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Abstract We consider a system of d non-linear stochastic heat equations in spatial
dimension 1 driven by d-dimensional space-time white noise. The non-linearities
appear both as additive drift terms and as multipliers of the noise. Using techniques
of Malliavin calculus, we establish upper and lower bounds on the one-point density
of the solution u (¢, x), and upper bounds of Gaussian-type on the two-point density of
(u(s, y), u(t, x)). In particular, this estimate quantifies how this density degenerates
as (s, y) — (t, x). From these results, we deduce upper and lower bounds on hitting
probabilities of the process {u(t, x)},cr. xefo,15, IN terms of respectively Hausdorff
measure and Newtonian capacity. These estimates make it possible to show that points
are polar when d > 7 and are not polar when d < 5. We also show that the Hausdorff
dimension of the range of the process is 6 when d > 6, and give analogous results
for the processes ¢ — u(t, x) and x — u(t, x). Finally, we obtain the values of the
Hausdorff dimensions of the level sets of these processes.
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1 Introduction and main results

Consider the following system of non-linear stochastic partial differential equations
(spde’s)

du; 32u; d .
a—b;(f, xX) = WL;(I, x) + jz_;a,',j(u(t, X)W (t, x) + b; (u(t, x)), (1.1)
forl <i <d,t €[0,7T],and x € [0, 1], where u := (u1, ..., ug), with initial

conditions u(0, x) = 0 for all x € [0, 1], and Neumann boundary conditions

ou; ou;
Mg oy=2"¢1=0 0<i<T. (1.2)
ox dx

Here, W := (W1, ..., W%) is a vector of d independent space-time white noises on

[0, T1x[0,1].Foralll <i, j <d, b;, 0;j : R? — Rare globally Lipschitz functions.
Weseth = (b;), 0 = (0;). Equation (1.1) is formal: the rigorous formulation of Walsh
[14] will be recalled in Sect. 2.

The objective of this paper is to develop a potential theory for the R?-valued process
u= (u(t,x), t >0, x € (0,1)). In particular, given A ¢ R¢, we want to determine
whether the process u Visits (or hits) A with positive probability.

The only potential-theoretic result that we are aware of for systems of non-linear
spde’s with multiplicative noise (o non-constant) is Dalang and Nualart [3], who
study the case of the reduced hyperbolic spde on Ri (essentially equivalent to the
wave equation in spatial dimension 1):

3°X!
dt10t2

§d &2 4 ko
- Ul,] t i t)s
o dt1017

wherer = (11, 1) € Ri, and Xg =0ifnrn =0,forall1 <i < d. There, Dalang and
Nualart used Malliavin calculus to show that the solution (X,) of this spde satisfies

Kflcapd_4(A) < P{3t € [a, b X, € A} < KCap,_4(A),
where Capg denotes the capacity with respect to the Newtonian g-kernel Kg(-) (see
(1.6)). This result, particularly the upper bound, relies heavily on properties of the

underlying two-parameter filtration and uses Cairoli’s maximal inequality for two-
parameter processes.
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Hitting probabilities for systems 373

Hitting probabilities for systems of linear heat equations have been obtained in
Muellerand Tribe [9]. For systems of non-linear stochastic heat equations with additive
noise, that is, o in (1.1) is a constant matrix, so (1.1) becomes

311,‘ 82ul~ d s 13

- 60 = W(”x”;"”w (1, %) + bi (u(t, ), (13)
estimates on hitting probabilities have been obtained in Dalang et al. [4]. That paper
develops some general results that lead to upper and lower bounds on hitting probabi-
lities for continuous two-parameter random fields, and then uses these, together with
a careful analysis of the linear equation (b = 0, o = I;, where I; denotes the d x d
identity matrix) and Girsanov’s theorem, to deduce bounds on hitting probabilities for
the solution to (1.3).

Inthis paper, we make use of the general results of [4], but then, in order to handle the
solution of (1.1), we use a very different approach. Indeed, the results of [4] require
in particular information about the probability density function p; . of the random
vector u(z, x). In the case of multiplicative noise, estimates on p; , can be obtained
via Malliavin calculus.

We refer in particular to the results of Bally and Pardoux [2], who used Malliavin
calculus in the case d = 1 to prove that forany ¢+ > 0,k e Nand0 < x; < --- <
xr < 1, the law of (u(z, x1), ..., u(t, xx)) is absolutely continuous with respect to
Lebesgue measure, with a smooth and strictly positive density on {o # 0}, provided
o and b are infinitely differentiable functions which are bounded together with their
derivatives of all orders. A Gaussian-type lower bound for this density is established
by Kohatsu-Higa [7] under a uniform ellipticity condition. Morien [8] showed that the
density function is also Holder-continuous as a function of (z, x).

Inthis paper, we shall use techniques of Malliavin calculus to establish the following
theorem. Let p; . (z) denote the probability density function of the R¢-valued random
vector u(r, x) = (u1(t,x), ..., uq(t,x)) and for (s, y) # (¢, x), let py y.; (21, 22)
denote the joint density of the R??-valued random vector

(u(s, y),u(t, x)) = (u1(s, ), ..., ua(s, y), ur(t, x), ..., uq(t, x)) (1.4)

(the existence of p;.(-) is essentially a consequence of the result of Bally and
Pardoux [2], see our Corollary 4.3; the existence of py .. (-, -) is a consequence
of our Theorems 3.1 and 6.3).

Consider the following two hypotheses on the coefficients of the system (1.1):

P1 The functions o;; and b; are bounded and infinitely differentiable with bounded
partial derivatives of all orders, for1 <i, j <d.

P2 The matrix o is uniformly elliptic, that is, [|o (x)£]|2 > p? > 0 for some p > 0,
forallx e R4, &£ e RY, |||l = 1 (|| - || denotes the Euclidean norm on R%).

Theorem 1.1 Assume P1 and P2. Fix T > Qand let I C (0,T] and J C (0, 1) be
two compact nonrandom intervals.

(@) The density p; . (z) is uniformly bounded over z e R%, t € I and x € J.
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374 R. C. Dalang et al.

(b) There exists ¢ > 0 such that foranyt € I, x € J and z € RY,

2
pix(2) = et~ exp =
X - Ctl/Z '

(¢) Forall n > 0, there exists ¢ > 0 such that for any s,t € I, x,y € J, (s,y) #
(t,x)and z1, 22 € R,

Doy r.x (@1, 22) < et — s|Y2 4 x — y) @2 exp( — a1 — 2l
Syt 2= et =172+ =y )

(15)

(d) There exists ¢ > 0 such that foranyt € I, x,y € J, x # y and z1, 72 € R?,

_ llz1 — z2I?
Pryirx (21, 22) < c(lx — y) ™2 exp (—— :
clx —yl

The main technical effort in this paper is to obtain the upper bound in (c). Indeed, it
is not difficult to check that for fixed (s, y; 1, x), (z1, 22) > Ps,y: 1,2 (21, 22) behaves
like a Gaussian density function. However, for (s, y) = (z, x), the R2¢-valued random
vector (u(s, y), u(t, x)) is concentrated on a d-dimensional subspace in R2? and the-
refore does not have a density with respect to Lebesgue measure in R?¢. So the main
effort is to estimate how this density blows up as (s, y) — (¢, x). This is achieved by
a detailed analysis of the behavior of the Malliavin matrix of (u(s, y), u(z, x)) as a
function of (s, y; #, x), using a perturbation argument. The presence of 5 in statement
(c) may be due to the method of proof. When ¢ = s, it is possible to set n = 0 as in
Theorem 1.1(d).

This paper is organized as follows. After introducing some notation and stating our
main results on hitting probabilities (Theorems 1.2 and 1.6), we assume Theorem 1.1
and use the theorems of [4] to prove these results in Sect. 2. In Sect. 3, we recall some
basic facts of Malliavin calculus and state and prove two results that are tailored to our
needs (Propositions 3.4 and 3.5). In Sect. 4, we establish the existence, smoothness and
uniform boundedness of the one-point density function p; ., proving Theorem 1.1(a).
In Sect. 5, we establish a lower bound on p; ., which proves Theorem 1.1(b). This
upper (respectively lower) bound is a fairly direct extension to d > 1 of a result
of Bally and Pardoux [2] (respectively [7]) when d = 1. In Sect. 6, we establish
Theorem 1.1(c) and (d). The main steps are as follows.

The upper bound on the two-point density function py ., . involves a bloc-
decomposition of the Malliavin matrix of the R%?-valued random vector (u(s, y),
u(s, y) — u(t, x)). The entries of this matrix are of different orders of magnitude,
depending on which bloc they are in: see Theorem 6.3. Assuming Theorem 6.3, we
prove Theorem 1.1(c) and (d) in Sect. 6.3. The exponential factor in (1.5) is obtained
from an exponential martingale inequality, while the factor (|1 —s|/24|x —y|) ~(@+m/2
comes from an estimate of the iterated Skorohod integrals that appear in Corollary 3.3
and from the block structure of the Malliavin matrix.
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The proof of Theorem 6.3 is presented in Sect. 6.4 this is the main technical effort
in this paper. We need bounds on the inverse of the Malliavin matrix. Bounds on
its cofactors are given in Proposition 6.5, while bounds on negative moments of its
determinant are given in Proposition 6.6. The determinant is equal to the product of the
2d eigenvalues of the Malliavin matrix. It turns out that at least d of these eigenvalues
are of order 1 (“large eigenvalues”) and do not contribute to the upper bound in (1.5),
and at most d are of the same order as the smallest eigenvalue (“small eigenvalues”),
that is, of order | — 5|22 4+ |x — y|. If we did not distinguish between these two
types of eigenvalues, but estimated all of them by the smallest eigenvalue, we would
obtain a factor of (|7 — s|1/2 + |x — y|)~¢*"/2 in (1.5), which would nor be the correct
order. The estimates on the smallest eigenvalue are obtained by refining a technique
that appears in [2]; indeed, we obtain a precise estimate on the density whereas they
only showed existence. The study of the large eigenvalues does not seem to appear
elsewhere in the literature.

Coming back to potential theory, let us introduce some notation. For all Borel sets
F c R?, we define 22(F) to be the set of all probability measures with compact
support contained in F. For all integers k > 1 and i € 22 (R¥), we let Ig (1) denote
the B-dimensional energy of u, that is,

I5(w) = / / K (lx — yiI) e(dx) u(dy).

where || x| denotes the Euclidian norm of x € R¥,

rB if 8 >0,
Kg(r) := ylog(No/r) if =0, (1.6)
1 if 8 <0,

and N is a sufficiently large constant [4, (1.5)].
For all B € R, integers k > 1, and Borel sets F c R, Capg(F) denotes the
B-dimensional capacity of F, that is,

-1
C F) = inf 1 ,
apg(F) [MEI;(F) ;S(M)]

where 1/00 := 0. Note that if 8 < 0, then Capg(-) = 1.
Given 8 > 0, the g-dimensional Hausdorff measure of F is defined by

o0 o0
Hy(F) = fin& inf [Z(zr,»)ﬂ . F C U B(xi, ri), supri < e] , (1.7)
i=1

i=1 izl

where B(x, r) denotes the open (Euclidean) ball of radius » > 0 centered at x € R,
When g < 0, we define #3(F) to be infinite.
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Throughout, we consider the following parabolic metric: For all s, t € [0, T'] and
x,y €1[0,1],
A, x)5 (5, 9) = |t = s|2 4 x = yl. (18)

Clearly, this is a metric on R? which generates the usual Euclidean topology on R?.
Then we obtain an energy form

1800 = [ [ Kp(a(@0: 5,300 i dx) wids ).

and a corresponding capacity

-1
Capy (F) := [Mei(%fm IﬂA(M)] .

For the Hausdorff measure, we write

o0 o0
A L H AB . Acce. . . .
Ay (F) —flirg+lnf[;(2r,)ﬁ i F C L_JlB ((ti, xi), 1), ?25” < e},

where B2((t, x), r) denotes the open A-ball of radius » > 0 centered at (¢, x) €
[0, T x [0, 1].

Using Theorem 1.1 together with results from Dalang et al. [4], we shall prove the
following result. Let u(E) denote the (random) range of E under the map (¢, x) —
u(t, x), where E is some Borel-measurable subset of R2.

Theorem 1.2 Assume P1and P2. Fix T > 0, M > 0,andn > 0. Let I C (0, T] and
J C (0, 1) be two fixed non-trivial compact intervals.

(@) There exists ¢ > 0 depending on M, I, J and n such that for all compact sets
AC[-M, M,

e tCapy gy, (A) < P{ul x J) N A # 0} < ¢ Hy_6_n(A).

(b) Forallt € (0, TY, there exists c1 > 0 depending on T, M and J, and ¢ > 0
depending on T, M, J and n > 0 such that for all compact sets A € [—M, M]¢,

c1Capy_o(A) < Plu((t) x J) N A # 0} < c2 H_z-y(A).

(¢) Forall x € (0, 1), there exists ¢ > 0 depending on M, I and n such that for all
compact sets A C [—-M, M]d,

et Capy_gy,(A) < Plu(l x {x) N A # B} < ¢ Hg_a—y(A).
Remark 1.3 (i) Because of the inequalities between capacity and Hausdorff mea-
sure, the right-hand sides of Theorem 1.2 can be replaced by ¢ Cap,_g_, (A),

cCapy_,_,(A) and ¢ Cap,_4_,(A) in (a), (b) and (c), respectively (cf. [5, p.
133]).
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(if) Theorem 1.2 also holds if we consider Dirichlet boundary conditions (i.e.,
ui(t,0) = u;(t,1) = 0, fort € [0, T']) instead of Neumann boundary condi-
tions.

(iii) In the upper bounds of Theorem 1.2, the condition in P1 that o and b are
bounded can be removed, but their derivatives of all orders must exist and be
bounded.

As a consequence of Theorem 1.2, we deduce the following result on the polarity
of points. Recall that a Borel set A € R is called polar for u if P{u((0, T] x (0, 1)) N
A # @} = 0; otherwise, A is called nonpolar.

Corollary 1.4 Assume P1 and P2.

(@) Singletons are nonpolar for (t, x) — u(t, x) when d < 5, and are polar when
d > 7 (the case d = 6 is open).

(b) Fixt € (0, T]. Singletons are nonpolar for x + u(t, x) when d = 1, and are
polar when d > 3 (the case d = 2 is open).

(¢) Fix x € (0,1). Singletons are not polar for t — u(t,x) when d < 3 and are
polar when d > 5 (the case d = 4 is open).

Another consequence of Theorem 1.2 is the Hausdorff dimension of the range of
the process u.

Corollary 1.5 Assume P1 and P2.

(@) Ifd > 6, then dim,(u((0, T] x (0,1))) =6 a.s.
(b) Fixt e Ry. Ifd > 2, thendim, (u({t} x (0,1))) =2 a.s.
(c) Fixx € (0,1). Ifd > 4, thendim,(u(R4 x {x})) =4 a.s.

As in Dalang et al. [4], it is also possible to use Theorem 1.1 to obtain results
concerning level sets of u. Define

L(zyu):={@t,x) el xJ: ult,x)=z},
T(z;u) ={tel: u,x)=zFforsomex e J},
Xz u) = {xeJ: u(t,x)=zforsomer €I},
Le(z;u)={tel: ul,x) =z},
Lziu)={xeld:ult,x)=z}.

We note that Z(z; u) is the level set of u at level z, 7 (z; u) (resp. 2 (z; u)) is the
projection of Z(z; u) onto I (resp. J), and %, (z ; u) (resp. £ (z ; u)) is the x-section
(resp. r-section) of Z(z ; u).

Theorem 1.6 Assume P1 and P2. Then for all n > 0 and R > 0 there exists a
positive and finite constant ¢ such that the following holds for all compact sets E C
0,7T]x (0,1), FC (0, T], G € (0,1), and for all z € B(0, R):

@ ctCapg,, (E) <PIL @@ u)NE # @) < c Ay, H(E);
(b) C'_lcap(d—2+n)/4(F) <P{T@u)NF # 3} < cHg_2-pa(F),
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© crCapyy_giy2(G) SP{Z(z;u) NG # B} < ¢ Ha—a—y)/2(G);
(d) forallxe(0,1), ¢t Cap gy /a(F) <P{L(z; w)NF # O} < ¢ Ha—y)ja(F);
(€) forallte (0,T] ¢ Cap,yp(G) < PLL (z:u) NG # B} < ¢ Ha—y2(G).

Corollary 1.7 Assume P1 and P2. Choose and fix z € RY.

(@ If2<d <6, thendim, T (z;u) = 41(6 —d)as. on{T(z;u) # o}

(b) If4 <d <6 (ie,d=D5) thendim, Z(z;u) = %(6 —d)as. on{Z(z;u) #
[Z3%

(c) If}l <d <4, thendim, L (z;u) = %(4 —d)as.on{%L(z;u) # ).

(d) Ifd =1, thendim, £"(z;u) = %(2 —d) = % a.s.on {L'(z;u) # ).

In addition, all four right-most events have positive probability.

Remark 1.8 The results of the two theorems and corollaries above should be compared
with those of Dalang et al. [4].

2 Proof of Theorems 1.2, 1.6 and their corollaries (assuming Theorem 1.1)

We start this section recalling the hypotheses and consequences of Theorems 3.3 and
2.1in Dalang et al. [4].

Theorem 2.1 [4, Theorem 3.3] Consider two compact nonrandom intervals 1 C
[0, T] and J C [0, 1], and suppose v = {v(t, x)} 1, x)erxJ IS an R4 -valued random
field. For M > O fixed, assume the following two conditions:
(i) Forany (t,x) € I x J, the random vector v(t, x) has a density p; x(z) which
is uniformly bounded over z € [—M, M1 and (r,x) € I x J.

(if) Forall p > 1, there exists a constant C depending on p, I, J such that for any
(t,x), (s,y) el x J,

Ellv(r, x) — v(s, »)I’1 < C[A ((t, x) 5 (s, y)]P/2. (2.1)

Then for any B €10, d[, there exists a positive and finite constant a such that for all
Borel sets A C [—M, M1%:

(1) P x J)NA # @) < artp_s(A);

(2) foreveryt eI, Plu({t} x J)NA # @} < aitp_3(A);

(3) foreveryx € J,P{v(I x {x}) N A # @} < astp_4(A).

Theorem 2.2 [4, Theorem 2.1] Fix two compact intervals I and J of R. Suppose
that {v(t, X)}¢ x)elxJ is a two-parameter, continuous random field with values in R4,
such that (v(t, x), v(s,y)) has a joint probability density function p; ;s y(:, ), for
all s,t € I and x,y € J such that (t, x) # (s, y). We denote by p; x(-) the density
function of v(t, x). Assume the following hypotheses:

Al. Forall M > O, there exists a positive and finite constant C = C(I, J, M, d)
such that for all (t,x) € I x Jandall z € [-M, M]d,

Pt,x (z) = C.
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A2. Thereexists B > 0suchthatforall M > 0, there existsc = c(I, J, B, M,d) > 0
such that for all s,t € I and x,y € J with (t,x) # (s,y), and for every
21,22 € [-M, M]¢,

Ptxis.y(21,22) < ¢ exp(—M)
P A0 PP\ A )

Then the following inequalities hold.

(1) There exists a positive and finite constant a = a(I, J, 8, M, d) such that for all
compact sets A C [—-M, M]d,

P{v(I x J)N A # @} > aCapy_g(A).

(2) There exists a positive and finite constant a = a(J, M B, d) such that for all
t € I and for all compact sets A C [—M, M]d,

P{u({r} x J) N A # @} > aCapg_»(A).

(3) There exists a positive and finite constant a = a(I, M, 8, d) such that for all
x € J and for all compact sets A C [-M, M]d,

P{v(I x {x}) NA # o} > aCapﬁ_4(A).

We shall apply these two theorems to the solution of Eq. (1.1). We first recall
that Eq. (1.1) is formal: a rigorous formulation, following Walsh [14], is as follows.
Let W' = (Wi(s,X))seR,.xef0.1], i = 1.....d, be independent Brownian sheets
defined on a probability space (2, .%,P), andset W = (WL, ..., W¥).Forz > 0, let
T = o{W(s,x), s € [0,1], x € [0,1]}. We say that a process u = {u(t,x), t €
[0, T], x € [0, 1]} is adapted to (F) if u(z, x) is .%,-measurable for each (7, x) €
[0, T] x [0, 1]. We say that u is a solution of (1.1) if « is adapted to (%) and if for
ief{l, ..., d},

t 1 d
ui(t,x) = //G,_r(x, V) Zai,j(u(r, v))Wj(dr, dv)
00

j=1
r 1

+//G,_r(x,v) b; (u(r,v))drdv, (2.2)
0 0

where G, (x, y) denotes the Green kernel for the heat equation with Neumann boundary
conditions (see [14, Chap. 3]), and the stochastic integral in (2.2) is interpreted as in
[14].

Adapting the results from [14] to the case d > 1, one can show that there exists a
unique continuous process u = {u(t, x), t € [0, T], x € [0, 1]} adapted to (.%;) that
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is a solution of (1.1). Moreover, it is shown in Bally et al. [1] that for any s, ¢ € [0, T']
withs <7, x,y €[0,1],and p > 1,

Ellu(t, x) — u(s, y)|P1 < Cr.p (A1, x) 5 (5, y)P/2, (2.3)

where A is the parabolic metric defined in (1.8). In particular, forany 0 < o < 1/2,
u is a.s. a-Hoélder continuous in x and «/2-Holder continuous in ¢.
Assuming Theorem 1.1, we now prove Theorems 1.2, 1.6 and their corollaries.

Proof of Theorem 1.2 (@) In order to prove the upper bound, we use Theorem 2.1.
Indeed, Theorem 1.1(a) and (2.3) imply that the hypotheses (i) and (ii), respectively,
of this theorem, are satisfied, and so the conclusion (with 8 = d — n) is too.

In order to prove the lower bound, we shall use Theorem 2.2. Hypothesis A1
is an immediate consequence of Theorem 1.1(b). Hypothesis A2 holds with 8 =
d + n by Theorem 1.1(c). Therefore, the lower bound in Theorem 1.2(a) follows from
Theorem 2.2(1). This proves (a).

(b) For the upper bound, we again refer to Theorem 2.1. For the lower bound, which
involves Cap,_,(A) instead of Cap,_,, ,(A), we refer to [4, Remark 2.5] and observe
that hypotheses A1’ and A2’ there are satisfied with 8 = d (by Theorem 1.1(d)). This
proves (b).

(c) As in (a), the upper bound follows from Theorem 2.1 with 8 = d — n, and the
lower bound follows from Theorem 2.2(3), with 8 = d + 5. Theorem 1.2 is proved.

O

Proof of Corollary 1.4 W first prove (a). Let z € RY. If d < 5, then there is > 0
such thatd — 6 + n < 0, and thus Cap;_g4,({z}) = 1. Hence, the lower bound of
Theorem 1.2(a) implies that {z} is not polar. On the other hand, if 4 > 6, then for
small n > 0,d — 6 —n > 0. Therefore, J;_s_,({z}) = 0 and the upper bound
of Theorem 1.2(a) implies that {z} is polar. This proves (a). One proves (b) and (c)
exactly along the same lines using Theorem 1.2(b) and (c). O

Proof of Theorem 1.6 For the upper bounds in (a)—(e), we use Dalang et al. [4, Theo-
rems 3.3 and 3.1] whose assumptions we verified above with 8 = d — n; these upper
bounds then follow immediately from [4, Theorem 3.2].

For the lower bounds in (a)—(d), we use [4, Theorem 2.4] since we have shown above
that the assumptions of this theorem, with 8 = d +n, are satisfied by Theorem 1.1. For
the lower bound in (e), we refer to [4, Remark 2.5] and note that by Theorem 1.1(d),
Hypothesis A2’ there is satisfied with 8 = d. This proves Theorem 1.6. O

Proof of Corollaries 1.5 and 1.7 The final positive-probability assertion in Corol-
lary 1.7 is an immediate consequence of Theorem 1.6 and Taylor’s theorem (see
[6, Corollary 2.3.1 p. 523]).

Let E be a random set. When it exists, the codimension of E is the real number
B € [0, d] such that for all compact sets A ¢ R,

> 0 whenever dim, (A) > B,

P{ENA # @&} {: 0 whenever dim, (A) < 8.
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See Khoshnevisan [6, Chap.11, Sect. 4]. When it is well defined, we write the said
codimension as codim(E). Theorems 1.2 and 1.6 imply that ford > 1: codim(u (R4 x
(0,1))) = (d — 6)*; codim(u({r} x (0,1))) = (d —2)"; codim(u(Ry x {x})) =
(d —HF; codim(7 (2)) = (452); codim(2 (2)) = (45%)T; codim(Z (2)) = ¢;
and codim(Z"(z)) = %. According to Theorem 4.7.1 of Khoshnevisan [6, Chap. 11],
given a random set E in R whose codimension is strictly between 0 and n,

dim, E+codimE =n as.on{E # @}. (2.4)

This implies the statements of Corollaries 1.5 and 1.7. O

3 Elements of Malliavin calculus

In this section, we introduce, following Nualart [11] (see also [13]), some elements of
Malliavin calculus. Let . denote the class of smooth random variables of the form

F=f(W(h),..., W(hy)),

where n > 1, f € €p°(R"), the set of real-valued functions f such that f and
all its partial derlvatlves have at most polynomial growth, i; € # := L?([0, T] x
[0, 1], RY), and W (h;) denotes the Wiener integral

T 1
W(hi)://hi(t,x)-W(dx,dt), 1<i<n.
00

Given F € .7, its derivative is defined to be the R?-valued stochastic process DF =
(D F = (DXNF, ..., DI)F), (t,x) € [0, T] x [0, 1]) given by

n a
D F=Y" a—){(W(hl), s W(ha)hi(t, x).
i=1 !

More generally, we can define the derivative D* F of order k of F by setting

n
d d
kp . )
DoF = 2, aa A W) Wi @) @ - © iy ),
01,00ey ir=1
where o = (a1, ...,ar), and o; = (¢, x;),1 <i <k.
For p,k > 1, the space D*-? is the closure of .7 with respect to the seminorm
Il - ||,f’p defined by

k
IFIf , =EUFIP1+ > _ELD/FI% 1,

j=1

@ Springer



382 R. C. Dalang et al.

where

T 1 T 1 5
i 12 _ (i1) @)
1D FISps; = 3 /dtl/dxl---/dzj/dxj (DL, Dy F)
0 0 0 0

We set (Doo)d = MNp>1 Mk>1 Dk-7,

The derivative operator D on L?(2) has an adjoint, termed the Skorohod integral
and denoted by &, which is an unbounded operator on L?($2, 7). Its domain, denoted
by Dom &, is the set of elements u € L2(Q, ) such that there exists a constant ¢
such that |[E[(DF, u) »1| < c|/F|lo.2, forany F e D2,

If u € Dom &, then §(u) is the element of L2(Q) characterized by the following
duality relation:

d T 1
E[FS(u)] = E Z//Dt(;’;Fu,-(t,x)dtdx , forall F e D*2.
=19 0

A first application of Malliavin calculus to the study of probability laws is the
following global criterion for smoothness of densities.

Theorem 3.1 [11, Theorem 2.1.2 and Corollary 2.1.2] or [13, Theorem 5.2] Let

F = (F,..., F%) be an R%-valued random vector satisfying the following two
conditions:
() Fem)

(i) the Malliavin matrix of F defined by yr = ((DF', DF’) jp)1<i, j<a is inver-
tible a.s. and (det yr)~1 € LP(Q) forall p > 1.

Then the probability law of F has an infinitely differentiable density function.

A random vector F that satisfies conditions (i) and (ii) of Theorem 3.1 is said to
be nondegenerate. For a nondegenerate random vector, the following integration by
parts formula plays a key role.

Proposition 3.2 [12, Proposition 3.2.1] or [13, Proposition 5.4] Ler F = (F*, ...,
F%) € (D) be a nondegenerate random vector, let G € D and let g € Cr (RY).
Fix k > 1. Then for any multi-index « = (a1, ...,0) € {1,..., d}k, there is an
element Hy(F, G) € D such that

El(3.8)(F)G] = E[g(F)Hu(F, G)].

In fact, the random variables H, (F, G) are recursively given by

Hot(Fa G) = H(Olk)(Fa H(Otl,...,ak_l)(F7 G)),

d
Hi)(F. G) =Y "8(G (yz D)ij DFY).
j=1
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Proposition 3.2 with G = 1and o« = (1, ..., d) implies the following expression
for the density of a nondegenerate random vector.

Corollary 3.3 [12, Corollary 3.2.1] Let F = (F1, ..., F%) € (D®)? be a nondege-
nerate random vector and let pp(z) denote the density of F. Then for every subset o
of the set of indices {1, . ..,d},

.....

The next result gives a criterion for uniform boundedness of the density of a non-
degenerate random vector.

Proposition 3.4 Forallp > land € > 1, letcy = c1(p) > 0and c; = c2(¢, p) > 0
be fixed. Let F € (D*®)? be a nondegenerate random vector such that

(@) El(detyr)™"1 < c1;

(b) ELD'(FHI' e <ca, i=1,....4d.

Then the density of F is uniformly bounded, and the bound does not depend on F but
only on the constants c1(p) and c2 (£, p).

Proof The proof of this result uses the same arguments as in the proof of Dalang and
Nualart [3, Lemma 4.11]. Therefore, we will only give the main steps.

Fix z € R?. Thanks to Corollary 3.3 and the Cauchy-Schwarz inequality we find
that

lpF(@)| < 1Ha,...ay(F, Dllo,2-

Using the continuity of the Skorohod integral § (cf. [11, Proposition 3.2.1] and Nualart
[12, (1.11) and p.131]) and Holder’s inequality for Malliavin norms (cf. [15, Proposi-
tion 1.10, p. 50]), we obtain

d

j=1
(3.1)
In agreement with hypothesis (b), ||D(F~/')||m,p < c. In order to bound the second
factor in (3.1), note that

m 1/p
i lmp = [En(yFl),-, P14 D END (v D ||§f®k]] N (W)
k=1

For the first term in (3.2), we use Cramer’s formula to get that

(v il = I(detyr) (AR 1,
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where A  denotes the cofactor matrix of yr. By means of Cauchy—Schwarz inequality
and hypotheses (a) and (b) we find that

EL((7Di )] < ca p{El@etyr) 2P Y2 x {ELI D(F) |V 2

S Cd,[)’

where none of the constants depend on F. For the second term on the right-hand side
of (3.2), we iterate the equality (cf. [11, Lemma 2.1.6])

d
DYy =~ > UrDiu DYy e (3.3)
k=1

inthe same way as in the proof of Dalang and Nualart [3, Lemma4.11]. Then, appealing
again to hypotheses (a) and (b) and iterating the inequality (3.1) to bound the first factor
on the right-hand side of (3.2), we obtain the uniform boundedness of pr(z). O

We finish this section with a result that will be used later on to bound negative
moments of a random variable, as is needed to check hypothesis (a) of Proposition 3.4.

Proposition 3.5 Suppose Z > 0 is a random variable for which we can find €y €
(0, 1), processes {Y; c}ec0,1) (i = 1,2), and constants ¢ > 0 and 0 < ap < a1 with
the property that Z > min(ce*! — Y1 ¢, ce*2 — Y ) for all € € (0, €g). Also suppose
that we can find B; > «; (i =1, 2), not depending on €q, such that

C(g) := sup max

O<e<1

(E[|Yl,e|q] El1Y2,17]

P’ caba ) < oo forallg > 1.

Then for all p > 1, there exists a constant ¢’ € (0, 00), not depending on €q, such that
E[1Z]7P] < /ey "™

Remark 3.6 This lemma is of interest mainly when 8, < ;.

Proof Define k := (2/c)e, ™. Suppose that y > k, and let e := (2/c)/ory~1er,
Then0 < € < eg, y 1 = (¢/2)e™, and for all g > 1,

Plzte)=riz ]

<P {Yl,e > %e“l} +P {Yz,€ > ce®? — %e“l}

- C(q) 20 ¢d(P1—e1) | (b2 | co2 _}Eal —4 .
= 2

The inequality €*2 — (1/2)€“t > (1/2)e*2 implies that

- C(gq)

P {Z*l > y} < (2(1651(;317011) _’_quq(ﬂzfaz)) < ayfqb,
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where a and b are positive and finite constants that do not depend on y, €p or ¢g. We
apply this with ¢ := (p/b) + 1 to find that for all p > 1,

o0
E[1zI7] = p/y”‘lP {Z‘l > y} dy
0
o0
< kP +ap/y*b*1dy =kP + (%) kP,
k

Because k > (2/c¢) and b > 0, it follows that E[|Z|~7] < (1 + c1(ap/b))k?, where
c1 := (¢/2)*P . This is the desired result. O

4 Existence, smoothness and uniform boundedness of the one-point density

Letu = {u(z,x), t € [0, T], x € [0, 1]} be the solution of Eq. (2.2). In this section,
we prove the existence, smoothness and uniform boundedness of the density of the
random vector u (¢, x). In particular, this will prove Theorem 1.1(a).

The first result concerns the Malliavin differentiability of « and the equations
satisfied by its derivatives. We refer to Bally and Pardoux [2, Proposition 4.3, (4.16),
(4.17)] for its proof in dimension one. As we work coordinate by coordinate, the
following proposition follows in the same way and its proof is therefore omitted.

Proposition 4.1 Assume P1. Then u(t, x) € (D®) foranyt € [0, T]and x € [0, 1].
Moreover, its iterated derivative satisfies

DY - DI (uit, x))

r,vi Tn,Un

d
k k
= > Grog o w) (DS, - DI DR+ DI, @i i )
=1

d t
£ / / Groolr, n)HDﬁ,"f,Z,(m,(u(e,n)))Wf(de,dn)

=1, 1V Iy

/ / Gio(x, n)HDﬁ,"',L(bi(u(e, n)) dodn

riV---Vry
ift <rpVv---Vr,and Dﬁlflgl . Dﬁf’,’gn (ui(t, x)) = 0 otherwise. Finally, for any

p>1
Sup(l X)E 0 T1x|[ O 1] [”D (u ([ x))”%@n] < +OO (41)

Note that, in particular, the first-order Malliavin derivative satisfies, for r < ¢,

D) (ui(t, %)) = G (x, V)ow (u(r, v) + a; (k, r, v, 1, X), (4.2)
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where

d t 1
ai(k, r,v,t,x) = / / Gi—o(x, M) D) (03;(u(®, n))) W (d6, dn)
j=l r 0

r 1
+ / / Gr—o (v, D) (bi (@, n))) dbdln, 4.3)
r 0

and Dﬁf‘,j)(ui(t, x)) =0whenr > 1.
The next result proves property (a) in Proposition 3.4 when F is replaced by u (¢, x).

Proposition 4.2 Assume P1 and P2. Let I and J be two compact intervals as in
Theorem 1.1. Then, for any p > 1,

E [(det yu(t,x))ip]

is uniformly bounded over (t,x) € I x J.

Proof This proof follows Nualart [12, Proof of (3.22)], where it is shown that for fixed
(t, x), E[(dety,,x) "] < 4o00. Our emphasis here is on the uniform bound over
(t,x) € I x J. Assume that I = [t1, 2] and J = [x1, x2], Wwhere0 <1 <1 < T,
0 <x1 <xp <1 Let(s,x) €I x J be fixed. We write

- T d
det vu(rx) > (lnfgng;”gH:lf yu(t,x)é:) .
Let& = (&,...,&) € RY with ||€]| = 1 and fix € € (0, 1). Note the inequality

a® — 2b°, (4.4)

wl N

(a+b)? >

valid for all a, b € R. Using (4.2) and the fact that y,,,) iS @ matrix whose entries
are inner-products, this implies that

t 1

Ty = / dr / dv

0 0

d

> Dy (it x))é;

i=1

t 1

> [ [a

t(l—e) 0

2

d
> Droy(uilt, X))

i=1

>h -1,
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where
) t 1 d d 2
I =3 / dr/dv Z(Z Gi—r(x, V)oik (u(r, v))Ei) ,
td—e) 0 k=1 \i=1
t d d 2
r=2 | dr/de(Zaxk,r,v,r,x)si),
-y 0 k=l A=l

and a; (k, r, v, t, x) is defined in (4.3). In accord with hypothesis P2 and thanks to
Lemma 7.2,
I1 > c(te)*?, (4.5)

where c is uniform over (z,x) € I x J.
Next we apply the Cauchy—Schwarz inequality to find that, for any ¢ > 1,

E [SUPs cre.je=111217] < c(E[|A1|?] + E[|A2|7]),

where

4 1 i1 2
M=y / dr / dv / / Go_o(x. m) D) (o1 (u(®. ) W (6. dp) | .
/)

‘ 2

0
1 t 1
/ dr / dv / / Gyg(x. 1) D) (b (u(®. n))) dbdln
0 r 0

ik= 1t(l —e)
We bound the ¢-th moment of A; and A, separately. As regards A1, we use

Burkholder’s inequality for martingales with values in a Hilbert space (Lemma 7.6)
to obtain

t t 9

d 1 1
E[lA1l] < ¢ Z E / dé)/dn / a’r/dv e? |, (4.6)
' 0 0

k,i=1 1(1=e) 1(1—e)
where

© = 19 G (x, 1) \D“‘)(m,(u(e m)

ZD},"J(uz(e, )|,

=1

<clig>rGr—o(x, 1)

thanks to hypothesis P1. Hence,

@ Springer



388 R. C. Dalang et al.

d 1 1A 1 1
E[|A119] <c > E d@/dnGtz_g(x,n) / dr/dv wll |,

k=1 tdl-e) 0 ‘=) 0

t

where ¥ := 27:1 Dﬁk,,) (u; (@, n)). We now apply Hdélder’s inequality with respect to
the measure G2_, (x, n)dfdn to find that

t 1 q-1
E[lALl] < C / de/dn G2 4 (x. )
t(l—e) 0
t 1 d t 1 q
x / d@/dnG,Z,e(x,n)ZE / dr/dv\lfz
(dl—e) 0 k=1 (d—e) 0
Lemmas 7.3 and 7.5 assure that
t 1
E[1A1]7] < Cr(te)qT_l(te)"/2 / /G?_e(x, n) dodn < Cr(te)?,
t(l—e) O

where Cr is uniform over (¢, x) € I x J.
We next derive a similar bound for A;. By the Cauchy-Schwarz inequality,

d t 1 t 1 g
E[14217] < c(re)? z E / dr/dv/d@/dn 2| |,
r 0

ik=1 tdl—e) 0

where ® := G;_g(x, n)|D§f‘3 (b; (0, n))) |. From here on, the g-th moment of A, is

estimated as that of A; was; cf. (4.6), and this yields E[|A2]7] < Cr(te)%4.
Thus, we have proved that

E [SupSERd:HéH:l'IZ'q] < CT(IE)q, (47)
where the constant Cr is clearly uniform over (¢, x) € I x J.

Finally, we apply Proposition 3.5 with Z := infugnzl(gTyu(t,x)g), Yie =Y2, =
SUPjgj=1l2, €0 =1, 1 = ap = 1/2 and 1 = B2 = 1, to get

E [(detyu,v) "] < Cr,

where all the constants are clearly uniform over (¢, x) € I x J. This is the desired
result. O

The two previous propositions have the following corollary.
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Corollary 4.3 Assume P1 and P2. Fix T > 0 and let I and J be a compact intervals
as in Theorem 1.1. Then, for any (t,x) € (0,T] x (0,1), u(t, x) is a nondegene-
rate random vector and its density function is infinitely differentiable and uniformly
bounded over z € R and (t,x) € [ x J.

Proof The conclusions are a consequence of Propositions 4.1 and 4.2 together with
Theorem 3.1 and Proposition 3.4. O

Proof of Theorem 1.1(a) This is an immediate consequence of Corollary 4.3. O

5 The Gaussian-type lower bound on the one-point density

The aim of this section is to prove the lower bound of Gaussian-type for the density
of u stated in Theorem 1.1(b). The proof of this result was given in Kohatsu-Higa [7,
Theorem 10] for dimension 1, therefore we will only sketch the main steps.

Proof of Theorem 1.1(b) We follow [7] and we show that for each (¢, x), F = u(¢, x)
is a d-dimensional uniformly elliptic random vector and then we apply [7, Theorem 5].
Let

t, 1 d

F, z//Gl—r(xaU) 0ij (u(r, v) W/ (dr, dv)
00 j=1

t, 1

+//G,_r(x,v) bi (u(r, v))drdv,
00

1<i<d where0=1 <1 <--- <ty = tis a sufficiently fine partition of
[0, ¢]. Note that F,, € .%;, . Set g(s, y) = G;—s(x, y). We shall need the following two
lemmas.
Lemma 5.1 [7, Lemma 7] Assume P1 and P2. Then:
O N Fyllep < cip, L<i<d; . ) 1
@) 1 1)) s < pBna@) ™ = cpUgl2ag, L ioa)) >
where yr, (t,—1) denotes the conditional Malliavin matrix of F, given %#; , and
Il - lp,1,_1 denotes the conditional LP-norm.

We define
th-1 1 d
w} (s y1) = / / Gy (31, ¥2) D 01 (u(s2. y2)) W (ds. dy2)
00 j=1
fth-1 1

+ / / Giysy 1. 2) bi (2. y2)) dsadyz, 1<i <d.
0 0

Note that u"~! € .%, ,. Asin [7], the following holds.

@ Springer



390 R. C. Dalang et al.

Lemma 5.2 [7, Lemma 8] Under hypothesis P1, for s € [t,—1, ty],
liti (s, 3) =} 7S D llnpi s < 6 =)V, L<i <d,

where || - ||n, p.1,_, denotes the conditional Malliavin norm given Z;, ;.

The rest of the proof of Theorem 1.1(b) follows along the same lines as in [7]
for d = 1. We only sketch the remaining main points where the fact that d > 1 is
important. In order to obtain the expansion of Fi — F’ _q1 asin [7, Lemma 9], we
proceed as follows. By the mean value theorem,

= //G L) Za,(u" Y, 0) W (dr, dv)

th—1 0

+//G,_r(x,v)b,~(u(r, v)) drdv

th-1 0

//G, r(x,v) z /Blaij(u(r,v,k))dk

h-1 0

X (uy(r, v) — ul " (r, V)W (dr, dv),

where u(r, v, ) = (1 — Du(r, v) + ru”~1(r, v). Using the terminology of [7], the
first term is a process of order 1 and the next two terms are residues of order 1 (as
in [7]). In the next step, we write the residues of order 1 as the sum of processes of
order 2 and residues of order 2 and 3 as follows:

n 1
/ /G,_r(x, v) b (u(r, v)) drdv

fh-1 0

1
=//G,_,(x,v)bi(u"_l(r, ) drdv

th-1 0

//G, - (x, v)z /a,b (w(r, v, W)da | (ui(r, v) — ut 1, v) drdv

th-1 0
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and

1 d 1
//Gz_r(x,v) > (/ doij (u(r, v,k))dk> (uy(r, v) — u) = (r, v)) W (dr, dv)
Ji1=1

th—1 0 0

t, 1 d
= / / Grr(x,0) D 0101 ("1 v) (i (r, v) — u) = (r, )W (dr, dv)
ji=1

th-1 0
o1 4 1
4 / / G Y / 019015 w(r, v, M)
-1 0 Jil'=1 \p

x (uy(r, v) — u?fl(r, v)(uy (r, v) — u}lfl(r, V)WY (dr, dv).

Itis then clear that the remainder of the proof of [7, Lemma 9] follows for 4 > 1 along
the same lines as in [7], working coordinate by coordinate.

Finally, in order to complete the proof of the proposition, it suffices to verify the
hypotheses of [7, Theorem 5]. Again the proof follows as in the proof of [7, Theorem
10], working coordinate by coordinate. We will only sketch the proof of his (H2c),
where hypothesis P2 is used:

t, 1
(An—1(g) 7t / / (Gr—r (x, )2 ]lo (" (r, v))E||? drdv

h-1 0
In

1
> 02 (An_1(2)) "t / / (Gry ()2 drd = p2 > 0,

th—1 0

by the definition of g. This concludes the proof of Theorem 1.1 (b). O

6 The Gaussian-type upper bound on the two-point density

Let p,y.+,x (21, z2) denote the joint density of the 2d-dimensional random vector
(ul(s’ y)’ MR Md(s’ y)’ ul(t’ x)’ MR Md(t7 'x))’

fors,t € (0,T], x,y € (0,1), (s, y) # (t,x) and zg, zo € R¥ (the existence of this
joint density will be a consequence of Theorem 3.1, Proposition 4.1 and Theorem 6.3).
The next subsections lead to the proofs of Theorem 1.1(c) and (d).
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6.1 Bounds on the increments of the Malliavin derivatives

In this subsection, we prove an upper bound for the Sobolev norm of the derivative
of the increments of our process u. For this, we will need the following preliminary
estimate.

Lemma 6.1 Foranys,t €[0,T], s <t,andx,y € [0,1],

T 1
//(g(r, v)2drdv < Cr (|t — 5|7 4 |x — y)),
00

where
g(rv) = gt,x,s,y(ra v) = 1{r§t}Gt—r (x,v) — 1{r§s}Gs—r(y’ v).

Proof Using Bally et al. [1, Lemma B.1] with « = 2, we see that

T 1
//(g(r v)) drdv
00

//(G, - (x, v))zdrdv+2//(G, (6, v) — Gy_y(x, v)2 drdv

S

+2 / / (Gyr (X 0) = Gy (v, W)Y drdv
00

< Cr(lt —s|*?

+ |x —yD. O

Proposition 6.2 Assuming P1, for any s,t € [0,T], s <t, x,y € [0,1], p > 1,
m>1,

/2
E (10"t ) — w5 | yen] = Cr (1t = s 4 1x = 51) "%, i =1

Proof Let m = 1. Consider the function g(r, v) defined in Lemma 6.1. Using the
integral Eq. (4.2) satisfied by the first-order Malliavin derivative, we find that

E[ID@i(r,x) = uits, DI, ] < € (EURI"] +ELT21"2) + El 517/2))
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where

>~

=1

a T 1
=> [a / dv (37, V)0 (u(r, V)2,
0

j k=1

~.

d T 1 T 1
Z / dr / dv / / 8O, MDY (o1 (@, M)W/ (6. dy) | .

0 00

T 1

2

k=1

0
a T 1
=> far[av(] / £(0. 1) DX b: (@, ))dbdn
0 0 0

We bound the p/2-moments of I, I and I3 separately.

By hypothesis P1 and Lemma 6.1, E[|I1|?/2] < Cr (|t — s|¥% + |x — y|)P/2.
Using Burkholder’s inequality for Hilbert-space-valued martingales (Lemma 7.6) and
hypothesis P1, we obtain

1 p/2

d T 1 T
el < S E||[do [anon? [ar [ave?| |,
k=1 o 0 0

0

where ® = Zle Dﬁf‘v) (u;(6, n)). From Holder’s inequality with respect to the mea-
sure (g(6, n))2dOdn, we see that this is bounded above by

T 1
C / / ((6, )%dbdn
00

d T 1 T o1
X SUP(p pefo,71x0.1] D E /d@/dn(g(@,n))z/dr/dv ©?
k=1 0 0 0 0

< Cr(t —sIY? + |1x — yDP/2,

-1

N

p/2

thanks to (4.1) and Lemma 6.1.
We next derive a similar bound for 73. By the Cauchy—Schwarz inequality,

1 T 1 p/2

d T
Elll3/P/?] < TZE /dG/dn (g(@,n))Z/dr/dv@)z
0

k=1 0 0 0

From here on, the p/2-moment of I3 is estimated as was that of I, and this yields
E[|1317/2] < Cr(t — 5|2 + |x — y|)P/2. This proves the desired result for m = 1.
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The case m > 1 follows using the stochastic differential equation satisfied by the ite-
rated Malliavin derivatives (Proposition 4.1), Holder’s and Burkholder’s inequalities,
hypothesis P1, (4.1) and Lemma 6.1 in the same way as we did for m = 1, to obtain
the desired bound. O

6.2 Study of the Malliavin matrix
Fors,r €[0,T],s <t,and x, y € [0, 1] consider the 2d-dimensional random vector
Z = (u1(s,y), ..., uq(s, ), ur(t, x) —us(s, y), ..., ug(t, x) —uq(s, y)). (6.1)

Let yz the Malliavin matrix of Z. Note that yz = ((y2)m.1)m.1=1
2d x 2d random matrix with four d x d blocs, of the form

24 18 a symmetric

,,,,,

yél) yéZ)
vz=1| ... ... |
J/é:%) yé4)
where
yP = (D@i(s, y)), Duj(s, Y))) )i j=1.....d>
Y2 = (D(ui (s, y)), D@j(t, x) — uj(s, Y))) )i j=1....d>
y = (D@ (1, x) — ui(s, ¥)), D@j(s, Y)) )i j=1....d>
v = (D@ (1, x) — ui(s, ¥)), D(t, x) — uj(s, Y))) #)i. j=1....d-

We let (1) denote the setof indices {1, ..., d} x{1,...,d},(2)theset {1, ...,d} x{d+
1,...,2d},(3)theset{d+1,...,2d} x{1,...,d}and (4) theset{d + 1, ..., 2d} x
(d+1,...,2d)}.

The following theorem gives an estimate on the Sobolev norm of the entries of the
inverse of the matrix yz, which depends on the position of the entry in the matrix.

Theorem 6.3 Fixn, T > 0. Assume P1 and P2. Let I and J be two compact intervals
as in Theorem 1.1.

(@) Forany(s,y)el xJ,(t,x)elxJ,s<t (s,y) % (t,x),k>0p>1,

Iy D il p
k1|t = |2 4 Jx =y~ if (m,1)e ),
< Yk pnr(t = s+ [x =y~ if (m, 1) € (2) or (3),
ckp (1t = sIY2+ x —yDTIif (1) € 4).
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(b) Foranys=t€ 0, T], (t,y) el xJ, (t,x) el xJ,x#y,k>0,p>1,

CkpT if (m,1)e),
Iy Dmillep < §ceprlx —yI7YV2 if (m,1) € 2) or (3),
ceprlx —yI7tif (m,D) e @).

(Note the slight improvements in the exponents in case (b) where s = t.)

The proof of this theorem is deferred to Sect. 6.4. We assume it for the moment and
complete the proof of Theorem 1.1(c) and (d).

6.3 Proof of Theorem 1.1(c) and (d)
Fix two compact intervals 7 and J as in Theorem 1.1. Let (s, y), (t,x) € I x J,s < t,

(s,y) # (t,x),and z1, zo € R?. Let Z be as in (6.1) and let p be the density of Z.
Then

Ps.yit.x(21,22) = pz(21, 21 — 22).

Apply Corollary 3.3 witho = {i € {1,...,d}: 2} — 2z, > 0} and Holder’s inequality
to see that

e

2

By

d

P2z —22) < [T (Pt 0 —uits, 01 > 1 - 551}
i=1
X[|Ha.....2a)(Z, Dllo,2-

Therefore, in order to prove the desired results (c) and (d) of Theorem 1.1, it suffices
to prove that:

l\)"_‘

d

ﬁ(P{mi(r,x) —ui(s, )| > 124 = 51})

i=1
lz1 — 22112 )
<cexp|-— , 6.2
= p( cr(f — s+ x —y) ©2)
IHa. .24y (Z, Dllo2 < cr (It — s|¥? 4 |x — yp~@Hn/2, (6.3)
and if s = ¢, then
IHa...20)(Z, Dllo2 < erlx — y| ™42, (6.4)
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Proof of (6.2) Let & denote the solution of (2.2) for b = 0. Consider the continuous
one-parameter martingale (M, = (ML, ..., M%), 0 < u < 1) defined by

(G (2, 0)=Gs— (3, V) >4y 01 (ii(r, v) W (dr, dv) if 0<uss,
M; = s 1 d ~ j
Jo Jo (Gier (x, =G (3, ) 2251 03 (i (r, v)) W/ (dr, dv)
+fs“ fol thr (xv v) 27:1 Ul] (ﬁ(l‘, U)) Wl (dr7 dv) if Sfuita
foralli =1,...,d, with respect to the filtration (%,, 0 < u < r). Notice that

Mo =0, M, =u(t,x)—u(s,y).

Moreover, by hypothesis P1 and Lemma 6.1,

s 1 d
(M), = / / (Gir(x,0) = Gs—r (v, 1))* D (07 (@A(r, v)))* drdv

00 j=1
t 1 d
+ [ G 3ot v ardy
s 0 Jj=1
T 1
< C//(g(r, v))2 drdv
00

< Cr(lt — s + |x — ).

By the exponential martingale inequality Nualart [11, A.5],

Izil — zél2
Cr(t—sM2+1x—yh )’
(6.5)
We will now treat the case b # 0 using Girsanov’s theorem. Consider the random
variable

P {10 — s, )1 > 124 = 21} < 2exp(

r 1
L; = exp (—//0_1(u(r, V) b(u(r, v)) - W(dr, dv)
00

t 1
- // lo = u(r, v) bur, v)|? drdv) .
00

The following Girsanov’s theorem holds.

N| -
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Theorem 6.4 [10, Prop.1.6] E[L;] = 1, and iff’ denotes the probability measure on
(R, F) defined by

dpP .
d—P(w) = L;(w),

then W (1, x) = W(t, x)—i—fot Jo ot (r, v) b(u(r, v)) drdv is a standard Brownian
sheet under P.

Consequently, the law of « under P coincides with the law of i under P. Consider
now the random variable

r 1
Jr = exp —//a‘l(ﬁ(r, V) b(u(r,v)) - W(dr, dv)
00

+

N =
o—__

1
/ lo = (r, v)) b(E(r, v)||? drdv
0

Then, by Theorem 6.4, the Cauchy—Schwarz inequality and (6.5),

P {Iui(t, x) —ui(s, y)| > |2 — zél] =E; [l”u,-(,’x)_u,-(s,y)|>‘zil_zé‘}L,_1]
_ R
=Ep [1{|ﬁ"<t,x>—al‘(s,y>|>\z'1—z'2\}ft ]
p p NN V7 172
= (Pl 06> 1 -1} (Bels2)

|2 — 25|12 _o\1/2
<2exp| — Ep[J, .
- p( Cr(lt —s/¥2+ |x — y]) (P[’ ])

Now, hypothesis P1 and P2 give

r 1

Ep[];z] <Ep|exp (//201(ﬁ(r, v)) b(u(r,v)) - W(dr, dv)
0 0

t 1
—3//4||a*1<ﬂ(r ) b(r v))||2drdv>
2 bl b
00

t 1
X exp (//Hal(ﬁ(r, ) b(ii(r, v))||2drdv>
0

0
Sci

since the second exponential is bounded and the first is an exponential martingale.
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Therefore, we have proved that

S |2 — 2512
P{-t, — ui (s, l—l}<C9X - ’
lui (£, x) —ui(s, y)| > |21 — 2511 < p( CT(lt_S|1/2+|x_y|)

from which we conclude that

f[(P {lui .0 =i 5, )1 > 14 =251})

i=1

l\)"_‘

2
‘1§Cexp( ||Z11212|| )
Cr(lt —s|¥2+|x —yl)

This proves (6.2). O

Proof of (6.3) Asin (3.1), using the continuity of the Skorohod integral § and Holder’s
inequality for Malliavin norms, we obtain

j=1
2d

+ D Iz 2alle 1D(Z7) 1
j=d+1

Notice that the entries of yz_l that appear in this expression belong to sets (3) and (4)
of indices, as defined before Theorem 6.3. From Theorem 6.3(a) and Propositions 4.1
and 6.2, we find that this is bounded above by

d
_1_
CrllHa...20-1)(Z, Dlna [ D (1t — sV 4 x =y =274
j=1
2d L
+ D> (t=sMP o x—yp itz ),
j=d+1

that is, by

.....

Iterating this procedure d times (during which we only encounter coefficients (ygl)m,,
for (m, 1) in blocs (3) and (4), cf. Theorem 6.3(a)), we get, for some integers mo,
ko > 0O,

----------

Again, using the continuity of § and Hélder’s inequality for the Malliavin norms, we
obtain
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lHaq,...a)(Z, Dllmx < CllHq,....a—1)(Z, Dllmy iy

d
< | D Nz d i lmoko 1DEZ7) lms s
j=1

2d

+ D 1z d g lmaka 1DEZ) s s | -
j=d+1

for some integers m;, k; > 0,i =1, ...,5. This time, the entries of yz‘l that appear
in this expression come from the sets (1) and (2) of indices. We appeal again to
Theorem 6.3(a) and Propositions 4.1 and 6.2 to get

,,,,,

Finally, iterating this procedure d times (during which we encounter coefficients
(yz_l)m,l for (m, ) in blocs (1) and (2) only, cf. Theorem 6.3(a)), and choosing
n’ = 4d%n, we conclude that

IHa..2a)(Z, Dllo2 < Cr (|t — s|Y2 + [x — y)~@+1/2,

which proves (6.3) and concludes the proof of Theorem 1.1(c). O
Proof of (6.4) Inorder to prove (6.4), we proceed exactly along the same lines as in the
proof of (6.3) but we appeal to Theorem 6.3(b). This concludes the proof of Theorem
1.1(d). ]
6.4 Proof of Theorem 6.3

Let Z be as in (6.1). Since the inverse of the matrix y is the inverse of its determinant
multiplied by its cofactor matrix, we examine these two factors separately.

Proposition 6.5 Fix T > 0 and let I and J be compact intervals as in Theorem 1.1.
Assuming P1, for any (s, y), (t,x) € I x J, (s,y) £« (t,x), p > 1,

cprt —sY2+1x =y if (m,D) e ),
1

ENADm PP < eprt = s1M2 4 [x — yD9=2 if (m.]) € 2) or (3),
cpr(t — s+ x —yD?t if (m,D) e @),

where Az denotes the cofactor matrix of yz.

Proof We consider the four different cases.
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o If (m, 1) € (1), we claim that

d-1
((AZDmal =C D {IID(u(s, I X 1D, x) — uts, )8
k=0
<D, MIZE < D@, x) = uts IR (66)

.....

removing from yz its row m and column /. Then

A : A N
(AZ)m, = det (A% = > SIGNGT) '3 1)+ A1 7 2d-1):
7 permutation of (1,...,2d—1)

where sign(r) € {—1, 1} denotes the signature of the permutation rz. Each term of this
sum contains one entry from each row and column of A"Z”. If there are k entries taken

from bloc (1) of vz, these occupy k rows and columns of A’;”. Therefore,d — 1 —k
entries must come from the d — 1 remaining rows of bloc (2), and the same number
from the columns of bloc (3). Finally, there remain k + 1 entries to be taken from bloc
(4). Therefore,

d—1
[(Az)mil < € > > {(product of k entries from (1))
k=0
x (product of d — 1 — k entries from (2))
x (product of d — 1 — k entries from (3)) x (product of k + 1 entries from (4))} .

Adding all the terms and using the particular form of these terms establishes (6.6).
Regrouping the various factors in (6.6), applying the Cauchy—Schwarz inequality
and using (4.1) and Proposition 6.2, we obtain

d
E[IA2)nal7] = € D E[IDG, IZE7 x 1D, ) = uts, I |
k=0
< Cr(lr = s + e = yD™.
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o If (m, 1) € (2) or (m, 1) € (3), then using the same arguments as above, we obtain

(AZ)m.]
< CZZ{HD(u(s I OXID s, ) I, x D, x) — us, )%,

XD (s, IEE x 1D, x) = uts, DI
XD, ) = uts, IZE
< CZ{HD(u(s I D@ ) —uts I
k=0

from which we conclude, using (4.1) and Proposition 6.2, that

1
E[I(AD)mal?] < Cr(t = s|*? + |x — yp“=2)7.

o If (i, j) € (4), we obtain

(A2l = CZZ{”D(M(S IIEE s ID s, y) 15 Y

k=0
XD, %) = Daats, YDIZE ™ x DG, x) = Dlats, I |

= € X {IDw, I x 1D, %) = uts, )I% 2]

k=0
from which we conclude that
E[1(A2)mI”] < Cr (It — Y% + [x — yp“@=oP.
This concludes the proof of the proposition. O

Proposition 6.6 Fixn, T > 0. Assume P1 and P2. Let I and J be compact intervals
as in Theorem 1.1.

(@) There exists C depending on T and n such that for any (s, y), (t,x) € I x J,
(s, y) #(@,x), p>1

E[(detyz)?]"” < Clt — /Y2 + Jx — yl) 4. (6.7)

(b) There exists C only depending on T such that for any s =t € I, x,y € J,
x#y,p>1

E[(detyz)?]"” < C(lx — y)~9.
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Assuming this proposition, we will be able to conclude the proof of Theorem 6.3,
after establishing the following estimate on the derivative of the Malliavin matrix.

Proposition 6.7 Fix T > 0. Let I and J be compact intervals as in Theorem 1.1.
Assuming P1, for any (s, y), (t,x) € I x J, (s,y) £ (t,x), p>Llandk > 1,

1/p

E[1D* 0 2milyer ]

Ck,p,T if (m,1) e (),

_ L2 _uhl2
= Ckp 1t =77+ |x —yD) if (m,1) € (2)or (3),
cpr(t=sI"2+lx =y if D) e @.

Proof We consider the four different blocs.
e If (m,1) € (4), proceeding as in Dalang and Nualart [3, p.2131] and appealing to

Proposition 6.2 twice, we obtain

1L

T 1
—e||p* / dr / v Dyt (1, %) — (5. ¥)) - Dyt (1, )
0 0

P

—uj (S, y))
Rk

X » T 1

<k+Dr > (k) E /dr/dv DI Dy (£, %) — (s, ¥))
j=o M 0o 0
p

DA, (i (2, x) — ui (s, y))
Ak

- ot KNP ; 2p 1/2
< Crik+1) ZO (]) (E [HD D1t (1, X1t (s, y))H%@MD
o 2p 1/2
X (E |:”D “ID(uy(t, x) — u(s, y)) H %Oij])
< Cr(lt — s+ |x — yDP.

o If (m,1) € (2) or (m,1) € (3), proceeding as above and appealing to (4.1) and
Proposition 6.2, we get
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E[|0*v2mi

]

1/2
< Cr(k+1)ﬂ‘12(/) {( [‘DJD(”’”O x) = ttm (s, y))Hﬁ”@W)])

1/2
( [HDk ID(u (s, y))H%/@(k ,+1>]) ]

< Cr(lt — s/*? + |x — yP/2.

e If (m,1) € (1), using (4.1), we obtain

[HD 2n.

‘f@k]

1/2
e S0 | E oo,
1/2
( [HDk D (u s, )’))H ot ,+1>]) ]

<Cr.
O

Proof of Theorem 6.3 When k = 0, the result follows directly using the fact that the
inverse of a matrix is the inverse of its determinant multiplied by its cofactor matrix
and the estimates of Propositions 6.5 and 6.6.

For k > 1, we shall establish the following two properties.
(@ Forany(s,y),(t,x) el xJ,(s,y) #(t,x),s<t,k>1and p > 1,
ELID (v mall e P

ckpoy1 (It = s|Y2 4+ |x — yp=n if (m, 1) € (1),
) _a1/2 _ on=1/2—dn

< ek prt —sI¥2 +|x — y|) if (m,1) € (2), 3),
ckpr(t —sIY2+ x =y~ if (m, 1) € 4).

(b) Foranys=tel,x,yeJ,x #y,k>1land p > 1,
Ck,p,T if (m,0)e),

ELND* (v mallper P < { ckporlx — yI7Y2 i (m. 1) € 2) or (3),
cprix—yImt i (mD) € @).

Since

1/p

1z malle = {El G >mz|P1+ZE[||Df<y IRTLAN | S
j=1

(a) and (b) prove the theorem.
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We now prove (a) and (b). When k£ = 1, we will use (3.3) written as a matrix
product:

D(y;hH =y, D2y, (6.8)

Writing (6.8) in bloc product matrix notation with blocs (1), (2), (3) and (4), we get
that

D(;HY) = o H YD) HY + v H P D) H®

+ YD eHY + 1 HP D H®,
D((v;H®) = o H YD), H? + (i H P D) HE

+ YD H? + v HP D H@,
D((v;H®) = o H D) HY + v HO D) HE

+ D) vHY + o HP Dy, H O,
D((y;H) = r;H® D v HP + 1 HODG ) HE

+ @D vH? + rHP Dy, .

It now suffices to apply Holder’s inequality to each block and use the estimates of the

case k = 0 and Proposition 6.7 to obtain the desired result for k = 1. For instance, for
(m,1) € (1),

L@@ -n@y |17
E[H (2H® Do H®) }
m Ul e
2pY/@p) 4ap1/¢4p)
< SUp E ‘((y*)(”) sup H (pe™)
mi1,l1 mi,l ma,lp m2,0l2 || sp
4p /@0
x sup E U((y H) }
m3,l3 ms3,l3

1 1
<l = s 4w =y T2 = o (= Y2 o -y TR

Fork > 1,inorder to calculate D*+1(y.”), we will need to compute D¥ (1 D(y2)
yz‘l). For bloc numbers i1, i, i3 € {1, 2, 3,4} and k > 1, we have
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Dk ((yz—l)(ll) D(yéIZ) ) (yz—l)(i:’.))

= 3 () P (029%) 0% (p0g) 07 (0797

Jitj2+jz=k

Note that by Proposition 6.7, the norms of the derivatives D2 (D(yéiZ)) of yé’é) are of

the same order for all j,. Hence, we appeal again to Holder’s inequality and Proposi-
tion 6.7, and use a recursive argument in order to obtain the desired bounds. O

Proof of Proposition 6.6 The main idea for the proof of Proposition 6.6 is to use a
perturbation argument. Indeed, for (z, x) close to (s, y), the matrix y is close to

1 .
yé RN
y =
0 :0
The matrix 7 has d eigenvectors of the form (A1, 0), ..., (A9, 0), where A1, ... 39 €
R are eigenvectors of y5" = y,(.y),and0 = (0, ..., 0) € RY, and d other eigenvec-
tors of the form (0, ¢’) where el, . . ., e is a basis of R. These last eigenvectors of

are associated with the eigenvalue 0, while the former are associated with eigenvalues
of order 1, as can be seen in the proof of Proposition 4.2.

We now write ”d
detyz = [ &) 28", (6.9)

i=1
where & = {£1, ..., 27} is an orthonormal basis of R?¢ consisting of eigenvectors

of yz. We then expect that for (z, x) close to (s, y), there will be d eigenvectors close
to the subspace generated by the (A’, 0), which will contribute a factor of order 1 to
the product in (6.9), and d other eigenvectors, close to the subspace generated by the
(0, ¢'), that will each contribute a factor of order (| — s|%? + |x — y|)~17" to the
product. Note that if we do not distinguish between these two types of eigenvectors,
but simply bound below the product by the smallest eigenvalue to the power 24,
following the approach used in the proof of Proposition 4.2, then we would obtain
C(|t — s|¥? + |x — y|)~247 in the right-hand side of (6.7), which would not be the
correct order.

We now carry out this somewhat involved perturbation argument. Consider the
spaces E1 = {(1,0) : L e R4, 0 € R} and E» = {(0, ) : w € R, 0 € R?}. Note
that every &/ can be written as

g =00 1) =008, 0) +,/1-a? (0, i), (6.10)
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where Al, i € RY, (A, 0) € E1, (0, i) € Ep,with |A/]| = ||| = 1and0 < o < 1.
Note in particular that |7 (|2 = ||A1||% + ||/ ||? = 1 (norms of elements of R or R2?
are Euclidean norms).

Lemma 6.8 Given a sufficiently small ag > 0, with probability one, there exist at
least d of these vectors, say §'*, ..., &', such that o, > o, ..., a;; > ag.

Proof Observe that as & is an orthogonal family and for i # j, the Euclidean inner
product of &' and &/ is

g8 =aia; O M) +\/1-af J1—a? (i - 1)) =0.

Forag > 0,let D = {i € {1,...,2d} : o; < ag}. Then, fori, j € D,i # j, if
g < 3, then

2
i | = R < =20 R < S,
-1 =30

2
1—a? l—af %o

Since the diagonal terms of the matrix (it ~ﬂf'),~,j€D areallequal to 1, for o sufficiently
small, it follows that det((&t' - ii/); jep) # 0. Therefore, {i*, i € D} is a linearly

independent family, and, as (0, ji') € E», fori = 1,...,2d, we conclude that a.s.,
card(D) < dim(E2) = d. Therefore, there exists a set of indexes {i1, ..., iq} C D¢
and so o, > «g,...,;; > oQ. O

By Lemma 6.8 and the Cauchy—-Schwarz inequality, one can write

—2p7\ V@p
—pt ~ ~
E[(detyz)*]"" < > E | 14, (H(é’)%s')
Kc{1,...,2d}, |K|=d ieK

—2dp—\ 1/@2p)

x | E inf &Tyzt :
£=(.,p)eR¥:
A2+ %=1

(6.11)

where Ax = Nijex{ai > ap}.
With this, Propositions 6.9 and 6.13 below conclude the proof of Proposition 6.6.
]

6.4.1 Small eigenvalues
Let 7 and J two compact intervals as in Theorem 1.1.

Proposition 6.9 Fixn, T > 0. Assume P1 and P2.
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(@) There exists C depending on n and T such that forall s,t € I,0 <t —s < 1,
x,yeJ, (s,y) #(t,x),and p > 1,

—2dp
E inf ST)/ZS;' <C(t— S|1/2 +|x — y|)—2dp(1+77)'

g=(1,u)eR:
A2+l eli?=1

(b) There exists C depending only on T such that foralls =t € I, x,y € J,x # Y,
and p > 1,

—2dp
E inf &7y < C(jx — y) 2.

£=(1,p)eR%:
12+ pl2=1

Proof We begin by proving (a). Since y is a matrix of inner products, we can write
1

d
dr/dv(z (/\iDﬁ,"J(u,-(s,y))
0

i=1

d T
£TyzE = Z/
k=1 0
2
i (D) i1, 0) = DR wi(s. D))
From here on, the proof is divided into two cases.

Case 1 In the first case, we assume that 7 — s > 0 and |x — y|? < ¢ — 5. Choose and
fixane € (0, (r —s) A (;11)2/"). Then we may write

ETyze > I+ o,

where

d 1 2

S d
=y / dr / dv (Z(Ai—m [Gomr (v, V) Culr, v))ai (k. 7, v, 5, y>]+W) ,

k=1;" ¢ 0 i=1
t 1

d
Jo :=Z/dr/dvW2,
k=1;" ¢

0

a;(k,r,v,s,y) is defined in (4.3) and

d
W= > [iGir(x, v)ouk (u(r, v) + piai (k. v, v, 1, )] .
i=1
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Therefore,

inf Ty 6 > min( inf J, inf Jl).
I§11=1 IEN=L. Nl =en2 — ||EI=L, ]|l <en/?

We are going to prove that

inf /2 VETIAE Yie,
I§1=L.lnlI=e 612
inf > -1,
IE11=1. lll| <en/?
where, forall g > 1,
E ”Yl,g ‘q] S Cl(q)eq and E [‘Y2,€ IQ] S Cz(q)Eq(%-’_n)' (613)

We assume these, for the time being, and finish the proof of the proposition in Case 1.
Then we will return to proving (6.12) and (6.13).
We can combine (6.12) and (6.13) with Proposition 3.5 to find that

~2pd 1\ 2/ —2pd(3+1) 1
- |:('§IWE1 é):T)/Zé) } - C((t —on (Z) ) <t —s)72PdGHn

] —2pd(142n)

’

<[t =M +1x -yl

whence follows the proposition inthe case that |x — y|? < r—s < 1. Now we complete
our proof of Case 1 by deriving (6.12) and (6.13).
Let us begin with the term that involves J». Inequality (4.4) implies that

inf Jo > Yie—Yi,
[HESNMEE

where

d t 1 d 2

A 2

Yie:= 3 inf Z/dr/dv (Zuiaik(u(r, v))) G,Z_r(x,v),
=17, 9 i=1

Iz en2
d t 1 d 2
Y1c:=2 sup Z/dr/dv( ;Liai(k,r,v,t,x)) .
lulizen? =1’ ¢ i=1
In agreement with hypothesis P2, and thanks to Lemma 7.2,
Piezc inf [pu)2eY? = cezt,

Il =en/?
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Next we apply Lemma 6.11 below [with s := ] to find that E[|Y1,¢|?] < ce?. This
proves the bounds in (6.12) and (6.13) that concern J, and Y1 .

In order to derive the second bound in (6.12), we appeal to (4.4) once more to find
that

inf J1> Yo — Yoo,
IEl1=1, ||l <en/?

where

d N 1 d 2
- 2
Yo.:=—- inf dr [ dv A — wi)oie(u(r, v G2_ (v, v),
2, 3”H|§€W2;/ 0/ (;( wi)oik (u( ))) ‘¢, (y,v)
Ts—e€ =

and

Y2 :=6(W1+ Wa+ W3),
where

Wi:= sup /dr/dv (ZMzGt r(x, v)oik (u(r, v)))

il <en/? =1

sup Z/dr/dv (Z(X uiai(k,r,v, s, y))

W3 := sup /dr/dv (Zmal(k r,v,t, x))
il <en/? =

Hypothesis P2 and Lemma 7.2 together imply that 1}2,5 > c||n — p|l€Y2. Therefore,
because |21 + |2 = Land ||| < €"/? < }

inf  J1=CeP =6 (Wit Wot Wa). (6.14)
§lI=L |l <en2

Next, we apply the Cauchy—Schwarz inequality to find that

q

d 3 1 d
E[Iwil?]< sup [nl® xE | > / dr / dv > (o (u(r,v))? GZ_, (x, v)
= i=1

lll<en/?

s q

d 1
< ced" Z/dr/dvcf_,(x,v) ,
k 0

T s—e€
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410 R. C. Dalang et al.

thanks to hypothesis P1. In light of this and using the change of variables r’ = ¢ — r,
Lemma 7.4 implies that E [|W1]4] < cedGHn

In order to bound the ¢-th moment of | W, |, we use the Cauchy—Schwarz inequality
together with hypothesis P1, and write

1 d q

d N
E[IW217] < sup II»—nl|® xE Z/dr/dv a2k, r, v, s, y)
1
—€

<en/2
llpll<e k=1 0

S

d 8 Iy ¢
<CE Z/dr/duza,?(k,r,v,s,y)
k=1,"¢ i=1

We apply Lemma 6.11 below [with s := ¢] to find that E [|W2|?] < ce?.
Similarly, we find using Lemma 6.11 that

N

M=

E[IWal’] < sup |Iul®? xE
lll<en/2 k

1 d 4
dr/dv > afk,rv.1,x)
0

i=1

Il
iR

§—€
< cel(t — 5+ €)1/2e1/?

1
< Ce‘](j""ﬂ)_

The preceding bounds for Wy, W, and W3 prove, in conjunction, that E[|Y2 ¢|7] <

¢2(¢)€1 3+ This and (6.14) together prove the bounds in (6.12) and (6.13) that
concern Ji and Y» ., whence follows the result in Case 1.

Case 2 Now we work on the second case where |x — y| > Oand |x — y|2 > t —s > 0.
Let e > 0 be such that (1 + @)e? < 1|x — y|, where & > 0 is large but fixed; its
specific value will be decided on later (just before (6.27)). Then

ETys6 > I + Iy,

where
d s 1
Ih ::Z/dr/dv (Y1+<72)2,
k=1" 0
d ' 1
Ip:=)" / dr/dwﬂ,
kzl(tfe)w 0
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and

d
S = D> 0 = 1) [Gomr (v, V)O1R(r, V) + ik, v, 5, )]
i=1
d
S = Zui [G,,r (x, v)oir(u(r,v)) + a;i(k,r, v, t, x)] .
i=1

From here on, Case 2 is divided into two further sub-cases.

Sub-Case A. Suppose, in addition, that e > ¢ — s. In this case, we are going to prove

that

inf >cel? 7, . 6.15
It 15 yz€ > ¢ Le (6.15)

where for all g > 1,
E[|Z1e|"] < c(g)el. (6.16)

Indeed, we apply (4.4) to find that

2 - 1 2
Ilngl—Bi)—B{),

where
d s 1 d 2
Avi= / dr/dv (Z [ Gs—r (v, A1 G (x, V)] 0 (e (r, v))) :
k=17 g i=1
d 3 1 d
B{l) = 4|r — /L||2 Z / r/dv Z “k,r,v,s,y), (6.17)
=17 g i=1
S

d ; d
3{2) = 4||,u||zz / dr/dv Zaiz(k, r,v,t,X). (6.18)
=17, i=1

Using the inequality

(a+ b)? > a® + b — 2|ab|,
we see that
Y],

A12A1+A2—|B{
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412 R. C. Dalang et al.

where
d s 1 d 2
a=3 [ar | dv(Z(xi — 1)Gy (v, VIO (u v))) ,
=17 i—1
s 1 2
Az / ar [ v (ZmG,_Ax,v)oik(u(r, v))) ,
k=1s" . 0 i=1
K 1 d
B =2 [ ar / dv (Z()»i—lli)Gs—r(y, V)0 (u(r, v)))
k: s —€ 0 i=1

d
x (Z 1i G (x, V)0 (ur, v))).

i=1

We can combine terms to find that
2 1 2 3
n= S(A1+ Ap) — (B + B + 1B,

Finally, we appeal to (4.4) to find that

L > 2A B
2= 3 3 2,
where
d 13 1 d 2
Az = Z / dr/dv(Z/LiGzr(X,U)Uik(M(h U))) ,
k=1q eyvs 0 i=1
d t 1 d 2
By := 22 / dr/dv(ZMiai(k,r,v,l,x)) . (6.19)
k=1(t—e)\/s 0 =1
By hypothesis P2,

S

1
A1+ Ag + Az > p? ||x—u||2/dr/dvG§_,<y, v)

S t

1 1
+||u||2/ /dvc:2 (x,v>+||u||2/dr/dv6,2_,<x,v)
0 0

§—€ N
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Note that we have used the defining assumption of Sub-Case A, namely, thate > ¢ —s.
Next, we group the last two integrals and apply Lemma 7.2 to find that

t 1
A1+ A2+ Ag>c II)»—M||2€1/2+IIMIIZ/dr/dvG,Z_r(x,v)
0

t—e

= ¢ (I3 = ul® + ul?) /2

> ce'/?. (6.20)

We are aiming for (6.15), and propose to bound the absolute moments of Bf),

i = 1,2, 3and By, separately. According to Lemma 6.11 below with s = ¢,

E [ sup Ile"} < c(q)el. (6.21)
lEl=1

Next we bound the absolute moments of B{i), i =1, 2, 3. Using hypothesis P1 and

Lemma 6.11, with ¢ = s, we find that for all ¢ > 1,

E [ sup ’Bil)’q:| < cel. (6.22)
II=1

In the same way, we see that

E [ sup ’B{”H <t — s +€)1/2e/2, (6.23)
lIgN=1

We are in the sub-case A where t — s < ¢. Therefrom, we obtain the following:

E| sup ‘B{Z)‘q < cef. (6.24)
l§1=1

We can combine (6.22) and (6.24) as follows:

E| sup (B{l)+B{2))q < c(g)ed. (6.25)
llENI=1
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414 R. C. Dalang et al.

Finally, we turn to bounding the absolute moments of 3{3). Hypothesis P1 assures
us that

s

1
B <c / dr / dv G- (v, V)G (x. v)
s—€ 0

s

:c/ert+s—2r(xa y)!

S—€

thanks to the semi-group property [14, (3.6)] (see (6.40) below). This and Lemma 7.1
together prove that

€
2
3) du [x — ¥l
B | < - exp|l-——r————
‘ ! ‘_C/«/t—s—f-Zu p( 2(t—S+2u))
0

/6 du ( a?e )
<c[| ————exp|~————),
/ Jt— 5+ 2u 2(t — s + 2u)

since |x — y| > 2(1+ )e/2 > ael/2, Now we can change variables [z := 2(r — s +
2u)/(a€)], and use the bounds 0 < r — s < € to find that

6/a?
‘3{3)‘5%1/2\11(0[), where V¥(a) ==« / H2e7V3 gz, (6.26)
0

Now, by (6.20), (6.21), (6.26) and (6.25),

- 2
nf §Tvze = S A+ Aot ) — (B + 87 + 1871 + Be)

> c1€¥? — W (a)et? — 74,

lim,_ o W(v) = 0, we can choose and fix « so large that coW(«) < c¢1/4 for the
c1 and ¢, of the preceding displayed equation. This yields,

where Z; . = B{l) + B{z) + By satisfies E[|Z1]7] < ci1(g)e?. Because

inf &7 >cell2 _ 7 ,
\ISI\:lg yz§ = Le (6.27)
as in (6.15) and (6.16).
Sub-case B. In this final (sub-) case we suppose that e < r — s < |x — y|?. Choose
and fix 0 < € < t — s. During the course of our proof of Case 1, we established the
following:

”Ei‘fﬂflfTVZ& > min (CG%H’ — Y1, cet/? — Yz,s) ) (6.28)
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where
E[[Yee]"] < c@)e? and E[[V2.] < c(g)e?E .

See (6.12) and (6.13).
Combine Sub-Cases A and B, and, in particular, (6.15) and (6.28), to find that for
all0 < e < 711(1 +a)2x — y)?,

. . 1
”%!?fléTVZé > min (667+” —Yie, ce? ¥y — Zl,el{t—s<e}) .

Because of this and (6.16), Proposition 3.5 implies that

—2pd 1
E (| EiwflsTyzs) < clx — y ARG
< c(t — s|Y? 4 |x — y|T2ArA+2n,

This concludes the proof of Proposition 6.9(a).
If + = s, then sub-case B does not arise, and so we get directly from (6.27) and

Proposition 3.5 that
—2pd
E [(lgpfls%s) } < clx — y| 72,

This proves (b) and concludes the proof of Proposition 6.9. O

Remark 6.10 If o and b are constant, then ¢; = 0, so n can be taken to be 0. This
gives the correct upper bound in the Gaussian case, which shows that the method of
proof of Proposition 6.9 is rather tight.

We finally prove a result that we have used in the proof of Proposition 6.9.

Lemma 6.11 Assume P1. For all T > 0 and q > 1, there exists a constant ¢ =
c(q, T) € (0, 00) such that for every0 < e <s <t < T and x € [0, 1],

a3 1 d 4
E Z/dr/dv Zaiz(k,r,v,t,x) Sc(t—s—i-e)q/zeq/z.
=17, o =l

Proof Define

d K 1

d
A= Z dr/dv Za,?(k, o, X).

k=17 i=1
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Use (4.3) to write
E[1Al7] < c (E[IA117] + E[1A2/7]).

where

s 2

w3 [

—€

t

1 1
/ dv / / Gy e myD®) (03 w(®. ) W (6. )| .
0

r 0

and

; 2

s 1 1
/ / dv / a6 / dn Gy (e, DX (b; (u(®, n)))
k=1"¢ 0 0

r

We bound the g-th moment of A1 and A, separately.
As regards A1, we apply the Burkholder inequality for Hilbert-space-valued mar-
tingales (Lemma 7.6) to find that

d t K 1 q
E[1A11] < ¢ E /d@/dn / dr/dv®2 , (6.29)
i,j.k=1 s—€ 0 s—€ 0

where

© = 1o Gia(x, ) | DY) (01 w(®, )|
d

> DY) w®,m)|,

=1

= 61{6>r}Gt79 (x,n)

thanks to hypothesis P1. Thus,

d
E[lA1l/] <c >
k=1
q

SN0 1 d 2
d@ dn G? 4 (x, 1) /dr/dv(z DX) (w0, n)))
s—e 0 =1
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We apply Holder’s inequality with respect to the measure G _p(x,m)d0 dn to find

that
E[1A11] < (/ /dnG ()

t SAG q

1 4 1
x/d@/dnGlz_g(x,n)ZE /dr/dvT2 ,  (6.30)
Z 0 k=1 - 0

S—€ S—€

q—1

where Y := Zf 1 (") o (u(0, n)). Lemma 7.3 assures us that

t 1 q-1
/ de/dn G?_,(x, 1) <c(t—s+e)@ b2 (6.31)
§—€

On the other hand, Lemma 7.5 implies that
d SAO 1 q
>E /dr/dv 2| | < ce?/?,
k=1 s—€ 0
where ¢ € (0, co) does not depend on (0, n, s, 1, €, x). Consequently,

1 1 d sn0 1 4
/d@/dnGtz_g(x,n)ZE[ /dr/dvT2 }
0 0

k=1

S§—€ S§—€
t 1
< ce?/? / dG/dn G2 ,(x, 1)
s—€ 0
< cel?(t — s + €)'/ (6.32)

Equations (6.30), (6.31), and (6.32) together imply that
E[I1A11] < c(t — 5 + €)1/%€9/2. (6.33)

This is the desired bound for the ¢g-th moment of A;. Next we derive a similar bound
for A,. This will finish the proof. By the Cauchy—Schwarz inequality

d s 1 1 1 7
E[mzlq]fc(,_m)qz{ [ar [av[ao [ aner }
i K 0

i.k=1 —€ 0 r
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where ® := G;_g(x, n)|Dﬁf‘3 (b; (u(0, n))) |. From here on, the g-th moment of A, is
estimated as that of A1 was; cf. (6.29), and this yields E[|A2|9] < c(r —s +¢€)34/2¢4/2,
This completes the proof. O

Remark 6.12 1t is possible to prove that E[|A1]] is at least a constant times (t — s +
€)1/2¢1/2 1n this sense, the preceding result is not improvable.

6.4.2 Large eigenvalues
Let 7 and J be two compact intervals as in Theorem 1.1.

Proposition 6.13 Assume P1 and P2. Fix T > 0 and p > 1. Then there exists
C =C(p,T) suchthat forall s,t € I with0Q <t —s < % x,yelJ, (s,y) #(t,x),

-p
E {IAK (H(&f)Tyzs") } <C (6.34)

ieK
where Ak is defined as in (6.11).

Proof Let0 < e <s <1.Wefixip € {1, ..., 2d)} and write A0 = (A0, ..., X%) and
Ao = (AP, ..., ). We look at (£70) Ty on the event {a;, > ao}. As in the proof
of Proposition 6.9 and using the notation from (6.10), this is bounded below by

/dv (Z [(aioifoGsr (v, v)
0 =
HAP\J1— a2 (Gror (x.0) = Gir (., v))) o (u(r, v))

Faighla;(k, 1, v, s, )
2

+ @01 — o2 (aitk, r, v, 1, x) = ai (k. 7, v, 5, y))})

d

1
/ (Z[”O 1—a2 Gy (x, V)i (u(r, v))
0

k 1 i=1

sV (t—e)
2

+,l7~§0 /11— aizo ai(k,r,v,t, x):|) . (6.35)

We intend to use Proposition 3.5 with g9 > 0 fixed, so we seek lower bounds for this
expression for 0 < ¢ < &o. In the remainder of this proof, we will use the generic
notation «, A and [ for the realisations o, (w), A" (), and ' ().
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Case I t —s < €. Then, by (4.4), the expression in (6.35) is bounded below by

2 - .
§(f1(s, e, oA, L, x,y) 4+ fals, t, €, 0, A, L, x,y)) — 21,

where, from hypothesis P2,

s

1
- 2
f1 > cp? / dr / dv |@iGy-r (v, 0) + V1= 02 i(Grr(x,0) = Gor 0|
s—€ 0

(6.36)

1—a?

1
f2 = cp? / dr/dv ‘ (6.37)

sV(t—e€) 0

and I = 3(l1.c + Dbc + I3.c), where
d /

k=1

2

1 d
or [av (32 o= = atorsn)
0 i=1

Ze =

s d
125-—2/611’/611)(2 1—0a? al(krvtx))
=1

d 2
136:—Z/dr/dv(z —aza,(krvtx))
=1

k=1," .

2

There are obvious similarities between the terms 71  and B(l) in (6.17). However, we
must keep in mind that «, A and /& are realisations of Qo A0 and 0. Therefore,

2

Ile—Z/dr/dU( O(lo _Iu’z '1_a2:|ai(kvravvs’y)) )
d 1 d
§C2/dr/ Z(krvsy)
k=1"¢ 0 i=1

Thus, we apply the same method that was used to bound E[|B§1)|‘1] to deduce that
E[171.c]17] < c(g)e?. Similarly, since I . is similar to B{Z) from (6.18) and t — s < ¢,
we see using (6.24) that E[| 12, 19] < c(q)e?. Finally, using the similarity between I3 .
and By in (6.19), we see that E[|/3.¢]7] < c(q)€1.

We claim that for every ag > 0, there exists g > 0 and ¢g > 0 such that
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fi+ fo > cov/e foralla € [ao, 1], € € (0, €0l, 5,7 € [1,2], x, y € [0, 1].
(6.38)

Using this for the ag from Lemma 6.8, this will imply in particular that for e > ¢ — s,

\T 4
(E’O) yz €0 > coe/? — 21,

where E[|I¢|7] < c(g)€4.
In order to prove (6.38), first define

pr(x,y) o= (Ar)H2em G0,
In addition, let g1(s, #, €, a, A, fi, x, y) and go(s, t, €, &, A, fi, x, y) be defined by the
same expressions as the right-hand sides of (6.36) and (6.37), but with Gs_,(x, v)

replaced by ps—,(x — v), and fol replaced by ff;o
Observe that g1 > 0, g2 > 0, and if g1 = 0, then for all v € R,

o por (v = 07+ V1= iy (6 = 0) = oy v — 0D =0, (6:39)
If, in addition, » = /i, then we get that for all v € R,
(a - m) Ps—r(y = 1) + V1 —a2p,_,(x —v) =0.
We take Fourier transforms to deduce from this that for all £ € R,
(a _ m) A6 — /1 — g2tk ps—DE

If x = y, then it follows that s = 7 and @ — v/1 — @? = —/1 — &?. Hence, if « # 0,
x =yand A = i, then g1 > 0. We shall make use of this observation shortly.
Because ||| = ||l = 1, f1 is bounded below by

K 1

cp? / dr / dv (aZGE_Ay, v) + (1 —az) (Gir(x,v) = Gy—r (v, v))?

s—€ 0

+2av/1 = a?Gs— (3, V)(Gi—p (x, V) — Gy—r (¥, ). - ,11))
s 1
= cp2 / dr/dv ((a —v1- a2)2 for(y, v)) + (1 — 042) Gtzfr(x, V)
s—€ 0

+2 (a —v1- az) V1—0a2Gs_,(y,0)Gi_r(x, V)
+20v/1 = @2Gy (v, 0)(Gir (¥, v) = Gy (v, )G o = ).
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Recall the semigroup property

1
/dv Gs—r (3, V)G (x, V) = Gyqr—27(x, y) (6.40)
0

(see [14, (3.6)]). We set i := ¢ — s and change variables [r := s — r] to obtain the

following bound:

€

1> sz/dr ((a —v1- a2)2 G (y,y) + (1 - az) Gonyor(x, x)

0
+2 (2 = V1 - 0?) V1= a?Giar(x, y)
+20v1 — @?(Gpyor(x, ¥) — G2 (y. y)) (i = 1)) .

Recall ([14, p.318]), that
Gi(x,y) = pi(x,y) + H(x,y),

where H;(x, y) is a continuous function that is uniformly bounded over (¢, x, y) €
(0, 00) x (0,1) x (0, 1). Therefore, f1 > cp®g1 — ce, where
gl = gl(hv €, Q, 5‘1 /19 X, )’)

€

/dr ((a —1- ozz)z p2r(y,y) + (l - 012) DP2h+2r (X, X)

0
+2 (oz —-v1i- (xz) 1—a?ppyar(x,y)
+2av/1— o (prazs (v, ) = p2r(vo ) (A - 1))

We can recognize that

) — P (e y) = DRCC =¥/ @G 2 1
ph+2r vy I’2r y’y m \/W =
Also, A -t — 1 < 0. Thus,
g1 = 81,

where
g1:= g1th,e,a,x,y)

/dr ((a -1 —az)zpzr(y, y)+ (1 _az) P2n+2r (X, X)

0
+2 (a —v1- a2) 1—a?ppio(x, y)) .
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Therefore,

/ 1 1
o —_ V1 — x2)2 gy — -
gl_o/dr((a 1 a)m+(1 oz) i)

+2(a — M)MPhﬂrOﬁ y)) :

On the other hand, by (6.40) above,

eNn(t—s)

fr> / dr (1-a?) Gar (3, »)

Finally, we conclude that

fi+fo=g1+8 —2Ce

(o~ 1_az)zjzin+1‘“2 (ViTe - va)

N

+2(a— 1—0{2) 1—a? [ dr ppior(x,y)

o—_,

1—q?
+ Ve ANh—2Ce.
V2

Now we consider two different sub-cases.
Sub-case (i). Suppose « — /1 — 2 > 0, that is, @ > 271/2, Then

. ~ h
e (&1 +52) = h (oz, Z) —2CeY?,
where

P1(e, 2) == \/% ((a -1 —a2)2

+(l—a2)\/1_+%+(1—a2)\/m>.
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Clearly,
2
(a— l—az) + o (1—a2)
inf inf > inf
aZIQ*I/Z er>]o @) = a;2*1/2 N
> ¢o > 0.
Thus,

e 2 (g14+2) > 0.

In
a>2-1/2 >0, 0<e<e

Sub-case (ii). Now we consider the case where o — v/1 — «? < 0, thatis, & < 21/2,
In this case,

. h
e V2 (g1+8) = v (a, Z) —2CeY?,

where

V2 m+\/§
(1—0{2)«/1_/\Z).

Vi@, z) = 171 (((x J1- 2+(1—a2) !

-2 \/1—04 —ot)\/l—oz \/ﬁ—i—f

Note that ¥r1(«t, z) > 0 if & # 0. This corresponds to the observation made in the
lines following (6.39). Moreover, for z > 1, we have ¥ (o, z) > (277) /22 so that

inf |nf V1(e, z) > min [(271) Y2, inf inf v (a, z)].

aglag, 271/2] z>0 aelag, 271/2] z€[0,1]

Since lim_ 0 Y1 (e, 2) > (2m)"Y2a? > (27)7Y243 and Y1(a, z) > O, there exists
Cqo > 0 such that

inf Y1(a, 2) > Cyp,
aelag, 271/2] ZE[O 1] 0

and hence

inf Y1(a, z) > 0.

aclag, 271/2], >0

This concludes the proof of the claim (6.38).
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Case 2 t — s > €. In accord with (6.35), we are interested in

\NT .
inf (&°) 726" = min(Eyc., E2.0),

1>a>ag
where
) \T .
Ei¢:= inf (S“’) yz&°,
ap<a<+/l—e
\T )
Eye:= inf (510) yzE'".
V1-el<a<l
Clearly,

2
Eic> §f2 —2I3..

Since a < /1 — €7 isequivalent to v/1 — a2 > €"/2, we use hypothesis P2 to deduce
that

t 1
1
fo > cplel / dr/dv G,z_r(x, v) > cplez .
t—e 0

Therefore,

1
Eye> C/)2€7+n — I3,

and we have seen that /3  has the desirable property E [|13,€ |q] < c(q)e.

In order to estimate E> ., we observe using (6.35) that
2 . - - - -
Eze > §f1 —Jie = J2.e — 3 e — Jae,

where

S

d 1 d 2
f1> aZZ/dr/dv (Z):,-aik(u(r, v))) Gf_,(y, v),
) ,

k=1" i=1

2

1 d
Jlé =2 (1 — az) Z / dr/dv (Zﬂioik(u(r, v))) Gtz_,(x, V),
Ze 0 i=1
d
D
i=1

§—€
d s 1 2
Joe=2 (1 _0,2) > / dr/dv ( 1ok (u(r, v))) GZ_,(y,v),
k=1"¢ 0

@ Springer



Hitting probabilities for systems 425

2

d
dv (Z (a):i — ﬂim) aj(k,r,v, s, y)) ,

K 1
/d / (Zu,a,(k r,v,t, x))
- 0

i=1

d
J~3,€=22/dr
2
Jae =2(1—a2)

Because ® > 1 —€eande <1 —s < % hypothesis P2 and Lemma 7.2 imply that

f1 = ce/2. On the other hand, since 1 — o? < €, we can use hypothesis P1 and
Lemma 7.4 to see that

~ q
E HJl,e ] < c(q)e?e/? = ¢(g)e'2tMe,

and similarly, using Lemma 7.3, E[|J2.¢|9] < ¢(q)eG+M9 The term J3.c is equal to
211, 50 E[|J3.¢]9] < ce9, and Jg, is similar to B{Z) from (6.18), so we find using
(6.23) that

[

q] < cet(t — 5 + ) V/2e1/? < ez,

We conclude that when r — s > ¢, then Eo. > ce'/? — J,, where E[|J.|7] <
¢(q)eG+M9_ Therefore, when 7 — s > ¢,

o\ " io : 2 14y i3
Laiyza0) (é ) ¥z§" = Liajy=a0) MiN (CP €2 —I3¢, ce2 — Je).
Putting together the results of Case 1 and Case 2, we see that for 0 < € < ¢,
io T io
Laig>a0) (%' ) vz§" = Yaiyza0) Z;
where
Z=min(cp“€2™" — I3, c€e?2 =2l Nje>i—5) — Jelje<t—s}) -

Note that all the constants are independent of ig. Taking into account the bounds on
moments of /3, I and J, and then using Proposition 3.5, we deduce that for all
p > 1, there is C > 0 such that

AT .\ 7P
E |:(1{ouozao} (flo) )’2‘510) :| <E [1{aiozao} pr] =E [pr] =C.

Since this applies to any p > 1, we can use Holder’s inequality to deduce (6.34). This
proves Proposition 6.13. O
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7 Appendix

On several occasions, we have appealed to the following technical estimates on the
Green kernel of the heat equation.

Lemma 7.1 [2, (A.1)] There exists C > 0 such that for any 0 < s < tand x,y €
[0,1], x # y,

Glf_&‘(-xv y) S C

— e y|2)
N2 (t —8) 20t —s) )"
Lemma 7.2 [2, (A.3)] There exists C > 0 such that foranyt > € > Qand x € [0, 1],

t x+ie
/ / G?_(x, y)dyds > C/e.
1—€x_/e

Lemma 7.3 [2, (A.5)] There exists C > 0 such that forany € > 0, ¢ < 3,1 > € and

2}
x €[0,1],
// 9 (x, y)dyds < Ce3/?74,
t—e 0

Lemma 7.4 There exists C > 0 such that for all0 < a < b and x € [0, 1],

[ [eromansc e

Proof Using Lemma 7.1 and the change of variables z = *=2, we see that

A
b

//G(x y)dyds<C/

e[ b

which concludes the proof. O

1
_Z dzds
s

8\3

ds =2C (Vb — a),

pp

The next result is a straightforward extension to d > 1 of Morien [8, Lemma 4.2]
ford = 1.
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Lemma 7.5 Assume P1. Forall ¢ > 1, T > 0 there exists C > 0 such that for all
T>t>s>e>0and0 <y <1

2\ 4

d s 1 d
>E /dr/dv > DY) it y)) < Cel/?,
s—€ 0 i=1

k=1

The next result is Burkholder’s inequality for Hilbert-space-valued martingales.

Lemma 7.6 [2, Eq.(4.18)] Let H; ; be a predictable L?(([0, t] x [0, 1), da)-valued
process, where m > 1 and do denotes Lebesgue measure. Then, for any p > 1, there
exists C > 0 such that

2 p

t 1
E / (//Hs,y(a)W(dy,ds) da
00

([0,7]x[0, 1™

t

1
<CE // / Hgy(a)da dyds
00 ([0,7]1x[0,1])™
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