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Local nondeterminism and the exact modulus of continuity
for stochastic wave equation®
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Abstract

We consider the linear stochastic wave equation driven by a Gaussian noise which is
white in time and colored in space. We show that the solution satisfies a certain form
of strong local nondeterminism and we use this property to derive the exact uniform
modulus of continuity for the solution.
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1 Introduction

Let k > 1and 8 € (0,kA2), or k=1= . We consider the linear stochastic wave
equation

2
—u(t,z) = Au(t,z) + W(t,z), t>0,z¢cRF,
oult ) = Au(t,2) + 17 (1,2) )

0
u(0,2) = au((),x) =0.
Here, W is the space-time Gaussian white noise if k = 1 = f3; and is a Gaussian noise
that is white in time and has a spatially homogeneous covariance given by the Riesz
kernel with exponent S if £ > 1 and 8 € (0,k A 2), i.e.

E(W (¢, 2)W (s,y)) = (¢ — )| — y| .

The existence of real-valued process solution to (1.1) was discussed in [13, 4]. Regarding
the sample path properties of the solution, results on the Holder regularity and hitting
probability have been proved in [5]. In this present paper, we determine the exact
uniform modulus of continuity of the solution (¢, x) in the time and space variables (¢, ).
For this purpose, we show that the Gaussian random field {u(t,z),t > 0,z € R*} satisfies
a form of strong local nondeterminism.
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Local nondeterminism and modulus of continuity for stochastic wave equation

The property of local nondeterminism is useful for investigating sample paths of
Gaussian random fields. This notion was first introduced by Berman [3] for Gaussian
processes and extended by Pitt [11] for Gaussian random fields to study their local
times. Later, the property of strong local nondeterminism was developed to study exact
regularity of local times, small ball probability and other sample paths properties for
Gaussian random fields (see, e.g., [15, 16]).

It is well known that the Brownian sheet does not satisfy the property of (strong) local
nondeterminism (in the sense of Pitt [11]) but it satisfies sectorial local nondeterminism
[7, Proposition 4.2]. Recall from [13, Theorem 3.1] that when k = 1 = 3 and W is the
space-time white noise, the solution u(¢, ) of (1.1) has the representation

1. (t—z t+=x
u(t,x)QW(ﬁ, ﬁ)’ (1.2)
where W is a modified Brownian sheet (cf. [13, p.281]). In this case, many properties of
the solution (¢, z) can be derived from those of W (¢, z). For 3 # 1 or k > 2, there are few
precise results (such as the exact modulus of continuity, modulus of non-differentiability,
multifractal analysis of exceptional oscillations) for the sample function u(t, z). Investi-
gation of these problems naturally leads to the study of local nondeterminism for the
solution (¢, x).

In this paper, we investigate the property of local nondeterminism for the solution
of (1.1) and use this property to study the uniform modulus of continuity of its sample
functions. The main results of this paper are Proposition 2.1 and Theorem 3.1. Proposi-
tion 2.1 shows that for a general dimension %, the solution u(¢, ) satisfies an integral
form of local nondeterminism. When k£ = 1 and 8 = 1, this property (see (2.4) below)
can also be derived from the sectorial local nondeterminism for the Brownian sheet in
[7, Proposition 4.2] after a change of coordinates. While for ¥ = 1 and 8 € (0,1), the
property (2.4) is similar to the sectorial local nondeterminism in [14, Theorem 1] for
a fractional Brownian sheet, which suggests that the sample function u(¢, z) may have
some subtle properties that are different from those of Gaussian random fields with
stationary increments (an important example of the latter is fractional Brownian motion).
We believe that Proposition 2.1 is useful for studying precise regularity and other sample
path properties of u(¢,z). In Theorem 3.1, we apply Proposition 2.1 to derive the exact
uniform modulus of continuity of u(t, z).

2 Local nondeterminism

Let G be the fundamental solution of the wave equation. Recall that if £ = 1,
G(t,z) = %1{|a:|<t}; if £k > 2 and k is even,

10 (k—2)/2 s
G(tp??) = Ci (t@t) (tQ — |$‘2)+ / )

if £ > 3 and k is odd,

19\* /2 of(dz)
Gt,z)=c | ~—= !
( ,Z‘) Ck (t 3t)
where o} is the uniform surface measure on the sphere {x € R* : |z| = t}, see [6, Chapter
5]. Note that for £ > 3, G is not a function but a distribution. Also recall that for any
dimension k > 1, the Fourier transform of GG in variable z is given by

sin(t[¢])

e t>0,¢ e R". (2.1)

F(G(X,))(E) =
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In [4], Dalang extended Walsh’s stochastic integration and proved that the real-valued
process solution of equation (1.1) is given by

u(t,x):/o e Gt — s,z —y) W(dsdy),

where W is the martingale measure induced by the noise W. The range of § has been
chosen so that the stochastic integral exists. Recall from Theorem 2 of [4] that

o ([ [ reowiasan) ] = s [ [ acir sz per @2

provided that s — H (s, ) is a deterministic function with values in the space of nonnega-
tive distributions with rapid decrease and

/ ds / de €1P~F|.F (H(s, )(©) < oc.
0 RF

The following result shows that the solution u(t, z) satisfies a certain form of strong local
nondeterminism.

Proposition 2.1.let 0 < a < @ < oo and 0 < b < oo. There exist constants
C > 0 and § > 0 depending on a, o' and b such that for all integers n > 1 and all
(t,x), (1, zh), ..., (t", 2") in [a,a’] x [=b,b]¥ with |t — 7| + |x — 27| < §, we have

Var (u(t, z)|u(t', zb), ... u(t™, z™)) > C/ in ((t —t7) + (x — 27) - w* P dw, (2.3)
gk—1 1<g<n
where dw is the surface measure on the unit sphere $*~1.

Remark 2.2. When k = 1, the surface measure dw in (2.3) is supported on {—1,1}. It
follows that u(t, x) satisfies sectorial local nondeterminism:

Var(u(t, z)|u(t', z),. .. u(t", z™))

) ) - ) ) - (2.4)
>0 (i (6 + (=P 4 min it =) - (2 = a)>).
When § = 1, this can be derived from (1.2) and Proposition 4.2 in [7] by a change of
coordinates (t,z) — (t + x,t —z). When 8 # 1, (2.4) is similar to Theorem 1 in [14]
for a fractional Brownian sheet, after the change of coordinates.! We remark that
(2.4) is different from the strong local nondeterminism for Gaussian random fields with
stationary increments in [8]. This suggests that the solution process u(t, ) may have
some subtle properties that are different from those of Gaussian random fields with
stationary increments such as a fractional Brownian motion.

Proof of Proposition 2.1. Take § = a/2. For each w € $¥71, let

r(w) = 12?271 |(t7 —t) — (27 — ) - w|.

Since u is a centered Gaussian random field, the conditional variance

Var(u(t, z)[u(tt, =), ... u(t", z™))

! Professor Ciprian Tudor showed us that the relation (1.2) still holds if W is replaced by an appropriate
Gaussian random field related to a fractional Brownian sheet. This connection provides an explanation for the
similarity between (2.4) and Theorem 1 in [14].
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is the squared distance of u(t,r) from the linear subspace spanned by u(t!, z!),...,
u(t™,z") in L?(P). Thus, it suffices to show that there exist constants C' > 0 and § > 0
such that for all (¢, z), (t!,z1),..., (t",2") in [a,a’] x [~b, b]F with |t —t/| + |z — 27| < §, we
have

n 2
E[(u(t,x) - Zaju(tj, SL‘J)) } >C r(w)*~? dw (2.5)
= gk—1
for any choice of real numbers a4, ...,a,. Using (2.1), (2.2) and spherical coordinate

¢ = pw, we have

E Ku(t, T) — iaju(tj,xj)>2]
:C“/ i [ e |£|2+'f g
ol /°° v [

i(t—s)p _ —i(t—s)p
‘,0‘3 o5 /y 1 ‘ (6 € )
_ Za efzp zl—z)w ( itI—s)p e*i(tjfs)p)

2

sin((£—s)[¢]) 110, (s Za eI sin (7 —)|€) 10,09 (5)

2

v

sin((t — s)p Zoz ) Wsin((t — s)p)

Ckg

2

=: Ck—ﬁ/ A(w) dw.
8 Ggk—1

Let A = min{1,a/[2(a’ + 2v/kb)]} and consider the bump function ¢ : R — R defined by

oly) = exp (1 - W) syl <A
0, lyl = A

Let ¢,.(y) = 7~ '¢(y/r). For each w € $¥~! such that r(w) > 0, consider the integral

/Oa/z ds/z dp|:(6i(ts)pei(t8)p)

- Z e o) w <ei(tj_s)” - e‘i(tj_s)”) } e~ 0PG, ) (p).

=1

By the inverse Fourier transform (or one can apply the Plancherel theorem), we have
a/2
rw) =25 [ ds| 1y 0) = g (2 - 5)
0
- Zaj (@r(w)((mjfm) 'wf(tj )) Qor(w)(( l‘) w — (tj 7t) +2(tj - 8))):|
j=1

Note that r(w) < [t/ —t|+ |27 — x| < o/ +2v/kb. For any s € [0, a/2], we have 2(t—s)/r(w) >
a/[(a’ +2Vkb) and |(z7 — z) - w — (# — t)|/r(w) > 1, thus

gpr(w)(Q(t - s)) =0 and @T(w)((xj —z)-w— (¥ —t)) =0 forj=1,...,n
Also, [(z7 —x)-w — (H —t) +2(t7 — 8)]/r(w) > (=0 +a)/[(a’ + 2VEb)] > ), thus

(pr(w)((mj - l‘) W= (tj - t) + 2(tj - S)) = 0.

ECP 24 (2019), paper 52. http://www.imstat.org/ecp/
Page 4/8


https://doi.org/10.1214/19-ECP264
http://www.imstat.org/ecp/

Local nondeterminism and modulus of continuity for stochastic wave equation

It follows that
I(w) = amr(w)™L.

On the other hand, by the Cauchy-Schwarz inequality and scaling, we obtain
a/2 00
(anfr(w) 2 = Iw)? < Aw) x [ ds [ dplart)p)Plof*?
0 —o00

= (a/2)A(w)r(w)”* /Oo dp |3(p) ?|pl*~°

— 00

= CA(w)r(w)?~*
for some finite constant C'. Hence we have
A(w) = C'r(w)*™? (2.6)

and this remains true if r(w) = 0. Integrating both sides of (2.6) over Gh—1 yields (2.5). O

3 Exact uniform modulus of continuity

It is known that sectorial local nondeterminism is useful for proving the exact uniform
modulus of continuity for Gaussian random fields [10]. In this section we show that the
form of local nondeterminism in Proposition 2.1 can serve the same purpose for deriving
the exact uniform modulus of continuity of u(¢, x).

Let us denote

ol(t,z), (', 2")] = Bl(u(t,z) — u(t, )42,

Recall from [5, Proposition 4.1] that for any 0 < a < ¢’ < oo and 0 < b < oo, there are
positive constants C; and C5 such that

k 2—-8 k 2-p
C1 <|t — )+ Z |z — x;) < o[t z),(t',2")]2 < Cs <|t — )+ Z |z — x;) (3.1)
j=1 j=1
for all (¢,z), (t',2') € [a,a’] x [~b,b]~.
The following result establishes the exact uniform modulus of continuity of u(t, z) in
the time and space variables (¢, ).

Theorem 3.1. Let [ = [a,a’] x [~),b]*, where 0 < a < a’ < oo and 0 < b < co. Let

v[(t,2), (t',2")] = o[(t,z), (', 2")] \/log (14 o[t ), (', a")] _1).

Then there is a positive finite constant K such that

lim sup [ult, ) —ult, 20| _ o (3.2)
e—0+ (t,fE),(t/7Il)€I, 'y[(t,x), (t/,xl)] ’
ol(ta) (¢ ") <e

Proof. For any ¢ > 0, let

Jo - sy | lmEE) )

(t,x),(t' z")el, 7[(tvx)v (t/axl)]
U[(t7z)i(t/’m/)]§5

Since € — J(¢) is non-decreasing, we see that the limit lim._,o4 J(&) exists a.s. In order to
prove (3.2), we prove the following statements: there exist positive and finite constants
K* and K, such that

lim J(e) < K*, as. (3.3)
e—0+
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and
lim J(e) > K., a.s. (3.4)

e—0+
Then the conclusion of Theorem 3.1 follows from Lemma 7.1.1 of [9] where 7 is chosen
to be the Euclidean metric and d is the canonical metric o[(¢, z), (¢, 2')]. [It is a 0-1 law
for the modulus of continuity which is obtained by applying Kolmogorov’s 0-1 law to the
Karhunen-Loéve expansion of u(¢, x).]

The proof of the upper bound (3.3) is standard. For any ¢ > 0, denote by N(I,¢,0)
the smallest number of balls of radius ¢ in the canonical metric o[(t,z), (¢',2’)] that
are needed to cover the compact interval I. By the upper bound in (3.1), we have
N(I,e,0) < Ce~(1+k)/(2=P) and thus

/ Vieg N(I,€,0)dé < Cey/log(l +e71).
0

By Theorem 1.3.5 of [1], there is a positive finite constant K* such that

t _ t/ !
lim sup sup [ut,z) — ut’, )|

e=0+  (ta),(t',2z)el, €y/log(l+e71)

o[(tx),(t',2")]<e

< K* a.s.

From this we can deduce (3.3) by considering ¢,,+1 < o[(t, ), (t',2')] < &, wheree,, = 1/n,
and using the fact that the function € — ¢4/log(1 4+ e~1) is increasing for ¢ small, and

enr/log(l +exh)
=1.

en+11/10g(1+€,11)

lim
n— 00

Next we prove the lower bound (3.4). This is accomplished by applying Proposition
2.1, a conditioning argument and the Borel-Cantelli lemma. We first choose ¢ according
to Proposition 2.1 and let &' = min{5/(1 + v’k),a’ — a,2b}. Note that ¢’ depends only on
a, o’ and b. For each n > 1, let

£ = [Co((1 + k)o")2 P~ (2=Am1/2,
Fori=0,1,...,2", let " = a+i0'2™" and 27" = —b +i¢’27". Then

t _ t/ !
lim J(e) = lim sup  [ulha) Zull, @)
e0+ n=oo (4 oy (i Vel Yt ), (¢, 2")]
ol(t,x),(t',z")]<en

> liminf max u™, 2™ —u(™ 7 2™ )|

noreo lsis2r eny/log(l + 551)

=: liminf J,,.
n—oo

To obtain the inequality, we have used the fact that o[(¢™¢, 2™%), (t»i~1 2™i71)] < ¢, and
that the function ¢ — ¢4/log(1 4+ ¢~!) is increasing for ¢ small.

Let K, > 0 be a constant whose value will be determined later. Fix n and write
tnt = ¢!, ™% = g to simplify notations. By conditioning, we can write

P(J, < K.)

£} — q(#1 gi—1
_ ( o luttet) — (e >|<IQ)

1<e<2n . /log(l—FEEI) (3.5)
I LN 2n—1 ,.2"—-1
“P<wu,x> Gt |

sm/log(1+551) a
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where A is the event defined by

iody i-1 ,i—1
A:{ i lu(t, 2?) — w(t=1, 2 1) <K*}’
tem2net o log(1 4+ ent)

Since [t?" — | + |2%" — 27| < 4, by Proposition 2.1 we have

Var (u(th,xQn)|u(ti,xi) 0<i<2" — 1)

>C min |t — ) + (22" — ") - w]> P dw
gr—1 0<i<2n—1
> C’/ min [6'(2" —4)27" +8'(2" —i)27"(1,..., 1) - w|* P dw
{wesk—1:(1,...,1)-w>0} 0<i<2m -1
> C(6")* P 2—<2—5)"/ dw
{wesk—1: (1,...1)-w>0}
=Cye? (3.6)

for some constant Cy > 0 depending on a, a’ and b.

Since the conditional distribution of u(t2",z%"), given u(t*,z%), (0 < i < 2" — 1), is
Gaussian with conditional variance Var (u(t*",22")|u(t!,2%) : 0 < i < 2" — 1), it follows
from Anderson’s inequality [2] and (3.6) that

P<|u(t2",x2") _ u(t?”_l,xzn_l)\ ke
eny/log(l +ent)
gn on
§]P< G
En

\/log(1+¢enh) -

<P <|Z| < K*\/Co_l log (1 + 551)>

u(t',z"):0<i < 2" — 1)

u(ti7xi):0§i§2”—1>

where 7 is a standard normal random variable. Using P(|Z| > z) > (v/27z) ™! exp(—22/2)

for v > 1and 1 + e~ < 2/¢ for ¢ small, we deduce that when n is large the above
probability is bounded from above by

2 2 _ (2-p)K2

C(En/Q)K*/(QCO) C(En/2)K*/(2C°) CK*2 ic, "

l-—— <exp| ———— | <exp| - ——F+~——
K.\/log(2/ey) K.\/log (2/en) Vvn

where C'i, > 0is a constant depending on K. Then by (3.5) and induction, we have

o (2-pB)K2
97 i, ™
P(J, < K.) < exp (— 2”K>

N

2
We can now choose K, > 0 to be a sufficiently small constant such that 1 — C-BK. -,

400
Then }_,° | P(J, < K,) < cc. Hence, by the Borel-Cantelli lemma, lim inf,, .J,, > K, a.s.
and the proof is complete. O
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