of Li(n) as a “convoluted intersection local time” of B! and B?.

Proof of Lemma 4.6: As in [18], the proof follows by classical methods. We
include it for the sake of completeness. To simplify the writing, we omit 7 in
the arguments below.

a) Note that E(L; Lt s) = f[O,t]“ n(sl,tl)n(SQ,tg)ileg (s, t)dsdt, where

Wast) = B[ Bl = B (Bl B~ v o) S,

2

6
= (2~ /(Rd)z exp _% D oy & — g|ffl|2 - §|f€2|2 p(dér)p(déz).

jik=1

(The second equality above can be proved using the same argument as in the
proof of Lemma 4.3.) Then lim, s|0 wizg (s,t) = (s, t). Relation (26) follows

by the dominated convergence theorem, since wgg (s,t) <P (s,t) forall e, >
0, and

/ n(s1,t1)n(s9,t2)1 ) (s, t)dsdt = as(t) < co.
[0,)*
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From here, we also infer that lim. o E(L7.) = a(t), and hence

617151?0E|Lt,6 —Lis|* = 18%1 E(L},) + 151%1 E(L} ;) — 261’ig?0E(Lt’€Lt75) =0. (28)

Let (ey)n | 0 be arbitrary. From (28), it follows that (L¢., )n is a Cauchy
sequence in L?(Q). Hence, there exists L; € L?(Q2) such that E|L; ., —L|*> — 0.
If (¢],)n | 0 is another sequence and E|L; . — Lj|* — 0 for some L; € L*(2),
then E|L, — L} < E|Ly — Ly, >+ E|Ly., = Lier >+ E|Lie, — Lj|? — 0, ic.
E|L; — L}|* = 0. This shows that L; does not depend on (&, ).

b) Let p > 2 be fixed. Let (g,), | 0 be arbitrary. We will prove that
E|Lic, — L[’ — 0, by using the fact that, in a metric space, z, — x if and
only if for any subsequence N’ C N there exists a sub-subsequence N” c N’
such that x, — z, as n — oco,n € N (see e.g. p.15 of [4]).

Let N’ C N be an arbitrary subsequence. By part a), as n — oo,n € N/,
Ly, — L; in L*(Q). Hence, L; ., — L; in probability, and there exists a sub-
subsequence N” C N’ such that L; ., — L; a.s., as n — oo,n € N”. Note that
(Lt e)e>o is uniformly integrable, since

sup E(L{.) = supay () < a,(t) < oo, forn > 2.
e>0 e>0

By Theorem 16.14 of [5], it follows that |L;|? is integrable and E|L; . —L|? — 0,

asnm — oo,n e N". O

The next two results are the analogues of Propositions 3.1 and 3.2 of [18] in
the case of a colored noise. We denote ®(z,a) = >~ ,2"/(n!)* for z > 0 and
a > 0. Note that ®(z,a) < oo if and only if a > 0,2 > 0 or a = 0,z € (0,1).

Proposition 4.7 Suppose thatn : [0,t]*> — R satisfies the following condition:

¢ t
Inll1 ¢ :== max < sup / n(r, s)dr, sup / n(r,s)ds) < 00. (29)
0 0

s€[0,t] re(0,t]
(i) If f is the Riesz kernel of order «, or the Bessel kernel of order o < d,
and d < 2+ «, then lim. g L; . (n) = Li(n) exists in LP(Q) for all p > 2, and

sup E'[exp (ALt (n))] < CF 4@ ()\D(t), 1-— d—2a> , forall X\ >0,
e>0

where C, ; is a constant depending on o and d, and

q— d— o\ - @=e)/2]
D(t) = Dya2 /2| ||y, T (1 - = O‘) (1 - O‘) i (d=e)/2,

2

(ii) If [ is the heat kernel of order «, or the Poisson kernel of order «, then
limg o Lt - (n) = Li(n) exists in LP(Q), for all p > 2, and

sup F [exp (AL (n))] < exp(AC(t)), for all X > 0,
e>0

where C(t) = Cu.4ln

1,¢t.
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Proof: We use the definition (25) of o, (¢,7), and Lemma 3.4 for the estimation
of (s, t).

(i) Let h = —(d — «)/2. Using the Cauchy-Schwartz inequality, condition
(29), and Lemma 3.5, we get:

antin) < (Dag2 )" /[ ) f[n(sg»tj)[ﬁ(S)ﬁ(t)]‘(d‘a)/“dsdt

(D a2” (d— "‘)/2 / Hn 85, t; —(d=2)/2 ggqdt
[0,4]27

(Do =72)" Il /[ ECIRET

= (Daa2™ 2l )t ()

IN

IN

n |

- —(d—a)/2 +RY
I(1+h) (Daa2 Inllen(@+ e ") T(n(1+h)+1)

< CLaD)" ()"

(The last inequality follows by relation (3.19) of [18].) The first statement
follows by Lemma 4.6. The second statement follows since,

’I’L

E[e)\Lt,E(n)] Z j;iane t,n) < Z ) <G, ,d Z nl 1+h ’

and the last sum is finite for all A > 0, since 1 + h > 0.
(ii) In this case,

an(t,n) < Cg,d f[o,t]zn H?:1 W(Sya )det <Cy d||77H1 (g =Ct)",

and

S\ = IO
E[e)\Lt,s(n)] S Z Han(ty'r]) S Z [ ( )] — 6)\C(t).

! n!
n=0 n=0

O

Proposition 4.8 Suppose that n : [0,t]> — Ry satisfies the following condition:
there exist v > 0 and 1/2 < H < 1, such that

5|2H—2

77(7“7 S) < 7‘7‘ - ) VT7 se [07t] (30)

(i) If [ is the Riesz kernel of order «, or f is the Bessel kernel of order
a<d, andd <24 a, then lim. o L . (n) = Li(n) exists in LP(QY), for allp > 2,
and

sup E [exp (ALt (1))] < Cfp g0 ® ()\D(t), 1-— d—2o¢> , for all 0 < X < Ao(2),
e>0
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where C}}%a 18 a constant depending on H,d and «,

d—a\*" d— o —[2H—(d—a)/(2)]
D(t) = D, 2~ @2 g2 (q_ 12—« 2H—(d-a)/2
( ) ,d OlHﬁH 11 1H

and

2H—-1 1 1o 1, —2H q_ ‘
= (=3 Doy T (1 ) pa=24a
0 ifd<2+a«

(i) If f is the heat kernel of order o or the Poisson kernel of order «, then
then lim. o Ly (1) = Li(n) exists in LP(QY), for all p > 2, and

sup E [exp (ALyc(n))] < exp(AC(t)), for all X >0,
e>0

where C(t) = Co avt? /oy .

Proof: The proof is similarly to Proposition 3.6. We use the definition (25) of
an(t,n), Lemma 3.4 and condition (30).
(i) We have:

an(t,n) < CppaaD)™ (n)4=9/2 < o0,

The first statement follows by Lemma 4.6. The other statement follows, since

N N\ = [AD@)]"
ALy e _ § § : * §
E[e : (77)] - n! an,s(tan) S n! an(t7n) S CH,d,a (n!)l—(d—a)/2 .
n=0 n=0 n=0

If d — a = 2, then the last sum is finite for all 0 < A < A(t) := 1/D(¢t). If
d — a < 2, then then last sum is finite for all A > 0.
(ii) The result follows, since:

an(ty) < CI, / [T (s t)dsdt < €2 ™ / [Tl -t 2dsdt
[Ovt]zn‘y,]_

(0,412 4
(ca,ﬂt”) =C@)"
g

and hence

— A" — \C@®)"
ALt,c(n) . AT
PO <3 ot < 32 PO

O

We now introduce the approximation technique of [18], which will yield si-
multaneously the existence of the solution of (1) and some representation formu-
las for the moments of this solution. We review briefly this powerful technique,
which has been introduced only recently in the literature. The idea is to smooth
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the noise W, solve the equation driven by the smoothen noise, and then show
that the solution of the “smoothen” equation converges to the solution of (1).
For any ¢,8 > 0, let 5(t) = 61 5)(¢) and

t
Wta,f = / / ‘Pé(t - S)pe(w - y)dWs,y
0 JRd4

Note that the noise W9 can be viewed as a “mollification” of W, with rate &
in the time variable and rate /¢ is the space variable, since

05 = 3¢ (;) and pu(e) = 0 (2) ,

with ¢(t) = 1j0,1)(t) and ¢(x) = (27)~%/2¢=12*/2 (Recall that the function u(®),
defined by u(®) (z) = [, e(z—y)u(y)dy, is a “mollification” of the function u on
R™, if i (z) = e "(x/e) and ¢ > 0 is such that [, ¥(z)dz = 1.) Therefore,
this approximation procedure can be regarded as a stochastic version of the
“approximation to the identity” technique, encountered in the PDE literature.

We consider the following “approximation” of equation (1):

dus’ 1 B S1ire.d d
5 5Au€’ +utWe?, t>0,z€R (31)
ugi = wup(r), zeR%

We introduce now the rigorous meaning for the solution of (31), which could
be derived formally from the mild or evolution version of the equation, by ap-
plying the stochastic Fubini theorem.

Definition 4.9 An (F;):-adapted square-integrable process u = {ufi, (t,z) €

R, x R} is a solution to (31) if for any (t,x) € Ry x R?, the process

t
{vizes —10g) [ [ mesto = wieats = ol - uigands: (r2) € Ry xRt

exists, is integrable with respect to W, and satisfies

o
€6 _ t,x,e,0
Uy'y = prug () +/ / yir OSW, .
0 Jrd

By (7), the above definition is equivalent to saying that for any (¢,7) € Ry xR%,
the process Y5%59 exists, ufg € L?(Q), uii is Fy-measurable and

E(u;)F) = E(F)pyug(z) + E(Y"™% DF)yp, VF €D" (32)

Before constructing the solution of (31), we mention few words about the
notation. If X and Y are random variables defined on (92, F, P), with val-
ues in arbitrary measurable spaces X', respectively ), and h : X x Y — R
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is a measurable function, we define the random variable: EX[h(X,Y)](w) =
[y M@, Y (w))(Po X ')(dx). If X and Y are independent, then

BEX[W(X,Y)]] = E[MX,Y)] = E[E[L(X,Y)|X]], (33)

where E| - ] denotes the expectation with respect to P, and EJ - | X] denotes the
conditional expectation given X. (This result will be used below with X = B
and Y =W.)

We have the following result.

Proposition 4.10 The process u=® = {u’; (t,z) € Ry x R} defined by:

t,x?

! 1
il = B ot oo ([ [ azgmaw,, - Jlassege) | e
0 JR

is a solution of (81), where AZ3P = fot ws(t — s — r)pe(xz + Bs — y)ds, and

B = (By)>0 is a d-dimensional standard Brownian motion, independent of W.

Proof: The argument is similar to the one used in the proof of Proposition 5.2
of [18]. We include it in response to the referee’s suggestion. To simplify the
notation, we omit writing HP in || - ||xp and (-, -)xp. We also omit writing &, &
in A5%8 ie. we denote A58 by AB.

For every ¢ € HP, define F, = eW(@=lel’/2 Note that

E(eW(ép)) _ €|\¢|\2/2, Yo € HP. (35)

Since {F,;p € HP} is dense in D2 (see e.g. Lemma 1.1.2 of [28]), it suffices
to prove (32) for F' = F,,. Define S; ,(¢) = E(u;’iEp). Using (33),

Siale) = E[EP[ug(s + By)eW AN -IAT /2 Wio)=lel /2)
= E[EPuo(z + Bt)eW(AB+<P)*HAB+¢H2/26<AB790)]]
= E[BEluy(z + Bt)eW(ABJFLP)*\|AB+<PH2/2€<AB#P>|BH.

Let
WB, W) = ug(x + By)eW A +e)=llA%+ell?/2(A% )
Since B and W are independent, E[h(B, W)|B] = f(B), where
F0) = E[h(b,W)] = Elug(x + by)e" A= I474l%/2, (4% ))
= wup(z+ bt)emb#’)E[eW(Ab+<P)—\|Ab+vH2/2]

= wup(z+ bt)emb"")7 for any b = (b;)i>0 € C(]0,00), RY),

where C(]0, 00), R%) denotes the space of continuous functions z : [0, 00) — R%,
and we used (35) for the last equality. Hence E[h(B,W)|B] = U0($+Bt)e<AB=%0>
and

St.x(i9) = ELE[W(B,W)|B]] = Eluo(a + By)e! "™ #)].
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By the definition of A® and Fubini’s theorem, we obtain:

(AP ¢) = ay /( ., AR or ol — o' PH72 f(y — o )dydy' drdr’
R+XR 2

t
/ VEO(t — s,z + By)ds,
0

where V0 (t, 1) = (ps(t — )pe(x — ), p). Hence:

Sialp) = E [uo(x + B exp (/Ot VES(t— 2+ Bs)ds)] .

By the Feynman-Kac’s formula (see e.g. Theorem 5.7.6 of [19]), (St.2(¥))t.z
is a solution of the Cauchy problem:

8&573;(80) = %Ast,m(w) + Sia(@) VOt 2), t> 0,2 €R?
Sox(p) = wuo(x).
Hence,
¢
Sta(p) = pyuo() +/0 /Rd Does(@ — 9)Ssy (P)V= (5, dyds

= pyuo(z) + aHE/ Yif’a’écp(r’, VFylr — ' P2 f (2 — 2 )dzd? drdr’

(Ry xR%)2
= pyuo(z) + E(Y"™%° DF,),

where we used Fubini’s theorem for the second equality above and the fact that
D, . F, = p(r',2')F, for the third equality. This concludes the proof of (32)
for ' = F,. O

Let B' = (B}!);>0,i > 1 be independent d-dimensional standard Brownian
motions, independent of W. Suppose that either (18) or (19) hold. For any pair

(,7) with i # j, let Lf[’Bj be the random variable defined in Lemma 4.6, with

[ aglr—s*2 i H >1/2
n(r,s) = { 1ies) if H=1/2

(By Proposition 3.6, a,(t,7) < oo for all n > 1, and Lfi’Bj is well-defined.)
The following result is the main theorem of the present article.

Theorem 4.11 (i) Suppose that f is the Riesz kernel of order o or the Bessel
kernel of order o < d, and either (18) or (19) holds. Then, for any integer
k > 2, we have:

sup E[(uii)k] < oo, forall0<t<ty(k),recR? (37)
£,60>0
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where

to(k) — { |:k’(k/’ — 1)Da’d2_2Hﬁ%IF (1 — ﬁ) ’Lfd =2+
o0 ifd<24+a«a

2H:| —1/(2H-1)

For any 0 < t < to(2) and x € R?, the limit Ut g := limg o lims o uii exists
in L2(Q), the process u = {uy.; (t,z) € [0,t0(2)) x R4} is the unique solution
of (1) in L*(2), and

Blu,) = E [uo(e + B yuola + B exp (L) ] i= na(t,).
Ifz € R and t < to(M) for some M > 3, then lim, o lims o E|u§:i—ut’x|p =
0 for all2 <p < M, and for any integer 2 < k < M — 1,
Bl ) = F [[Juow+ Besp [ 3 187 || =nito). (39)

j=1 1<i<j<k

(#i) Suppose that f is the heat kernel of order «, or the Poisson kernel of
order . Then the conclusion same as in part (i) holds, with to(k) = oo for all
k> 2.

Proof: The argument is similar to the one used in the proof of Theorem 5.3
of [18]. At the referee’s request, we include all the details for the reader’s
convenience. To ease the exposition, we divide the proof in several steps.

Step 1. We show that for any integer k > 2,

k . .
El(up)*] = E | [Juo(z+ B)exp | Y (A=0F A=0B )p || (39)

t,x
j=1 1<i<j<k

By (34), ut . can be expressed as

i i 1 i
f’g =FEP {uo(x—i—B exp </ / ATy 0B AW,y — §||A8’6’B ||31P)} J

for any ¢ = 1,...,k. Taking the product over ¢ = 1,...,k and using the inde-
pendence of B, ..., B* we obtain that:

k t
[15 e+ Besn ([ [ azg®aw,, - 51407 )|

=1
i 1 i
...B¥ lHUO $+B eXp </ / AsJB dW _ §||A€,5,B |%P>]

—~
o
=gl
~—
E
I
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Taking the expectation, and using (33) with X = (B!,...,B¥) .= Band Y =
W, we get:

E[(u;3)*]

k t
2 \TLuote+ Byesw ([ [ azg™aw, - 5145 3 ) 1
i=1

Let

k t
- i 1 i
B.) = [Juale + Byexp ([ [ azysaw,, - 51425 B )
i=1

Then E[h(B,W)|B] = f(B), where

k - .
fB) = Bl W) = B | T uole + b)) A7 D142 Ilip/zl

k

k ) P ;
- pk £,8,b% 12 w : As,é,b’
= I | up(z + bi)e” = 1A e /2 e =1

k

k k 2
= Huo x +bY) exp %Z ||A5’5’bLH%p n 1 ZAs,é,bz
i=1 i=1 i=1 HP
k . .
= Huo x +bY)exp Ae’é’bi,AE"s’wap
1=1 1<J

for any b = (b!,...,b%) with b* = (b})i>0 € C(]0,00), R?). (We used (35) and
the fact that W(p +v¢) = W(p) + W(¢) a.s. for any ¢,1 € HP, which can
be checked in L?(f2), using the fact that W is an isometry between HP and

L?(€2).) Relation (39) follows, since E[(ufj) | = E[E[h(B,W)|B]] = E[f(B)].
Step 2. We prove that for any (¢,z) € R x RY with t < ty(2),

lim (A%55, A5B =L5P . ve>0, Vwey,, (40)

where Q; ; = {w € Q; Bi(w) and B’(w) are continuous} (P(€; ;) = 1).
Let w € ; ; and € > 0 fixed. For any (s1,s2) € [0,¢]2, define

amg fot fot st —s1 —711)ps(t — 52 —1ro)|r1 — 12?1~ 2dridry  if H > 1/2

n5(s1,52) =
Iy st — 51— 1)ps(t — 5o — r)dr if H=1/2

By direct calculation, using Fubini’s theorem and the fact that

/Rd /Rd pe(w+B{, —y1)pe (v+ B, —y2) f (y1—y2) dy2dy = /Rd poc (B, —BI, —y) f(y)dy,

28



(which can be proved by observing that pe, * p., = Pe, 1¢,), it follows that

o 420y = [ o1 = salpaBL, — Bl — ) f ()dudsadss
0o JOo JR

= Ly (ns). (41)

Note that, for any continuous function g : [0,¢]> — R,

t t t pt 2H—2 .
) ag [y [ ]1s1 — sof g(s1,82)ds1dsy if H>1/2
1 52)g(s1, 82)ds1dsz = 0 Jo
511Hol/0 /0 ns(s1,82)9(s1, s2)ds1dss { I g(s, $)ds if H=1/2

In particular, we consider the (random) function go. defined by: gac(s1, $2) =

Jra p2e(BL, — BL, —y) f(y)dy = (p2e * f)(BL, — BL,), for (s1,52) € [0,]*. (Note
that go. is continuous by Remark 4.4.) Then,

. . t t
<AE’5’B 7AE"5’BJ>H7> :/ / n5(51, 52)92¢ (51, 52)ds1dsa,
o Jo

and
hm<As,5,Bi Az—:,é,Bj>HP _ oy fot fot |51 — s2*H "2 9o (51, 82)ds1dsy  if H > 1/2
510 ’ f(f g2c (s, 8)ds if H=1/2
B*,BJ
= Lt,Zs

Step 3. We prove that for any (¢,z) € Ry x RY with t < t¢(2),
{exp((AE"s’Bi, AE"S’BJ‘>HP)}E$5>0 is uniformly integrable, (42)

Suppose first that H = 1/2. Then ns satisfies condition (29) with ||ns|j1, <1
(see p. 318 of [18]). By applying Proposition 4.7 and using (41), it follows that
if f is the Riesz or Bessel kernel,

d—«

sup B [exp (A(AE"S’Bi,Ag’g’Bj>HP)} <Cr (AD(t), 1—

), VA >0,

whereas if f is the heat or Poisson kernel,

sup E [exp (A(AS"S’B: AE’6’81>H’P)} < e)‘c(t), VA > 0.
e>0

Note that both constants D(¢) and C(t) depend (linearly) on ||ns||1,+ (which is
bounded by 1), and the function ®(z,a) is increasing in 2. We infer that there
exists an upper bound for the above supremum over e, which does not depend
on §. More precisely, denoting by D(t), C(¢) the respective constants D(t), C(t),
in which ||ns||1,+ is replaced by 1, we infer that if f is the Riesz or the Bessel
kernel,

sup E [exp (A(AE"S’Bi, AE"s’Bj>H7>)} <CLa® ()\D(t), 1-— an) , VA>0,

£,0>0
(43)
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whereas if f is the heat or the Poisson kernel,

sup F [exp (A(AE"S’Bi, AE"S’BJ>HP)} <MW ya> 0. (44)
£,0>0

Relation (42) follows by a well-known criterion (see p. 218 of [5]) by taking an
arbitrary A > 1.

Suppose now that H > 1/2. Then 7 satisfies condition (30) (see relation
(5.13) of [18]). By applying Proposition 4.8 and using (41), it follows that, if f
is the Riesz or the Bessel kernel,

gﬁE{“p(MAMBZAaMyhm)}gcmdﬂ¢<AD@%1_d;a>’

for all 0 < A < Ao(t), whereas if f is the heat or the Poisson kernel,

sup B [exp (A(A‘S"s’Bi, Aa’a’Bj>HP)} <M a0,
e>0

The constants D(t) and C(t) depend on +, which depends only on H. From
here, we infer that, if f is the Riesz kernel or the Bessel kernel,
sup E [exp (x\(AE"s’BI, As"S’BJ>HP>} < CHao® ()\D(t), 1- d—a) < 00,
£,6>0 77 2
(45)
for all 0 < X < Ao(t), whereas if f is the heat kernel of the Poisson kernel,

sup E [exp (A(AE"S’B:AE"S’B”HP)} <M <00, YA>0. (46)
£,6>0

Relation (42) follows as before, noting that 1 < A\o(t) (since ¢ < t(2)).
Note that (37) is obtained as a by-product of (39) and (43)-(46), since:

; Kk—1), op oo
sup EI(052)"] < Juoll sup £ [oxp (572 (420" 42050 ) |

£,0>0 €,0>0

and k(k — 1
% < Ao(t) if and only if ¢ < to(k).

Moreover, using (43)-(47), and the fact that D(t), C(t) are increasing func-
tions of t and Ao(t) is a decreasing function of ¢, we conclude that, for any

0 < T < to(k) and for any (t,2) € [0,T] x R,

) k(k —1 d—a
sup BI04 < ol Cina® (0 D001 - 152
£,0>0

if f is the Riesz kernel or the Bessel kernel, and

. k(k -1
swp s Bl < ol o { 0o |
(t,2)€[0,T]xR% £,6>0
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if f is the heat or the Bessel kernel. Hence, for any 0 < T < to(k),

sup  sup Bl(uf?)"] < Kr(k) < oo, (48)
(t,z)€[0,T] xR €,6>0

where K (k) is a constant depending on ug, k, H,d, « and T
Step 4. We prove that for any 0 < t < t(k),

. . 56 k

First we note that, for any € > 0

k
hmE[ utz H (x4 Bl )exp Z Lf;EBJ = Hy oz 1(e).

=1 1<i<j<k

(This follows by Theorem 16.14 of [5], using (39), (40), and (42)). Next, we
show that:

lim Hy 4 1 () = & (t, z).
€10
For this, let (g,,) | 0 be an arbitrary sequence. We have to show that:
Jim Hy gk (en) = (L, @) (50)

We use the fact that in a metric space, x, — =z if and only if for any
subsequence N’ C N there exists a sub-subsequence N C N’ such that z,, — =z,
asn — oo,n € N”. Let N C N be an arbitrary bubbequence

By Lemma 4.6, the limit LZ"%" .= = lim, o th’26 B’ exists in L2(Q). (In this
lemma, we take n(r,s) = ag|r — s|2H_2 if H > 1/2, and n(r,s) = 1= if
H =1/2.) Hence Lf;’;fj — LF’BJ in probability, as n — oo,n € N’, and there
exists a sub-subsequence N” C N’ such that

B*,B7 B*,B7
L — Ly

1"
tor, a.s. asn —oo,n € N".

Note that E[exp(ALf;éBi)] < oo for all A > 0, respectively for all 0 < A < Ag(t),
with Ao(t) > 1. (If H = 1/2, we use Proposition 4.7 with n(r,s) = 1r—g.
If H > 1/2 we use Proposition 4.8 with n(r,s) = ag|r — s|?72.) Hence,

{exp( t, 25 )}s>0 is uniform integrable. By Theorem 16.14 of [5],
Ht,z,k(€n) — Y(t,z), as n—oo,n€ N

Relation (50) follows using the above-mentioned subsequence criterion.
Step 5. We prove that for any 0 < ¢ < £y(2),

€6 ¢
Jim )t Efug g ;] = 2(t ). (51)
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Similarly to (39) and (40), one can prove that:
1 ’ost 2
Eluiyu,y ] = Eluo(z + Bf Juo(x + B) exp((A=*F, A5 )00 )],

and

lim <A£ ,8,B1 Aa ,8 Bz)'HP _ LB1 B/2

5,610 terer VE>O, ve' >0 a.s.

Relation (51) follows using the same argument as in Step 4 (based on (42)).
Step 6. We prove that for any ¢ < t(2) and = € R?, the limit

Ut g = 11%1 lim utg exists in L?(Q).
€

Let t < to(2) and = € R? be fixed. From (51), we obtain that:

lim lim E - 2 ) 2
im T Jug? ui P = (52)

Let (e4)n | 0 and (6,,), | 0 be arbitrary. From (52), it follows that (uf"l "Vn
is a Cauchy sequence in L?(2). Hence, there exists u;, € L?*(£2) such that
E|uff;’5" —ut »|* — 0. The fact that u;, does not depend on (g,,), and (8,) is
proved by a standard argument (see for instance, the proof of Lemma 4.6).

Step 7. We now prove (38).

If t < to(M) for some M > 3, then sup, 5. E[(uig)M] < 00, and hence,
{(ui;ﬁ)ﬁ}abo is uniformly integrable, for any 2 < p < M. Since ufi — gy — 0
a.s. (along a subsequence), we conclude that F |uf;S — Ut 5| — 0. In particular,
lim, o lims o E[(u; z) | = Eluy ] for any 2 < k < M, and (38) follows by (49).

Step 8. We prove that u = {u; ,; (t,x) € [0,%9(2)) x R?} is a solution of (1).

Let (uig)m be the solution of equation (31) (whose existence is guaranteed
by Proposition 4.10). Let (¢,) | 0 and (J,) | 0 be arbitrary. By Step 6,

n,0n : n,0n
uyy = g, in L?(Q), and hence uy" — g, a.s. along a subsequence
Endn . :
N’ c N. Since w1 Fi-measurable, it follows that u; . is Fi-measurable.

Let (t,7) € Ry x RY be fixed with ¢ < ¢¢(2). We have to show that (8) holds.
As in the proof of Proposition 4.10, it suffices to show that (8) holds for F' = F,
with ¢ € HP. Moreover, it suffices to take ¢ = 1} )¢, witha € Ry, ¢ € P(R?),
since the class of these functions is dense in HP.

The idea is to take the limit in (32), as € | 0,0 | 0. On the left-hand side,
E(Fq,uf,’z) — E(Fyuy,y), since E|uf;s — utz|> — 0. On the right-hand side of
(32), we have: (see (36))

E(Y"% DF,\yp / /det s(@ =) B F, )V (s, y)dyds.

We have lim, ¢ lims o E(FuS)) = E(Fyus,y), for all (s,y) € [0,1] x R?. Note
that V0 = v 5 % H, where 9. 5(s,y) = ¢5(s)pe(y) and

H(s,y) = o / / (5o )]s — o' P £y — o )y ds'.
R, JRd
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Hence, lim, o lims o VE9(s,y) = H(s,y), for all (s,y) € [0,¢] x R% Therefore,
by the dominated convergence theorem (whose application is justified below),

¢
lim lim E(Y"%n0 DF,)yp = / / Pi—s(@ — y)E(usy Fp)H (s, y)dyds.
10 610 0 JRd

A direct calculation shows that the limit above coincides with E(Y"* , DF,)yp
(using the fact that D, ,F, = (s, y)F,).

It remains to justify the application of the dominated convergence theorem.
Using the Cauchy-Schwartz inequality and (48), we have:

sup sup [B(ui)FL)| < (K2} HE(EDY? = K. (53)
(s,y)€[0,t] xRd €,6>0

Note that V9(s,y) = JO(s)I.(y), where

Js(s) = (ps(s =), Lo and I (y) = (p(y — ), ®) p(re)-

Let 8 = (8¢)t>0 be a fBm of index H. Then

() = =tan /_6 /0 r— P 2drdr’ = ZE((8, ~ fos)5]
1

= %[SZH-F |s =0 —a* —|s —al? — |8—5\2H].

Using an argument similar to (5.13) of [18], one can show that:
J5(s) <2Hs*H~Y e, g, Vs €[0,t],¥5 >0, (54)

where ¢, g = H(a?71 +1). (This argument is based on treating separately
the cases a > s,a < s, and considering in each case several intervals for ¢.)
We claim that:
II.(y)| < cg, Yy e€RL Ve >0, (55)

where ¢, is a constant depending on d, f and ¢. To see this, we assume without
loss of generality that ¢ = v * py, for some 1) € C§°(R?),b > 0 (since functions
of this form are dense in P(R?)). Then, assuming that u(d¢) = g(£)d€, we have:

1= ()]

| Fr= @ res

< / Py — )] |F(©)|g(€)de
R4

(220 [ e e g e

IN

2m) 2 [ Fu©le e g

1/2 1/2
m)~ e bIEl
en 2 ([ irvepaoie) ([ e o)
= @2m) | ¢llpgey BV 0,0V = ¢y,

IN
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where we used the Cauchy-Schwartz inequality for the last inequality above.
Combining (54) and (55), we get:

sup sup [VE0(s,y)| < ce(2HS* 1 4 co ). (56)
(s,y)€[0,t] xR4 €,6>0

From (53) and (56), we infer that for any ¢ > 0,6 > 0, (s,y) € [0,t] x RY,
[Pi—s(x = y) B(uZy Fp )V (s,y)] < U(s,y),

where U(s,y) := K;cypi—s(x — y)(2Hs* =1 4 ¢, 5). Finally, we note that ¥ is
integrable on [0,%] x R, since:

¢ ¢
/ / U(s,y)dyds = K:%/ (2Hs* ' o) (/ pr—s(x — y)dy> ds
0 Jre 0 R4

= K:C¢(t2H + cq,mt) < c0.

O
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A Correction to Theorem 3.13 of [1]

Theorem 3.13 of [1] gives the necessary and sufficient condition for the exis-
tence of the solution of the equation: w, = $Au + W in (0,T) x R%, with
u(0,-) = 0. This condition is equivalent to saying that ||g:|xp < 0o, where
gua(5,y) = [27(t - 5)] /2 exp{—|o —y[2/[2(t— )]} = pr-s(z—y). The condition
is incorrectly stated in the case of the Bessel kernel, the heat kernel, and the
Poisson kernel. We state below the correction of this result, whose proof will
appear as an erratum in [2]. In connection with the present article, we observe
that:

t t
lgte2ep = s / / I — S[2H214(r, 5)drds = (1),
0 0

since If(?“, S) = f]Rd I]Rd gtw(sv y)f(y - z)gm(r, Z)dydz = 1/1*(1)(73 S)

Theorem A.1 (i) If f is the Riesz kernel of order «, or the Bessel kernel of
order «, then ||giz||Hp < 00 if and only if H > (d — o) /4.

(ii) If [ is the heat kernel of order «, or the Poisson kernel of order «, then
gtz || 7p < 00 for any H > 1/2 and d > 1.
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