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1. Introduction

In this article we consider the following linear stochastic partial differential equation of
fractional orders both in time and space variables:

(aﬂ n g( — A)“/Z) u(t, x) = ru(t, ) W(t, x), t>0, x € RY,
k

a—u(l‘,x)

o 0<k<[Bl—1, xeRY,

= le(X),
t=0

(1.1)

with B € (1/2,2) and o € (0,2], where [B] is the smallest integer greater than or equal to
B. Here and throughout the paper we denote 8% = ;—;, k € N. We limit our consideration
to the above parameter ranges of # and « since we plan to use some particular properties of
the corresponding Fox H-functions which will be proved only for these parameter ranges.

Now let us give more detailed explanation on the terms appearing in the above equation.
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0
The fractional derivative in time 3% = Py is understood in the Caputo sense:

1 Lofim(r)
Pr(t) == Izlgnm—ﬁ) o (t—r7)ftizm

dt—mf(t) if B =m,

dr ifm—1<B<m,

d 9°
wheret > 0.A = Z Ny is the Laplacian with respect to spatial variables and (— A)®/?
i=1 9x?
i
is the fractional Laplacian. W is a zero mean Gaussian noise with the following covariance
structure

E(W(t0W(s,7) =y (t =)A= y),
where both (possibly generalized) functions y and A are assumed to be nonnegative

and nonnegative definite. We denote by u the Fourier transformation measure of A (x).
Namely,

Ax—y) = /R S e

(2m)4

This Fourier transform is understood in distributional sense (see Section 2).

When y (t) = 8o(t) and A(x) = §o(x), this noise W reduces to the space-time white
noise. v > 0 and A are some real valued parameters. The given initial conditions uy (x) are
assumed to be continuous and bounded functions. The product u(t, x) W (t,x) in Equation
(1.1) is the Wick one (see e.g. [20]). So, equation will be understood in the Skorohod sense.
Let us point out that some of our results can also be extended to nonlinear equation
(namely, replace u(t,x)W(t,x) in (1.1) by o (u(t,x))W(t,x) for a Lipschitz nonlinear
function o). However, we limit ourselves to this linear case for two reasons: One is to
simplify the presentation and to better explain the ideas and the other one is that we want
to use the chaos expansion method.

The deterministic counterparts of Equation (1.1) have received a lot of attention and
are called anomalous diffusions. They appeared in biological physics and other fields.
Equation (1.1) is an anomalous diffusion in a Gaussian noisy environment. More detailed
motivations for the study of this type of equations are given in [4,9,17,27]. Here, we briefly
mention some recent results.

When 8 € {1,2} is an integer, « = 2, equation has been studied by many authors,
see e.g. [1,2,5,6,19]. The work by Chen and Dalang [7] deals with the case where g = 1,
o € (1,2]. Khoshnevisan and Foondun [13] and Song [34] study a similar equation with
the a-stable generator ( — A)*/? replaced by a general Lévy generator.

When 8 € (0,1), « = 2, A is replaced by a general elliptic operator, and W is a
fractional noise, equation was studied in [17].

When 8 € (0,1), @ = 2 and W is a fractional noise, the smoothed equation

(aﬂ _ %A) u(t,x) = I [u(t, ) W(t,%)]

(see (3.19) for a generalization) was studied in [4]. In a series of papers [14,26,27], Nane
and his coauthors studied the case @ € (0, 2].
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The case B € (0,1) corresponds to the slow diffusion (subdiffusion). For the fast
diffusion case (super diffusion), i.e. 8 € (1, 2), there have been only a few works.

The first author of this paper studies in [4] the smoothed equation witha = 2,d =1
and with space-time white noise. The corresponding non-smoothed equation is studied
recently in [8]. Both papers [4,8] deal with the nonlinear equation, i.e. p (1) W with p being
a Lipschitz function.

To study Equation (1.1) the important tools that we shall use are the fundamental
solutions corresponding to its deterministic counterpart. Let us briefly describe them.
There are two fundamental solutions

Z(t,x) = Zapda(t,x) and Y(t,x):= Yy ga4(t,x)

such that the solution u(t,x) to the following deterministic equation (the deterministic
counterpart of (1.1))

<3ﬂ + g( _ A)“ﬁ) u(t, x) :f(t,x), t>0, x € Rd,
ak (1.2)
ﬂu(t,x) = ur(x), 0<k<T[Bl—1, xeRY,
t =0
is represented by
t
u(t,x) = Jo(t, x) —}—/ ds/d dy f(s, VYt —s,x — y), (1.3)
0 R

where f is a continuous and bounded function on R, x R%, and uy is a continuous and
bounded function on R¥. In Equation (1.3) and throughout the paper, we denote

[B1-1
Jo(t,x) := Z /]Rd um]_l_k(y)akZ(t,x —y)dy. (1.4)
k=0

Equations (1.3) and (1.4) say that Z and Y are the fundamental solutions corresponding
respectively to the initial conditions and the inhomogeneous term of Equation (1.2). For
some parameter ranges of « and 8, the fundamental solutions have been studied in [12,24,
31,33]. In Section 3.1 we shall study them for all 8 € (1/2,2) and « € (0, 2]. In particular,
we shall obtain some new properties such as the positivity of the fundamental solutions Y
and Z.

Equation (1.3) motivates us to study the mild solution to (1.1) (see e.g. Definition 2.1
below), namely, the solution to the following stochastic integral equation:

t
u(t,x) = Jo(t,x) + / /d Y(t—s,x— y)u(s,y) W(ds,dy). (1.5)
0 JR

As in the classical case, the above equation can be studied by using the Ito—-Wiener chaos
expansion. To this end we need to understand well the two fundamental solutions Z and
Y. In particular, we need their nonnegativity and some heat kernel like estimates.
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The nonnegativity of some Z’s is known. However, since Y is the Riemann-Liouville
fractional derivative of Z, its nonnegativity is a challenging problem. There have been only
few results: As proved in Lemma 25 of [31], Y, g4 with B € (1,2) is nonnegative if and
only if d < 3. The one dimensional case is proved in [25], namely, D;Z, g1, and hence
Yq,p,1, is nonnegative eitherif 1 < < o < 2, orifa € (0,1]and B € (0,2). In this paper,
we shall show the nonnegativity of Y in the following three cases:

ae(0,2],8e(1/2,1),deN,
ae(0,2],Be (o), d=1, (1.6)
a=2, Be(,2), d=2,3.

This includes the above mentioned results as special cases. Let us also point out that for
the smoothed SPDE, only the fundamental solution Z is needed, which is usually more
regular than the fundamental solution Y.

When B = 1and o = 2, to show the solution of (1.1) is square integrable, it is assumed
in [18,19] that the covariance of noise satisfies the following conditions:

(i) y is locally integrable;

d
(ii) Dalang’s condition ./Rd 1‘:5 |22

For the existence and uniqueness of the solution to the general Equation (1.1), Dalang’s
condition will be replaced by the following condition:

n(dé)
/Rd ¥ [e[—/P < 0. (1.7)

< o0 is satisfied (see also [10,13]).

It is obvious that if it is formally set « = 2 and B = 1, then (1.7) is reduced to the usual
Dalang’s condition.

The remaining part of the paper is organized as follows. We first specify the noise
structure and present the definition of the solution in Section 2. The main results are
Theorem 3.5 on the existence and uniqueness of the mild solution and Theorem 3.11 on
the moment bounds of the solution stated in Section 3. The proof of these two theorems
are based on some properties of the fundamental solutions represented in terms of the Fox
H-functions. These results themselves are of particular interest and importance. We also
list them as Theorems 3.1 and 3.3 in Section 3. The properties of the fundamental solutions
(Theorem 3.1) are proved in Section 4.1 by using the Fox H-functions. In Section 4.2, we
obtain an expression of the density function for the d-dimensional spherically symmetric
o-stable distribution - an auxiliary result (Theorem 3.3) which is used in the proof of
Theorem 3.1. The existence and uniqueness result (Theorem 3.5) of the solution to (1.1)
is proved in Section 5. In Section 6, we prove the explicit moment bounds when A is the
Riesz kernel.

Our main results (Theorem 3.5) assume that the fundamental solutions are nonnegative.
However, when 1 < < 2 and when the dimension is high, the nonnegativity of the
fundamental solution Y is not known yet. In this case, we shall show in Theorem 3.14
the existence and uniqueness of the solution of (1.1) for some specific Gaussian noise
whose covariance function A is the Riesz kernel. Finally, in Appendix 1 we collect some
knowledge on the Fox H-function which we need in this paper.
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2. Preliminary

Let us start by introducing some basic notions on Fourier transforms. The space of real-
valued infinitely differentiable functions on R with compact support is denoted by D(R?)
or D. The space of Schwartz functions is denoted by S(R¥) or S. Its dual, the space of
tempered distributions, is denoted by S’ (R%) or S’. The Fourier transform is defined with
the normalization

Fu(§) =/ e ¥y (x)dx,
R4

so that the inverse Fourier transform is given by F~'u(¢) = Q) Fu( —§).

Similarly to [19], on a complete probability space (€2, F, P) we consider a Gaussian noise
W encoded by a centered Gaussian family {W(¢); ¢ € D(R4 x R%)}, whose covariance
structure is given by

B (W) W) = [

RI xR

] (s, )V (t,y)y (s — ) A(x — y)dxdydsdt, (2.1)

wherey : R — R, and A : RY — R, are nonnegative definite functions and the Fourier
transform FA = p such that ©(d€) is a tempered measure, that is, there is an integer
m > 1 such that f]Rd (1+ E>)™™n(d) < oo. Throughout the paper, we assume that y is
locally integrable and we denote

t
Ci = 2/ y(s)ds, t>0. (2.2)
0
Let H be the completion of D(R; x R?) endowed with the inner product

(o, ¥)n = /RZ i ()Y (£, y)y (s — ) A(x — y) dxdydsdt (2.3)

1

~ @) /Rz L FeEOFUEEY (s — u(ds) dedt,
+X

where F¢ refers to the Fourier transform with respect to the space variable only. The
mapping ¢ — W(gp) defined on D(R; x R?) can be extended to a linear isometry
between H and the Gaussian space spanned by W. We will denote this isometry by

W(p) = /OO/ ¢ (t,x)W(dt,dx), for¢ € H.
0 JRd

Notice that if ¢ and v are in H, then E (W(¢) W (1)) = (#, ¥) 1.
We will denote by D the derivative operator in the sense of Malliavin calculus. That is,
if F is a smooth and cylindrical random variable of the form

F=f(W(@Ds- .., W(gn),
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with¢; € H,f € C°(R") (namely f and all its partial derivatives have polynomial growth),
then DF is the H-valued random variable defined by

9
oF=3 L wign,....wpne
j=1

The operator D is closable from L?(2) into L?(£2; H) and we define the Sobolev space D2
as the closure of the space of smooth and cylindrical random variables under the norm

Il 2 = /ELF?] + ELIDFI2,].
We denote by § the adjoint of the derivative operator given by the duality formula
E (8(w)F) = E ((DF,u)x), (2.4)

for all F € D" and any element u € L*(Q; H) in the domain of §. The operator § is also
called the Skorohod integral because in the case of the Brownian motion, it coincides with
an extension of the It6 integral introduced by Skorohod. We refer to Nualart [28] for a
detailed account of the Malliavin calculus with respect to a Gaussian process.

With the Skorohod integral introduced, the definition of the solution to Equation (1.1)
can be stated as follows.
Definition 2.1: Let Z and Y be the fundamental solutions defined by (1.2) and (1.3). An
adapted random field {u = u(t,x) : t > 0,x € Rd} such that E [uz(t,x)] < 400 for all
(t,x) is a mild solution to (1.1), if for all (t,x) € Ry x R9, the process

{Y(t —sx—=yuls,y) ) s>0,y € Rd}

is Skorohod integrable (see (2.4)), and u satisfies

t
u(t,x) = Jo(t, x) + / /d Y(t —s,x — y)u(s,y) W(ds, dy) (2.5)
0 JR

almost surely for all (¢,x) € R4 x R4, where Jo(t, x) is defined by (1.4).

The main ingredient in proving the existence and uniqueness of the solution is the
Wiener chaos expansion, to which we now turn.

Suppose that u = {u(t,x); t > 0,x € R%} is a square integrable solution to Equation
(2.5). Then for all fixed (t,x) the random variable u(t,x) admits the following Wiener
chaos expansion

u(t, x) = Y Li(fu(s - 1,%)), (2.6)
n=0

where for each (t,x), f,(-, -, t,x) is a symmetric element in H®". Then, as in [15-17], to
show the existence and uniqueness of the solution it suffices to show that for all (¢, x) we
have

D o nllfaCs 620 13 gen < 00. 2.7)

n=0
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For technical reasons (see (2.8) below), we will assume, throughout the paper, the
following properties on A:

e A : RY — [0,00] is a continuous function, where [0, 0] is the usual one-point
compactification of [0, c0).
e A(x) <ooifandonlyifx # 0 or F(A) € L®(R%) and A (x) < 0o when x # 0.

With these two assumptions, according to Lemma 5.6 in [21], for any Borel probability

measures v (dx) and v;(dx), the following identity holds,

1 -
/Rd /RdA(x—y)vl(dx)vz(dy)= i /Rd Fui@Fn@uds).  (28)

In particular, the above result can be applied to the case when v;(dx) = f;(x)dx and
v2(dx) = fo(x)dx for two nonnegative functions f; and f, € LY(RY).

3. Main results
3.1. Fundamental solutions: formulas and nonnegativity

Our first result is concerned with the fundamental solutions to (1.2) stated in the following
theorem. We need the two parameter Mittag-Leffler function Ey g(z):

00 n

z
Ea,ﬂ(Z) = g m, §ﬂ(a) >0, ,3 eC, ze(C, (31)

where () is the real part of the complex number «. When 8 = 1, we also write E,(z) :=
Eq,1(2z). The H-functions appearing in the following theorem and their properties are given
in Appendix 1.

Theorem 3.1:  The fundamental solutions to (1.2) are given by

o
._ o —d)2, (B~ —d 2] x| (LD, (181.8)
Z(t,X) = Zo,pa(t,x) =7 /7t lx|"“Hy; <2"‘—1vt5 I B CE)
and
o
o 2y —d p-1pg21 (X (L1), (B.8)
Y{t,x) = Yopalt,x) =7 Xl Y <2a—1vt/3 (d/2,a/2), (1,1), (La/2) ) © (33)

If B € (1,2), then

x|

20=1ytB

(1,1), (1,B)

d A/
ZH(t,x) = Z5 5 4(t,x) = lepatr) =7 215~ Hy (

(3.4)

(d/2,a/2), (1,1), (1,a/2)

).
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The Fourier transforms of the fundamental solutions are given by the following:

FZ(t, ) (&) = P17 Eg 151 (— 27 wtP £ %), (3.5)
FY(t,)(E) = tP T Eg g(— 27 wtP |£1%), (3.6)
FZ*(t,)(E) = Eg(— 27 WtP|g|%), if p e (1,2); (3.7)

Moreover, we have the following results on the positivity of the fundamental solutions.

(a)
(b)
(c)

If €(0,1], d € Nand o € (0,2], then both Z(t,x) and Y (t, x) are nonnegative;
IfB € (1,2),d € {2,3}, and o = 2, then both Z(t,x) and Y (t, x) are nonnegative;
IfB € (1,2),d = 1and a € [B,2], then all Z(t,x), Y(t,x) and Z*(t,x) are
nonnegative.

The proof of this theorem is given in Section 4.1.

Remark 3.2: Here are some known special cases:

(1)

2)

)

When o =2 and 8 € (0, 1), it is proved in [24,33] and in [12], respectively, that

2
o —dja—dg20 (X7 @B
Zo(t,x) =1 | x| H1,2 (2”}3 @2 ) (3.8)
and
|x|

Yo(t,x) = =2 |x|~ P 1YY <

(B.8)
(d/2,1),(1,1)> ’ (3.9)

2vth
which correspond to our Z, g 4(t, x) and Y, g 4(t, x), respectively. The equivalence
is clear by applying Property 1.3. For Z, g 4, see also [23, Chapter 6].

When o = 2 and 8 € (0,2), it is proved in [31] that

2
o —d)2y—d,p—1p520 1%l
Fga(t,x) =m lx| """ HY, (_41‘!9

(B,8)
(d/2,1),(1,1)) ’ (3.10)

which corresponds to our Y5 g 4 with v = 2.

In [25], the fundamental solution Z;’ 5, 4(t,x) has been studied for all o, B € (0,2)
and d = 1. From the Mellin-Barnes integral representation (6.6) of [25], we see that
the reduced Green function of [25] can be expressed by using the Fox H-function:

(1,1, (1,B), (1,%52)
’ ) x eR, (3.11)
(LD, (Lo, (1,%52)

i = o2 (1
x|
where o and $ have the same meaning as in this paper and 6 is the skewness:
|0] < min («,2 — «). For the symmetric «-stable case, i.e. & = 0, this expression
can be simplified by using the definition of the Fox H-function and the fact that
(see, e.g. [29, 5.5.5])

Fl+as) 1
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Hence,

(LD, (1L,A)
(1/2,2/2), (1,1), (La/2)

1
Kg,ﬂ(x) = WHZZ,}I ((le/2)°‘ ) x e R. (3.13)

This implies that the fundamental solution in [25, (1.3)]

|x|*

20tB

_ _ 1
O S ﬁ|x|H§:§(

corresponds to our Z} 8 (%) withv = 2.

(LD, (1LB)
(1/2,2/2), (1,1), (La/2)

The proof of the nonnegativity part in Theorem 3.1 requires a representation of the
spherically symmetric «-stable distribution from the Fox H-function, which is of interest
by itself. The one-dimensional case can be found in [25]; see Remark 3.4 below.

Theorem 3.3: Let X be a centered, d-dimensional spherically symmetric a-stable random
variable with a € (0,2]. Then the characteristic function and the density of X are, respec-
tively,

fud(®) =exp (—|£]"), &eRY, (3.14)

and
(L,1)

_ _—d/2 —d 71,1 o
pua0) = 7R~ HE (el [

), xeRY  (3.15)

The proof of this theorem is given in Section 4.2.

Remark 3.4: When d = 1, the formula (3.15) yields a result in [25]. In particular, as
proved in [25] (see (3.11)), when d = 1, we have

pa (x) = xI 7 Y (11"

(1,1), (1,a/2))

_ - —1/2) 1Ll o
(La), (La/2) =7 x| Hl,z <(|x|/2)

(L,1)
1/2,2/2), (1,a/2>> ’

where the second equality is due to (3.12) and the definition of the Fox H-function.

3.2. Existence and uniqueness of solutions to the SPDE

The following is one of the main theorems of the paper.

Theorem 3.5:  Assume the following conditions:

(1)  Ygp.a(t, x) is nonnegative;

(2) Be(1/2,2) anda € (0,2];
(3) y islocally integrable;
(4) satisfies Dalang’s condition (1.7);
(5) The initial conditions are such that for all t > 0,
a = sup  |Jo(s, )| < +o0. (3.16)
yeR4, s€[0,t]

Then relation (2.7) holds for each (t, x). Consequently, Equation (1.1) admits a unique mild
solution in the sense of Definition 2.1.

The proof of this theorem is given in Section 5.
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Remark 3.6: From Theorem 3.1, it follows that the three cases in (1.6) satisfy the above
assumptions (1) and (2). Moreover, if uy € L™ (RY) for the first two cases in (1.6), or if
uo € L®°(R?) and uy(x) = uy is a constant for the last case in (1.6), then by Lemma 6.1
below,

o ()| < 1ol oo gy + 77" 1t ] poo gty 1igo1)-

Hence the assumption (5) is also satisfied. The Dalang condition (1.7) imposes a further
restriction on the possible values of (o, 8) due to the spatial correlation A (x).

Remark 3.7: Space-time white noise case When the noise W is a space—time white
noise, i.e. y(t) = 8o(t) and A (x) = So(x), then Dalang’s condition (1.7) becomes

d 1
“ 4+ - <2 (3.17)
a B

This condition implies that § > 1/2. In particular, if ¢ = 2 and d = 1, then (3.17) reduces
to

B>2/3,
which recovers the condition in [8] and [9, Section 5.2]. If 8 = 1 and d = 1, then this
condition becomes

a>1, (3.18)

which recovers the condition in [7].

3.3. The smoothed equation

The methodology used in the proof of Theorem 3.5 can also be used to study the following
equation

(aﬁ " g( - A)%) u(t,x) = L7177 [ut, 0 Wt )], (3.19)

with the same initial conditionsas (1.1). Here I, tﬂ is the Riemann-Liouville fractional integral
of order 8 (with an abuse of the notation §):

t
IPr) = %ﬂ)/o (t —s)P7f(s)ds, fort>0andp > 0.

Due to the fractional integral in Equation (3.19) which plays a smoothing role, the mild
formulation for the solution can be expressed by using Z(t, x) only, namely,

t
u(t,x) = Jo(t, x) + / /d Z(t — s,x — y)u(s, y) W(ds, dy). (3.20)
0 JR

Then, using the same procedure as in the proof of Theorem 3.5, we have the following
result.

Theorem 3.8: Assume the conditions (3) and (5) in Theorem 3.5 and the other conditions
are replaced by the following:
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(I') Zyp,a(t,x) is nonnegative;
(2) Be(1/2,11U(3/2,2) anda € (0,2];

(3)  w satisfies
p(d§)
/Rd 1+ |E|«@IF1-1/B < 0. (3.21)

Then relation (2.7) holds for each (t, x). Consequently, the smoothed Equation (3.19) admits
a unique mild solution in the sense of Definition 2.1 with Y replaced by Z.

Remark 3.9: The condition (1) is different and is usually easier to verify than the condi-
d

tion (1) in Theorem 3.5. When 8 € (1/2, 1], the condition (3.21) becomes g4 11;&% < 00
which is also weaker than (1.7) (since § < 1). When 8 € (3/2,2), the condition (3.21)
becomes [pq % < 0o which is also weaker than (1.7) (since 8 < 2).

The proof is essentially the same as that for Theorem 3.5, the only change in the proof

worthy to be pointed out is that instead of computing the integral

oo
/0 wTPImDES o (= 27 TowP €% dw,

we now need to compute the integral

oo
/ wIPIZUES (=27 owP g ") dw

0
_ @WCIFITVIP 01 oo (— ve)ds
= EE@rnE ), B B8]
C

= & CIBI-D/B” (3.22)

The integrability condition of the above equation at zero and at infinity implies that § > 0
and B € (1/2,1]U (3/2,2] (which is equivalent to [ 8] < B + 1/2), respectively. Note that
this condition on B is more restrictive than the condition 8 € (0,2) in [4].
Remark 3.10: (Space-time white noise case) When the noise W is a space-time white
noise (namely p(d§) = d&), then Dalang’s condition (3.21) becomes
d<a[B]—=1)/8 or 4, 1 281
a BB

In particular, if¢ = 2 and d = 1, then this condition reducesto § < 2.If 8 = landd = 1,
then this condition becomes (3.18), which recovers the condition in [7].

(3.23)

3.4. Moment bounds
In this subsection we give some upper bounds for the p-th moment and the lower bound
of the second moment of the solution for some specific choice of the covariance kernel.

Theorem 3.11:  Assume the following conditions:

(1)  The initial conditions satisfy condition (5) of Theorem 3.5;
(2) (a, B,d) satisfies one of the three conditions in (1.6);
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(3) Ax) = |x| 7%, x € R? with
0<xk <min Qe —a/B,d).

Then the solution u(t, x) to (1.1) satisfies that for all p > 1,
E [Ju(t,x)lP] < CPCY exp (t(CKct?:c*a/v)K/“ <zn)d>wﬂwpm) , (324)
where C; and a are defined in (2.2) and (3.16), respectively, C = C(a, 8,k) > 0, and
Ci=T@B—1—pk/a) and C= /]Rd Eé,ﬂ( — || IE 1 ds,

and C, appears in the Fourier transform of |x| ™, i.e. u(d§) = CelE|< 4.
In particular, if y is the Dirac delta function and if the initial data uy(x) = up > 0 isa
constant and u; = 0 when B > 1, then for some constant ¢ = c(«, B,x) > 0,

E [Ju(t, x)"] > c 1 exp (t (C.Cam)~ic, (2/u)K/“)72ﬂ—11—ﬂk/a) . (3.25)

The proof of this theorem is given in Section 6. The same method can be used to obtain
the moment bound for the solution to the smoothed Equation (3.19).

Remark 3.12: When = 1 and « = 2, Equation (1.1) is reduced to the multiplicative

stochastic heat Equation (1.1) considered in [19]. In this case the exponent of p in (3.24)
becomes

20 — P 4—«k

20 —a — Bk 2—k

>

which is the same as in [19, Theorem 6.1, inequality (6.1)] (with x = a). If we assume
y(t) = t7P, then C; = Ct=P+1. The exponent of ¢ in (3.24) is

>

o )_4—2B—K

1+(_'B+1)<2aﬂ—a—ﬁk T 2—«x

which is the same exponent of ¢ as in [19], inequality (6.1). Hence, we conjecture that the

bound (3.24) is sharp.
Theorem 3.13:  Assume the conditions (1) and (2) of Theorem 3.11, and assume

(3') A(x) = |x|7%, x € R with
0 < x < min (a/B,d).

Then the solution u(t, x) to the smoothed equation (3.19) satisfies that for allp > 1,

o~ _ - 20[B1—Bk
E [u(t,x)P] < CPCF exp (t [Ce CCCy (2 )</ TFT-e=Fr pwwa—ﬂk) , (3.26)
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where C = C(a, B,k) >0, a is defined in (3.16),

Ce=TQ[p1—1-pr/a) and C=/RdEﬂ,rm(— 17| ]~ %dn,

and Cy is as defined in Theorem 3.11. In particular, if y is the Dirac delta function and if the
initial data uy(x) = ug > 0 is a constant and uy = 0 when > 1, then for some constant
¢c=c(a, B,k) >0,

E [Ju(t, x)"] > c 1 exp (t [CKC(4n)dc#(z/u)K/“]”‘”’”/“> . (327)

The proof of this theorem is a line-by-line change of the proof of Theorem 3.11, and we
leave it to the interested reader.

3.5. Case1< B <2andd > 2

When 1 < 8 < 2 and o # 2, we could not show the nonnegativity of Y (¢, x) for high
dimension (d > 2) (see Theorem 3.1 (b)). However, with a slightly different approach, it
is possible to obtain similar results to Theorem 3.5 for the Riesz kernel case.

Theorem 3.14:  Assume the conditions (2), (3) and (5) of Theorem 3.5, and assume
@) A(x) = |x|7%, x € R with

0 < k <min Qo —«a/B,d).

Then relation (2.7) holds for each (t, x). Consequently, Equation (1.1) admits a unique mild
solution in the sense of Definition 2.1.

This theorem is proved in Section 7.
Remark 3.15: It is easy to see that the condition A(x) = [x|™ with 0 < ¥ < 200 — /P
implies Dalang’s condition (1.7). Condition x < d is to guarantee that A is a positive
function.

4. Fox H-functions: some proofs
4.1. Proof of Theorem 3.1

The proof of Theorem 3.1 will be based on following lemmas.

Lemma 4.1:  The function Zy g 4(t, x) has the Fourier transform given by (3.5).

Proof: The proof needs relation (A19) between the Mittag-Leftler function and the Fox
H-function. We first note some special cases. The case where 8 € (0,1], =2andd € N
can be found in [24, Section 4] or [33]. For B € (0, 1] and for general «, one can simply
replace |£|2 by |£|* in the argument of [24, Section 4] and then use (A19) to obtain (3.5).
The case whered = 1, B € (0,2), and o € (0,2) is proved by [25]. For the general case,
Zy p,d solves
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(9 +5(=2)")utx) =0, >0, x€E,
M(O)x) = 50(95), ifm e (0, 1),
u(0,x) =0, Fu(t,x)|,_, =0d(x), ifmell,2).
Hence, the Fourier transform of Z, g 4 satisfies
% "
I FZ(t, &) = —Elé‘lafz(t,-)(&), am? £E0E)| =1

t=0

This equation can be solved explicitly (see, e.g. [11, Theorem 7.2, on p. 135]) as
FZ(t,)(€) = I"Eg(— vIE|*tF /2),

which gives immediately (3.5) when m = 0. When m = 1, the integral can be evaluated
by [30, (1.99)] to give

FZ(t,)(€) = tEgo(— v|E|*tP /2).

This completes the proof of Lemma 4.1. O
Lemma 4.2: The function Zy g 4(t, x) can be expressed in (3.2).

Proof: Following Lemma 4.1, we need to compute the inverse Fourier transform of (3.5).
Instead of finding the inverse Fourier transform, it turns out that it is easier to verify that
the Fourier transform of (3.2) is equal to the right hand side of (3.5). Let now Z be defined
by (3.2).

Casel d=1. Noticethatx — Z(t,x) isan even function. We have that

xa
201y

(L1), (1B1.8)

o0
) A —1/2,[8]-1 1421
FZ(t,)(E) =27 t /(; dx x Hy, ( W22, (L1), (La/2)

) cos (x§).

Write the cos ( - ) function in the Fox H-function form by (A20) and then apply Property
1.5 to both Fox H-functions and Property 1.4 to the Fox H-function coming from cos ( - ):

Flap(t,)(E) = a A1 M%Hm( :
a,B\L> 0 2,3 21-1/al/aB/a

x
2
0,1
HZ,O (
x|§|

Now we will apply Theorem 1.8. Notice that both condition (1): a] = (2 — B)/a > 0,
a5 =0, Ay = —1 # 0, and condition (A16):

(L1/a), ([B1.8/) )
(1/2,1/2), (1,1/a), (1,1/2)

(1,1/2), (1/2,1/2) )

A1 = 0, A2 = 00, Bl = min (1,0[), BZ = 0,

of Theorem 1.8 hold. Hence, Theorem 1.8 implies thatx

1

FZ(t, ) = a P HS <—2_1/av1/wﬂ/a

(L1/a), (1,1/2), (1/2,1/2), ([B1.B/a)
(1/2,1/2), (1,1/a), (1,1/2) ’
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Then apply Properties 1.5 and 1.3 to simplify the above expression:

_ —1 | (1L,1), (La/2), (1/2,2/2), ([BT.8)
FZ(6,9€) = P THE (2 (veP g 1) o2 (/2 )

(1/2,a/2), (1,1), (1,¢/2)
=Pl (27 g

(3] )
(0’1)>(1_’—ﬂ-|9ﬁ) ’
This proves the lemma when d = 1.

Case Il d > 2. Because the function x — Z, g 4(t, x) is a radial function, it is known
that (see, e.g. [36, Theorem 3.3 on p. 155]),

e X
FZ(t,)(€) = zd/ztfﬁ1*1|g|/ dxHy, (
A :

o

(LD, (TB1.8)

20=lyB | (1/2,0/2), (1,1), (1,a/2)

)I<d_z>/2<x|s|>(|5|x)*d/2,

where ], (x) is the Bessel function of the first kind. Then we can apply Theorem 1.10.
Similar to the previous case, all conditions are satisfied with the conditiona* =2—8 >
0. Hence,

_ 1), (1, ) d X ) )
FZ(t,)(&) = /P17 H? (2 (veP gy | o0 2 @) (A1 ﬂ))

(d/2,a/2), (L1), (1,a/2)
111 A
= /A1 (2 Lyehle

(0,1) )
(0,1, 1-181,8)/°

where the second equality is due to Property 1.3. This completes the proof of
Lemma 4.2. O

Note that the case d > 2 can be also proved by writing the Bessel function in the Fox H-
function form by (A21) and then applying Theorem 1.8. We leave the details for interested
readers.

Lemma 4.3: The fundamental solutions Yy g 4(t, x) and Z;)ﬂ)d(t, x) are given by (3.3) and
(3.4), respectively.

Proof: We first prove the expression for Y, g4. By Section 2 of [12], we know that
Yq,p,4(t,x) is the Riemann-Liouville fractional derivative in t of Zy g 4(t,x) of order
[B1— B.Notice that Z, g 4(0,x) = 0for |x| # 0. Denote the Riemann-Liouville derivative
of order B € (0,1) by D(’;L, ie.

B _d 1 /t fx)
<D0+f> O=gra=p ) Gogpte ori>o (4.1)
By Property 1.4,
207 1yth

|x|*

o —d/2(B1-1y,.—d g2
Zapd(hx) = LT Hﬂ( O, 1-[A1,6)

(1—d/2,/2), (O,1), (0,a/2)>

Because a* = (2 — 8) + (2 — «)/2 > 0, we can apply Theorem 1.11,

a—lvtﬂ

x|

_ B A 2
D(E'f ﬂZa,lg,d(t,x):n d/2|x| b lHiﬁ(

(1_ [ﬂ—l’ﬂ)’ (l_d/2>a/2)> (0>1)> (0,0[/2)
(031)> (1_“3})5):(1_ﬂ’ﬂ) ’

Then we use Properties 1.3 and 1.5 to simplify the above expression to obtain (3.3). The
expression for Z p,4 €N be proved in a similar way. g
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Lemma 4.4:  The Fourier transforms of Y, g.4(t, x) and Z /3 4(t,x) are given by (3.6) and
(3.7), respectively.

Proof: We first consider Yy g 4. From Lemma 4.1 and the proof of Lemma 4.3 it follows

Fapalt,)© = DY PP HE] (27w g

Because a* = 2 — 8 > 0, we can apply Theorem 1.11 to obtain that

FYqpa(t,)(E) =P H) (2_1vt5|§|“

(0)1)) (1_[,3])ﬂ)) (l_ﬂ)ﬂ)> ’

This is simplified to (3.6) by Properties 1.3 and 1.5. The identity (3.7) can be obtained in a
similar way. O

Lemma4.5: Forall u > 0and 0 < 6 < min (1, u), the following H-function is nonnega-
tive:

a1« ‘ ") =0, forall x eR. (4.2)

Proof: We only need to prove that the following function is nonnegative

el (1.0)
f(x) = |x| 1H11’? <|x| (l;l)), x € R.

By Theorem 1.9 and Equation (A19), the Laplace transform of f is equal to

/0 dx e ¥f (x) = Eg,u(— 2).

By [32], we know that the above Mittag-Leffler function E, g (—z2) is completely monotonic
ifand only if 0 < @ < min (8, 1). Then the Bernstein theorem (see, e.g. [38, Theorem 12a])
implies that the function f (x) is nonnegative. O

Lemma 4.6: The nonnegative statements in Theorem 3.1 hold true.

Proof: We first prove the case (a). In this case, 8 € (0, 1]. When 8 = 1, Z and Y coincide
and they are alpha stable densities. Hence, we need only consider the case 8 € (0, 1).
Because lim; o Zy g 4(t,x) = 0 for all |x| # 0, and noticing that I1 Payl=p — 14 (see, e.g.
Theorem 3.8 of [11]), we see that

L _
Zapd(t,x) =1 P01 PZ, 5 a(t,x) = 1P Yy pa(t, %).

Hence, it suffices to show the nonnegativity of Y, g 4(¢, x). Notice that by Property 1.5,
ds X1 5| an 10 ((yo—f | BB
J= / B Hy <2a 0 | @zam, e ) i ((ts) ’ ((8)) )

_ g * ds B |x|%/B WP e H 1
2@=D/BY1/B" | (d/22/26). (Lar/28) ts

(B:1)
11/B) )"
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Now we check conditions in Theorem 1.8. Condition (1) of Theorem 1.8 is satisfied
because aj = 1/ > 0 and a5 = (1 — B)/B > 0. Condition (A16) of Theorem 1.8
holds because

A1 =0, A2 Zﬂ, Bl = d,B/a, 32 = Q.
Hence, Theorem 1.8 implies that

_ a—2p521 |x|%/P
J=F"H} (tz(a—l)/ﬂvl/ﬂ

Then by Property 1.5, we see that

Y(t,x) = 2P x4 _/Oo dss_lHll’z1 i P
0 > 2ua—1,,

(d/2,0/2B), (1,1/B), (Lt/2B)

L1/B), (B,1) )

L1 - ,
Ed/Z),oc/Z)) (1,01/2)> Hll’)? ((ts) ’ Eilﬂ))) '
By Lemma 4.5, the second H-function in the above equation is nonnegative. On the
other hand, Theorem 3.3 tells us that the first H-function is nonnegative. Thus, Y (¢, x) is
nonnegative.

As for the case (b), it is known from [31] that Y5 g 4 is nonnegative for d < 3. By the
same argument as in the proof of (a), Z, g 4 is also nonnegative.

Finally, for the case (¢), it is proved in [25] that Z; 5.1 (t, x) is nonnegative. By the same
reason as in the proof of (a), Yo 8,1 and Zy g1 are fractional integrals of Z, ; , of orders
1 — B and 1, respectively. Therefore, both Y, g1 and Z, g,1 are nonnegative as well. The
proof of Lemma 4.6 is now complete. O

Proof of Theorem 3.3: The Theorem 3.1 follows from the above lemmas. g

4.2. Proofof Theorem 3.3

Proof of Theorem 3.3: The characteristic function (3.14) of X is proved in [37, (7.5.3) on
p.211]. For the density py 4, we need to compute the inverse Fourier transform. From [37,
(7.5.5)] this inverse transform is

o0
Pad(r) = Q) 42p1=d/2 f e Jia—a)p ()t 2dt.
0

By (A21) and (A22), we have that

2.2
(d+2)/2 _ @d+2)/2,10 (T°F
t _ rt) = (2/r H —_—
Jid—2)/2(rt) = (2/r) 0,2( T | @, >
and )
e Lo
¢ = Ho (t ‘ 0,1/a) )
Hence,

o0 adaQ| —- _—
_ _—dj2 —d 100 ([T 1,0
Pad(r) =7 0r /0 2 (( 2) (@d/20/2), (La/2) )HOJ (t ©.1/e) ) dt

Application of Theorem 1.8 to evaluate the above integral yields the theorem. O
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5. Proof of Theorem 3.5

Proof of Theorem 3.5: Recall that Jo(¢, x) defined by (1.4) is the solution to the homoge-
neous equation.
Using an iteration procedure as in [19], we have

fn(sl’xlr e S X t’x) = gn(sl’xlr c s S X t, x)]O(SU(l))xa(l))
where
1
(S, XL, oo Sy Xy £, X) = EY(f = So(n)s X — Xg(m)) - - Y (S5 2) = So(1)> X0 (2) — Xo(1))>
and o denotes a permutation of {1,2,...,n} suchthat 0 < s5(;) < -+ < sg(n) < t.Fixt >0

and x € R4, set fu(s, 9,1, X) = fu(s1, Y15 - -» Sn> Yu> £, X). Then we have that
s £ [ en
n n
= n!/ , dsdr A@Z ] dydz fu (s, y, t, ) fu (1, 2, , X) 1_[ A(yi — zi) 1_[ y(si — 7).
[0,¢]" " i=1 i=1

(5.1)

where dy = dy; ... dy,, the differentials dz, ds and dr are defined similarly. Set u(d§) :=
i, m(d&;). Using the Fourier transform and Cauchy-Schwartz inequality together with
(2.8), we obtain that

2
n! ”fn(" o t)x) ”’)—(®VI

C2n! - i
< (27tr)nd ‘/[O’t]Zn Rd Fgn(s,t,x)(E)Fgn(r, -, t,x)(§)(d§) E v (s — r;)dsdr
(5.2)
6? n! , 12
= (27T)”d v/[O,t]Z" (,/[‘{nd (fgn(S, ',t,x)(g)) M(d§)>

12 n

X (/Rnd (fgn(r,‘,t,x)(é))zu(dgo l_[y(si — r;)dsdr,

i=1

where the constant a is defined in (3.16). Thus, thanks to the basic inequality ab <
271(a* + b?) and the fact that y is locally integrable, we obtain

C2 n! "
A Gy s b, X) 12 yan < —2 / / Fau(s, - t,x 2u(d s; — ri)dsdr
Ut Won = GG | g P00 69O PO [T 61—
C? Ct”n!/' / 5
< ds Fauls, -, t,x dé),
< Gt |8 [ 1T b0 Prde)

where the constant C; is defined in (2.2). Furthermore, from the Fourier transform of
Y (t,-) we can check that
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|Fgu(r, - t,x) ()|

1

n 2
~ )2 l_[ [(50(i+1> —s0@)? T Egp(— 27 (o ti41) = S0 ) Eoiy + - + 50(1)|“)} ,
Y=l

where we have set s5(,41) = t. As a consequence,

/ |Fgn(s, - t,x) (€)1 (dg)
Rnd

R .

< 2 Hsup /Rd (Y (Sq(i+1) = S (i)> ) * Y (So(i41) — Sor(i)> ) Ko (i) €7D (X (3)) X i)
Y= 7
1 n

= [1 /ﬂéd Yo (i41) = So()>) * Yo (i41) = So()> ) Co () A o (1) dX0 )
=1
JR—. 2

= 2 /Rd [Go 1) = S0P T Epp( =27 Wity — 500?10 P 1dr ). (5.3)
! i=1

where we have used the fact that |¢*s® 7| = 1 and that Y and A are nonnegative to get rid
of the supremum in 5. Therefore, using Fourier transform again we have

~2n

c:C
Aot 2y < 2 f/ w@de) [ ds
U e Qm)md Jgnd T,(t)

n
X 1_[ (sit1 — Si)zﬁizEé,ﬂ( — 27 M (sip1 — s)P1EI9), (5.4)
i=1

where T),(¢) denotes the simplex
T,(t) :=={s=(51,...,8,) : 0<s3<---<s, <t} (5.5)
By the change of variables s;11 —s; = w;for1 <i <n—1landt—s, = wj,, we see that

c2cn n _
¢ 2 t ot l—[ 2212 -1, B¢ ) )
n'l n(" oh x) ||H®n = (271 )nd /l\{”d /St,n i=1 Wi E’B"B( ’ ij |{§l| )dWll/L(d{Sl),

where
St =f{(wi,...,wy) € [0,00)" 1 wy +---+w, <t}
We take N > 1 which will be chosen later, and let

_ p(d§) B .
CN_/s|zNISIZ°‘—‘“/5 and Dy = p{g € R : §] < N} (5.6)
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Let I be a subset of {1,2,...,n}and I° = {1,2,...,n}\I. Then we have

,/Rmzfs me zEﬂ VW?E:’I“)dwm(dgi)

[f’lll

n
2625 .
/RM/S [Twi" 7Ep (=27 vwl 1&1%) (L= + Lgsny)dwipn(d&)

tnZ 1
= ) f dw/ wde) [T B3 (= 27wl &1 wi 1 g1=m)
1c{1,2,..., iel
2 B 282
XHEﬁ,ﬁ (=27 oWl 1g1") Wi 1ygiony.
jeI©

where dw = dw; ...dw,. For the indices i in the set I, for some constant Cg > 1 (one
may choose Cg = r'B)—2)

E} 4(— 27wl |&1%) < Cp. (5.7)

Now using the inclusion S; , C S! x SI* with

S{: {(w,-,iel):w,- >0, Zwi < t} and S{C = {(w,-,ielc):w,- >0, Zwi < t},

iel i€l

we obtain that

[ i T e
Rnd Stnl 1
1]
< Z / ucaey [ aw
IC{12 ..... n} t
iel JeI‘

Furthermore, one can bound the integral over S in the following way

22 2p-2 -1, B
/SIC l_[w Eﬂﬂ vw |§J de < /uf 1_[ Eﬁﬁ -2 vw; |Sj|o‘)dw]-.

t jel¢ Ry jeI©

Then make the change of variables wf |&;|* — vj to obtain

2 -2 _
B (27w Ig1%)dw
(0001 Je]c " !

yImVE
< E2 (=27 vy dy;
l_[ & |2a a/B / ,3 B.B 775

JEI©
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1]
=C 131_[ |€|2(x a/B’

JeI©

Where
Chﬂ = / —V / ES,B( \)V)d‘l/.

Note that the integrability of the above quantity at zero and at infinity implies that § > 1/2
and B > 0, respectively. Thus we have the following bound.

/Rnd/S wa 2E2 UW Plg| )dwign(d&)

I / 282 d. || 1(dég))
< E Cg ||W dw; - (n{g e R 1 [§| < N}) C ||7
Ic{1.2,...n St el ( ) WP |&|>N,vjel jele |§]|2a o/
Il -1~

C,'t C
B vB I n=Il|

< G g i
ez D@ = DI+ 1)

LA F2B-Dk
8 Cg( )rar—merp et
where C, = max (Cg, C,,g), and Cy and Dy are defined in (5.6). Observing the trivial

inequality (Z) < 2" we have

(2p—Dk

A e n J k ~n—k
Zn'”fn T x)||7-(®n = on )n ZZ( )(C*Ct) F((Zﬂ—l)k—}—l)DNCN

A

ii 2Bk -
— Dk cyF2c.con.
<2n> Lt = T((28 — Dk + 1)

Choosing N sufficiently large so that 2C,C;Cy < 1 yields

12—k (2C,C;Cn)F
' " ) k ~—k * ot
Z ! [fu(- x)||H® = Qn )nd Z F((Z,B —Dk+1) NN 1-2C.CCy =

n=0

This proves (2.7), and thus the existence and uniqueness of the solution. g

6. Proof of Theorem 3.11

Lemma 6.1:  Suppose that the initial conditions uy(x) = uy are constant. Then under the
three cases of (1.6), we have that

if B € (0,1],

uo+tﬁ Yy ifp e (1,2). (6.1)

Jo(t,x) =
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Proof: By Theorem 3.1, we know that under the first two cases of (1.6), the fundamental
solutions are nonnegative and hence,

[A1-1 rp1-1
k
Jo(t,x) = ; ”Fﬁ]—l—k/Rd Oz (t,x — y)dy = kX_:O ”rm—l—k}"[a Z(t, ')] (0,

which is equal to the right hand side of (6.1). As for the last case in (1.6), because Z is
still nonnegative, the contribution by u can be computed in the same way. However, we
do not know whether Z* is nonnegative, and thus we cannot use the Fourier transform
arguments to compute the contribution by u;. Instead, we compute it directly:

ZF  (tx)dx = Sy_ 2 ooxlez,o X lap dic
wi P - 0 L2\ 2p¢f | @20, an ) =7

where
27Td/2

= rd) (6.2)

Sd-1
Then by Theorem 1.9, we have the following Laplace transform:
o0 o
—ax, 120 (X (LA) 1.2 ( B2 ‘ (1-d/2,1), (0,1))
= H — dx = Hy;y (2vtFz .
g(2) /0 e "x M, (2vt/3 ) 22

(d/2,1), (4,1 (0.@), (0,8)
Then by Theorem 1.7,

rdd/2
g(0) =hj; = (2/ )-

Putting these identities together, we have that

/Rd Z;‘)ﬂ,d(t,x)dx =1.

This completes the proof of Lemma 6.1. O

Proof of Theorem 3.11: Since A(x) = |x|™*, we have u(d§) = C,(lél’(_d, for some
coeflicient Cy; see, e.g. [35]. We begin with the upper bound. By the hypercontractivity
property of the n-th chaos, i.e.

La(fuCo s ) @) < 0 = D2 (G )12 (6.3)
On the other hand, from the proof of Theorem 3.5 (see (5.4)) it follows
s £ ) 12y = 1 fn s 650 [0

_Gagq
- (Zn)"d

n
(iv1 — )PP T2ER 5(— 27 w(sipn — s)PIEN™) & dEds;
Tu(t) JR pp
n i=1

c2erCr /vyl n o )
== K(Ztn)”d f /dl_[(si“ — )2 "‘Eé,ﬂ(— i) i1~ dn;ds;
T(t) JRM (7
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crcicr /vy e / 2pa
= — c( dS 5
(27‘[)”d oL l_[ (Sit1 — si) i

where a is defined in (3.16),
~ d * 1
C.= /Rd E3 4(— In|*)Inl<~4dn = sd_lfo E} 4(— 1)< 1dt,

and Sy_ is defined in (6.2). According to the property of the Mittag-Leffler function at
zero and infinity, if 0 < k < 20, then the above constant C is finite. Then, under the
condition that ¥ < «(2 — 1/p) (this condition implies 0 < k¥ < 2«), the integration over
ds can be evaluated explicitly; see [19, Lemma 4.5]. Hence,

" & t(2ﬁ—1—%'()n (2/v)<n/e
e )”d K LB —1- 11y

1L (fn (s 5 £, x))HLZ(Q)
where C, :=T'(28 — 1 — Bk /a). Denote

= G )dc C.C:C (2/v)</e.

Thus we obtain

=R ®n/2t(5_,_i
1L (fuC s ) 2y < Ci . (6.4)
() B
r(@B—1-E95n+1)2

This bound together with the hypercontractivity implies that

@M B3 — )5
Mnlfaoos b lir (@) < Gt P (65)
rep—1-")n+1)2
Therefore,
oo . o0 n/ztg),,p2
lutt, Ollr@) < Y Ml ) Ip) < C Yy, ————
=0 o ' (26n + 1)2
where
0:=B—1/2— Bic/Qa). (6.6)
Then by the fact that I'(1 + 2x) > I'(1 + x)% forx > —1,
oo n/Ztgn 12
t C = CE (@ 0 1/2)
lutt, ) llpe) < tZ reng ) — Cte (0P
< CCp exp (t(CK CCC, (2/v)/% (2m) ) TF-a= p =i ) ,
for some positive constant C = C(w, 8, k), where in the last step, we have used the

asymptotic property of the Mittag-Leftler function (see, e.g. [30, Theorem 1.3]).
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Now we consider the special case when y is the Dirac delta function.
By Lemma 6.1 and the assumptions on the initial conditions we have

Jo(t,x) = uo + tP " ur Lgony = uo.

From the proof of Theorem 3.5 (see (5.2) and (5.4)), we see that

1 ujCl -
I (f (.,-,t,X))”z 0 / dS/ dg ¢ (e ('))Zﬂ_z
n(fn L2(Q) — nl (27r)nd [0,¢]" Rnd 11:! o1 o (i

x Eﬂﬂ (=27 (o i41) — Sa(i))ﬂléa(z’) ot Bl 11T

_ ¢)2B-2
(27‘[)”d /n(t) ds /Rnd dé il:[(sz—H si)

X Eﬁ’ﬁ (=27 v (sip1 — soPlE + -+ &%) i<,

Then by the change of variable & + - - - & = 7; and replacing R"? by R"%, we obtain that

”I”(fn("" t,x))“?‘Z(Q) (27‘[)”d ‘/’; ( ) \/R " 1_[(51+1 - 51) :3 -2
n(t 4

x E,g,g (=2~ V(5i+1 - 5i)ﬁ|77i| ) Ini = nia <4 d&ids;

> (sie1 — 5P 72
(277 )”d /Tn(t) /R"d H Z l

+ i=1

x Eﬂﬁ (=27 (sier — )P Imil®) Ini — nia | 9dEids;

> (si41 — )22
(27T )"d /Tn(t) /R”d 1_[ 1 :

x Eg g (=27 V(Sz‘+1 —si)ﬂ|n,-| ) il ~déids;,

where 179 = 0. Then with another change of variable /2% (st — s)P/*n; — n;, and
by the same reasoning as before, we obtain that

Li2
”I (fn N A x))”Lz(Q) - (27‘[)”d ,/T ® /Rndl_[(StJrl —Sz) 26— Z_TEﬂﬂ (_|771| )|7]1|K_ d%.ldSI

+ i=1

ey (C f 22
= (Zﬂ)"d <2d) (2/‘)) ,,(t)l_[(Sl+1 si)

tn(2/3 1—*)(2/]))Kn/0l 2cncn(47.[) ndcn
r(n2p—1-29+1)
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Therefore, by the asymptotic property of the Mittag-Leffler function,
© 12 (CCam)—aC,)" tnCB=1-15) (21 ¥
Elu(t,x)?] = )Y b (GCUm~C,) e @/v)
n=0 F@2p-1-2)+1
>c u% exp ((CK6(4n)_dC*(2/v)"/"‘)2ﬁfllﬁx/a t) ,

for some positive constant ¢ = c(«, B, ). This completes the proof of Theorem 3.11. [

7. Proof of Theorem 3.14

In this section, C = Cy g, .. denotes a positive constant, possibly dependenton o, 8,4d, v, . ..

Lemma 7.1: Assume that B € (0,2), « > 0 and d € N. Then there is a nonnegative
constant Cy g 4 such that for all 0 < ¢ < min (d/a, 2),

¢
2,1 (L1), (B,B) z
)Hzﬁ (z (d/2.2/2), (L), (1,a/2>)‘ = Cupd g forallz=0.

Proof: We first note that condition (A6) is satisfied. Because a* = 2 — 8 > 0, we can
apply Theorem 1.6 to obtain that

H2,1

(Z (1.1), (B.8)
2,3

(d/z,a/2>,(1,1>,(1,a/2>) =00/2);  z— o0

As for small z, note that the poles of I'(1 + s) are
A={-1+k :k=0,1,2,...};

and those of ' (d/2 + as/2) are
21+d
B:= :—;:120,1,2,...}.
o

To find the leading term when z — 0, we need to find the first nonvanishing residue of
H%z; (s)z~* at poles A U B, where

r'd/)24+as/2)'A+s)I'(—-s)

21,4
s = T G T (—as/2) 70

CaseI Whend # « and d # 2«, then the leading pole (I = 0) in B does not coincide
with the first two poles (k = 0, 1) of A. Hence, the asymptotic expansion in Theorem 1.7
(1) implies that

(1’1)’ (ﬂ’ﬁ)
Hys (Z @/2a/2), (1D, (l,a/Z)) = Kz + Bz + 122 + 0D + 0GEY*); z—0.

Here h?} are defined in (A12). Notice that 3, = 0 due to the presence of the parameter
(B, B). Hence,

( (1.1), (B.8)

2,1 B 5 ia.
Hys (d/z,a/z),(l,n,(l,a/z)) = 0(z%) + 0(z""); z— 0.

2,3
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Case Il Now we consider the case when d = «. The first pole in A U Bis s = —1, which
is of order 2. Now we compute the mentioned residue:

Res [Hg (S)Zs] = lim [(s 12K (s)zfs]/

Jim [+ D*H 01592

Slinjl z~* [H’f () H3(s) + Hi()H5(s) — Hi(s)H5(s) log z] ,

where Hg; (s) is defined in (7.1) and

I'(—5)

Hi(s) = s+ D?T(1 +5)d/2)T(1+s) and Hi(s) = TG BT (=B

Now simple calculations show that

(1+s)? 2

Jim, (A+sd/2)(1+s) d

H¥(—=1) = lim Hi(s) = 2

1 o s—>—1 1 o d

Hi(—1) = limlH’zk(s) =0,
s—>—

d . L I'(—s) 1 !
FRUsAS — Jim, T'(—ds/2) <F(,3(1 + s)))

_ @ . vBA+s)
I'(d/2) s>-1 T(B(1+5s))

B

Td/2)’

where 1/ (z) is the digamma function and the last limit is due to (5.7.6) and (5.7.1) of [29].
Thus,

Hi(—DH;(— 1) =Hi(—1)H;(—1) =0 and
koo koo /I 2/3 _ :3
Hi(=DH (= 1) = dr(d/2) — T'(A+d/2)

Hence, ,
z
Res [H21(0)2] = =5
s:e_sl 2,3 ©) T+ d/2)
Therefore, by the definition of the Fox H-function,
2,1 (L1), (B,8) _ ‘
H2,3 (z (d/z,d/z),(l,l),(l,d/2)> =0(); z—0.

CaseIII  As for the case d = 2¢, the first pole in A U Bis s = —1, which is a simple pole.
As calculated before, the residue at this pole is vanishing, hjoz = (. Hence, we need to

consider the next pole at s = —2, which is a pole of order 2. Use the asymptotic expansion
(A11) to obtain that

H>! ( (L1), (B,8)

_ 2 .
23 \7 | dj2.0/2), 1,1), (1,a/2>) =0@"logz);  z—0.
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Finally, because a* > 0, by Theorem 1.2, our H-function is a continuous function for z > 0.
With this, we complete the proof of Lemma 7.1. g
Lemma 7.2: Foralla € (0,2], d € Nand x < min{2«, d}, one can find { < min (d/«,2)
and a nonnegative constant C (independent of a) such that

/ |x —a|“O(x)dx < C< o0 forallaeRd,
R4

where
1

O = .
) |x|a+d + |x|d7{a

Proof: We divide the integral domain into {|x| < 1} and {|x| > 1}. Over the domain
{|x] < 1}, we have

1
|x —al *Ox)dx < |x —a| ¥ ——dx
d—ta
x|<1 Ix|<1 |x]
1 1
= / |x—a|_Kd—dx+/ Ix—al_Kde
Ix|<1, x| <|x—al |x[4—¢e lx—al<|x|<1 |x[4—¢e
1 1
f |X|_Kde + f Ix — a|_"—d_dx
Ix|<1, |x|<|x—al |x[d—¢e Ix—al<|x|<1 |x — ald—t«

1
<2 — —_dz<C.
/l;l<1 |Z|K+d—§a

The last inequality is valid since we can choose ¢ sufficiently close to min (d/«, 2) so that
Kk 4+ d — ¢a < d. On the other hand, over the domain {|x| > 1}, we have

1
/ |x —al *O(x)dx < / lx —a|™* +ddx
Ix|>1 x|>1 ||
</ | |—“1d+/ x—a ™ —d
< x—a x x—a x
lx—al>|x|>1 |x|otd Ix|>|x—al>1 |x|otd
1
+ / lx —a|™" dx
x|>1>|x—a] |x|otd

1
52/ —ddz+/ |z|7™*dz < C.
2|51 |z]%F lz]<1

Note that the above constant C does not depend on a. 0

IA

Lemma7.3: Assume k < min{2a,d). Then for all s,r > 0 and x5, y, € R, we have that
/zd Y (5,1 — )Y (1,31 — y2)| |1 — y1] ™ dxidyr < Copavn (17,
R

where C does not depend on x, and y, € R%, and

—g_1_F
0:=p8-1 2aK'
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Proof: We use the notation ® (x) in the previous lemma. By Lemma 7.1 and the expression
of Y through Fox H-function (3.3), we see that for any ¢ < min (d/«, 2), there is a constant
Ca,p,d,v,c Such that

|
el T

_q1_8d X

Therefore, by Lemma 7.3, we have

./RZd [Y(s,x1 = x2) Y (r, 31 — 2)| Ix1 — y117“dx1dy

p-1-4 L%\ o (VL= 02 -
< Cu B, (1) A‘WO< Bla C) ey lxp — y11” " dx1dy;

<C po1-Lf p=1-xB/a T onda o (1224
< Cupdve? @s i \ Ja z1 (z1)dz; Fla Y1

1P g q_ J1—)2
< Capudwgr? ™ e ST /Rd O( rb/a )dy 1

B—1p—1-kpla

1Y (t,x)| < Copanelxl P!

J1— X2
5.3/“

< CoBdw,g"

By symmetry, we also have
f/ y Y (5,1 —x2) Y (ry1 — p2)| |x1 — y1l ™ dxrdyy < Copaes’ P 1ble,
R

Now from the fact that ¢ < aand ¢ < bimplies ¢ < ab, the lemma follows. O
The following lemma is from [3, Theorem 3.5].
Lemma 7.4: Let T, be the simplex defined in (5.5). Then for all h > —1, it holds that

ra+m" Ry

_ _ _ hqe — -~V T
an(t)[(t $p)(Sp — Sn—1) ... (52 — s1)]"ds T h) 1 D)

Proof of Theorem 3.14: Following the same notation and arguments as the proof of
Theorem 3.5 until (5.1), we have

2
”!”fn(w - 1, X) ”H@n

1 n n
<C— dsdr dydz g, (s, y, t,x)gn(r, 2, £, X) 1_[ Ayi — zi) l_[ y(si—ri).

n! 2 2nd
(0,15 R i=1 i=1

Furthermore, by Cauchy-Schwarz inequality, we obtain

n
/l‘wd dydz g, (s, y,t,%)gu(r, 2, £, X) llj! Ay — zi)

n 1/2
< {/ dydz gn(s, v, t,X)gn(s, 2, £, X) l_[ Ay — Zi)}
R2nd

i=1

" 1/2
X {/2 ) dydz g, (r,y,t,x)gn(r, 2, t, %) l_[ Alyi — Zi)}
R2m i=1
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Applying Lemma 7.3 to the above two integrals, we have

/ dydz gu (s, y, £, X)gn(r, 2, 1 x)]"[A(y, %) < Cl g @S,

i=1

where
n n
¢() =[] Gotirn —so@)  and @) =[] o1 — roa)s
i=1 i=1
with
0<Se(1) <Sg2) <-..<Sgm and 0<7,1) <71p2) <...<Tpm).
Hence,

I/\

U fa oo £ )15 e ""“” /[0] Hy(s,—n><¢<s)¢(r))9dsdr
t)2n ;

(0
.d,

< % > /WHV(S’ — 1) () +¢(*) dsdr
= —Cgﬂd”/ 1_[ (si —r)¢(s)29dsdr
o n! [01‘]2”- visi !

ct cr

«,B,d, vk Tt 20
=— [or]nd)(S) ds

= C} g awsCl # ()% ds

Ty (t)
— Cg‘l/f d,v KCtnF(ZQ + 1)n@0+Dn

T(20 +Hn+1)

>

where C; is defined in (2.2). Therefore,
CZ ,B.d,v KCn
T4+ Dn+1)°

n'”fn > >t x)”'H®n

and o 2! IfuCs t,x)ll%{@q converges if & > —1/2. Finally, the condition 6 > —1/2,
which is equivalent to x < 2«0 — /8, guarantees both condition & > —1 in Lemma 7.4 and
the assumption « < 2« used in Lemma 7.3. This completes the proof of Theorem 3.14. [J
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Appendix 1. Fox H-function

Definition 1.1:  Let m, n, p, q be integers such that 0 < m < q,0 < n < p. Let a;,b; € C be
complex numbers and let o}, B; be positive numbers, i = 1,2,...,pand j = 1,2,...,q. Let the set
of poles of the gamma functions I"(b; + Bjs) doesn’t intersect with that of the gamma functions
I'(1 — a; — a;s), namely,

—b;—1 1—a+k
{h]-,: / ,l:o,l,...}ﬂ{aik:L,k:o,l,...}:@, (A1)
Bj a;

foralli=1,2,...,pandj=1,2,...,q. Denote

[TL T+ o) [TZ, TA — ai — ais)
1y T(@ + i) [T, T = by — ajs)

Hyo' () =
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Figure A1. Some illustrations of the path L.

The Fox H-function

m,n — m,n
Hp’q (Z) = Hp,q [Z

(a1, 1) - -+ (ap, p)
b B1) -+ (bq,ﬂq>] (42)

is defined by the following integral

1 _
H;’fé”(z) = %/LHIT{’;(S)Z *ds, z € C, (A3)

where an empty product in (A3) means 1 and L in (A3) is the infinite contour which separates all
the points bj; to the left and all the points aj to the right of L. Moreover, L has one of the following
forms:

(I) L = L_« is a left loop situated in a horizontal strip starting at point —oo + i¢; and
terminating at point —oo + i¢h, for some —o0 < ¢ < ¢, < 00;

(2) L = Ly is a right loop situated in a horizontal strip starting at point 400 + i¢; and
terminating at point 0o + ig, for some —oo < ¢ < ¢ < 00;

(3) L = Ljycc is a contour starting at point y — ico and terminating at point y + ioo for some
y € (— 00,00).

See Figure Al for some illustrating paths. According to [22, Theorem 1.1], the integral (A3)
exists, for example, when

9 P
A = Z'B] — ZO{I‘ Z 0 and L= Lfoo, (A4)
j=1 i=1

or when

n m
u*:=2ai— iaf+zﬂj_ i Bi >0 and L= Lijc. (A5)
i=1 i=n+1 j=1 j=m+1
We call the poles aj (see (A1) of (1 — a; + @;s), i = 1,...,n, simple, if
Vi, j, O{j(l—ai—}—k);éoli(l—aj—i-l), i#j, i,j=12,....,n; kI1=0,1,.... (A6)
Similarly, the poles by (see (A1)) of T'(b; + Bjs),j = 1,..., m, simple, if
Vij, Bibi+k) #Bibj+ D,  i#j ihj=12,...,m; klI=01,.... (A7)

Theorem 1.2:  I(Part (iii) of Theorem 1.2 in [22]) Let L = Liy oo, a* > 0, z # 0, then Hp' (2) is
analytic on {z : |argz| < a*m /2}.



STOCHASTICS (&) 203

A.1. Some elementary properties

Property 1.3:  (Property 2.2 of [22]) Ifn > 1and g > m, then

(@ieti)1,p -1
Hm,n — Hm,n
P4 <Z (bj’/gj)l,qfl,(alsal)> p—1g-1 |7
And similarly, if m > 1 and p > n, then

(aiﬂi)l,p—l)(bl)ﬂl)) _ gl <Z

(aiai)2,p
(bj)ﬂj)l,q—l )

(bjBj)1q B

(aiai)1,p—1
H™ | z .
pq ( (b,Bj)2,q )

Property 1.4:  (Property 2.3 of [22]) It holds that

1 | (@aip
)2 L - — gmm
P (z (bj,,sj)l,q) ap (z

Property 1.5:  (Property 2.4 of [22]) For k > 0, it holds that
(@iai)1p Kk | (@ikai)ip
H™" =k H™" :
P <Z <bj,ﬂ,->1,q> P (Z (bpkB)ng

A.2. Asymptotics at zero and infinity

<1—bj,ﬁj)1,q>

(1=aii)1,p

The following two theorems are some basic results on the asymptotic expansions of the Fox H-
functions at zero and infinity.

Theorem 1.6:  Suppose HZ’&" (2) satisfies either A < 0,a* > 0or A > 0. If the poles of ' (1 — a; +;s)
do not coincide, i.e. (A6) holds, then when z — oo, we have

nox aj—1-k
HY(2) ~ Y Y haz %, (A8)
i=1 k=0
where
(ot LT (b1 =0+ RE) Ty T (1 - @ = (1 - a + K1) "
lk = X K .
kla Hf:n-&-l r (aj +[1—a;+ k]%) ](‘sz—}—l r (1 —bj—[1—a+ k]%)
Proof: See section 1.5 of [22]. Equation (A8) is asymptotic expansion 1.5.1 of [22]. O

Theorem 1.7:  Suppose HITE’I” () satisfies either A < 0, a* >0 or A > 0. When z — 0, we have the
following two cases:

(1) If the poles by are simple (see (A7)), then
m 00 ﬂ
H;f’é”(z) ~ ZZhj*lz Bi s (A10)
j=1 =0

(2) Ifthe poles by (see (A1)) of T'(bj + B;s), j = 1,..., m, coincide:

Ji,j,  Bibi+k) =pibj+D, i#j Lj=12...,m kI=0,1,...,
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then
b +z

Hy'(2) ~ Zlﬂzﬁ +Z Z iz i [logz]’, (A11)

Here

e L ( [b+l]ﬂl)l_[1 1F(1—ai+[bj+l]%;).
O T, P (0 — 1+ 0% ) [Ty T (1= b+ L+ 1)

(A12)

ZJ{J is summation over j, I such that the by do not coincide; Z;/l is the summation over j, 1 such that
bj; coincide with order Nﬁ

1 7 (N¥ —1 n i
= 2 () (e e

where N;; — 1 —nand n — i are orders of derivative;

N Jn*
His) ==V [[T+Bs), Hie)=6—bY [[T0+BOH (), (Al4)
J=h j=i

where b is the pole with order N*.

Proof: See section 1.8 of [22]. Equation (A10) is asymptotic expansion 1.8.1 of [22]. Equation
(A11) is asymptotic expansion 1.8.2 of [22]. O

A.3. A convolution property

The following theorem is a simplified version of Theorems 2.9 and 2.10 in [23], which is sufficient
for our use. We need another parameter for the Fox H-function (A2):

q

p
j= i=

Theorem 1.8:  Let (af, Ay, 1) and (a5, Ay, [12) be the constants (a*, A, ) defined in (A5), (A4)
and (A15) for the following two Fox H-functions:

(aiei)1p MN (di8i)1,p
(1)
pq (x (hj»ﬁj)l,q> and pQ \* (€,7)1,Q
respectively. Denote
1 — N(a; N(b;
A = min 7(1), By = min ﬁ,
1<i<n o; 1<j<m ,3]'
A2 = min é}t(cj) B2 = min iudz)
15isM 1<isN - §

with the convention that min (¢) = +o0. If either of the following four conditions holds
(1) a} >0andaj > 0and Ay # 0;
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(2) af>0anda’ >0and A1 #0;
1 2
(3) af =A1=0,N(u) < —1landaj > 0;
(4) a5 =A,=0N(u) < —landal >0;
(5) af =A1=0,N(u1) < —landal = Ay =0, R(uy) < —1,

and if
A1 +B;1 >0, A,+B,>0, Ai+A, >0, By+B; >0, (A16)

then, forallz > 0, x € R,

p+P.g+Q

M,n+N
H™ zx
5,8 1,m> (651,05 (0jB))m+1,4

(@isti) 1,15 (di28i)1,P5 (@) nt1,p >

o0

@oed1p\ MmN (X | @osrpy dE

= HM | zt Hp. (f )—.

/o P ( (bj’ﬁﬂl,q) PQ \t [ gmia/ ¢

Proof: By Property 1.4,
MN (X | (dis)1p NMm [t ]| A=cyie

HY (2 ) =Hy (= . Al
PQ \t [ G QP <x (1=di8i)1p (A17)

If both a} > 0and a3 > 0, then one can apply Theorem 2.9 of [23] withn = 0,0 = 1, w = 1/x, and
with the following replacements: N — M, M — N,P — Q,Q — P,¢; —> 1 — ¢, d; — 1 —d;.
When aj > 0buta} = 0and A, # 0, because both z and x are real numbers, Theorem 2.9 of [22]
still holds (see the paragraph before Theorem 2.10 of [22] on p.59). Therefore, we have proved the
theorem under conditions (1) or (2).

If either of conditions (3)-(5) holds, we apply Theorem 2.10 of [23] in the same way. Note that
the parameters p for both Fox H-functions in (A17) are equal. ]

A.4. Some integral transforms

The following result on the Laplace transform of the Fox H-function is used in this paper. Denote

ILA)(¢t) = /Oof(x)e—”‘dx, t e C.
0

Theorem 1.9:  (Part of Corollary 2.3.1 of [22]) Suppose that a* > 0. Assume that w € C, a > 0
and o > 0 are such that

+Rw) > —1. (A18)

Then

(aiti)1,p 1 1{ a | =wo), (@i
L H™" o £ = Hm,n+ -
[ *pa <‘”‘ <b]»ﬁj>n,q)] 0= prthoirg o | @
We also need the following convolution result, which is related to the Hankel transform of the
Fox H-function.
Theorem 1.10: (Corollary 2.5.1 of [22]) Let a* > 0 or a* = A = 0 and R(u) < —1. Let
n,weC,t>0ando >0 be such that

G
oR(m) +RAw)+ 17 min —— > —1,
1<j<m ﬂ]
1 — N(a;
T min ﬂ >§H(w)—g+1,
1<i<n o 2
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and
Nn) >—1/2.

Then foralla > 0and b > 0,

oty 0oy Hmn (per | 0 gy
[t (e g (|
w+1
_ L (2T e (b (2T
20x \a P29 \ x1 \ g

A.5. Riemann-Liouville fractional derivatives

+1 1 o i G
(1_W27_E)i))(aha!)l,p)(l_V;T"ri;i) x>0
(bj,B)1,4

Recall that the Riemann-Liouville fractional derivative of order & € (0, 1) is defined in (4.1). The
following results are used several times in this paper, which is a special case of part (i) of Theorem
2.8 of [22].

Theorem 1.11:  Leta € (0,1), w € Cand o > 0. Ifa* > 0 and (A18) holds, then

(ai,ei)1p _ow—apymntl o
(bj,ﬁj)l,q)] () =x"THy [ g | ¢

(—w,0),(ai-0t)1,p )

o w m,n o
[Do+t Hpg (t (BB g (—wH,0)

A.6. Some special cases
The Mittag-Leffler function is a special case of the Fox H-function (see (2.9.27) of [22]):
_ gL/ _|©D
Epu(x) = HY) ( x ’ o (Hm), p>0, peC. (A19)

The cos( - ) function can be represented as (see [22, (2.9.8)]):

2
z
cos (z) = ﬁHé;g <Z

(0,1), (1/2,1)) . (A20)

The Bessel function of the first kind ], (2) is equal to (see (2.9.18) of [22])

Jy(2) = 2\ o il (A21)
1@ =(Z) 2 (G | (220 ()

Another special case is (see (2.9.4) of [22])

1
HY o) = 527 exp (~57). (422
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