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Abstract

We investigate the moment asymptotics of the solution to the stochastic heat equation driven
by a (d + 1)-dimensional Lévy space-time white noise. Unlike the case of Gaussian noise, the
solution typically has no finite moments of order 1 + 2/d or higher. Intermittency of order p,
that is, the exponential growth of the pth moment as time tends to infinity, is established in
dimension d = 1 for all values p € (1,3), and in higher dimensions for some p € (1,1 + 2/d).
The proof relies on a new moment lower bound for stochastic integrals against compensated
Poisson measures. The behavior of the intermittency exponents when p — 1 4 2/d further
indicates that intermittency in the presence of jumps is much stronger than in equations with
Gaussian noise. The effect of other parameters like the diffusion constant or the noise intensity
on intermittency will also be analyzed in detail.
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1 Introduction

We consider the stochastic heat equation on R? subjected to Dirichlet boundary conditions:
O (t,2) = ZAY (t,2) + o (Y (t2)A(ta), (ta) € (0,50) x R, w

Y(Ov ) =/,

where k € (0,00) is the diffusion constant, o a globally Lipschitz function and f a bounded
measurable function on R?. The forcing term A that acts in a multiplicative way on the right-hand
side of is a Lévy space—time white noise, which is the distributional derivative of a Lévy sheet
in d + 1 parameters. More precisely, we assume that A takes the form

A(dt, dz) = bdtde + pW(dt, dz) + / 2 (4 = v)(dt, da, d2), (1.2)
R

where b,p € R, W is a Gaussian space-time white noise (see [25]), p is a Poisson measure on
(0,00) x R? x R with intensity measure v(dt,dr,dz) = dtdz A(dz), and X is a Lévy measure
satisfying

A{0}) =0 and /R(|z| A 212 Mdz) < oo.

It is shown in [22], under the assumption that there exists p € [1,1 + 2/d) with

1
ma(p) == (/ |2[P /\(dz))p < o0, (1.3)
R
that (|1.1)) admits a unique mild solution Y satisfying

sup  |Y(ha)ll,= sup  E[Y(ta)P)r < (1.4)
(t,x)€[0,T] xRd (t,x)€[0,T] xRd

for all 7' > 0. A mild solution to (1.1]) is a predictable process Y satisfying the stochastic Volterra
equation

V() =Yolt) + [ [ ol = s,z p)o(¥(s,0) Aldsdy), (10) € (0,00 x B (15)

where
Yo(t,z) := /Rdg(t,w ~9)f(ydy, (t2) € (0,00) xRY, (1.6)
and ) 2
g(t,z) = g(r;t,x) := We*%, (t,z) € (0,00) x RY, (1.7)

is the heat kernel in dimension d. As proved in [I0], condition (|1.3)) can be relaxed to include Lévy
noises with bad moment properties such as a-stable noises, but in this paper, we will work with

as a standing assumption.

Our goal is to investigate the behavior of the moments of the solution Y as time tends to
infinity. In particular, we are interested in conditions under which the solution Y to exhibits
the phenomenon of intermittency.
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Definition 1.1 ([6], Definition II1.1.1; [11], Equations (1.6) and (1.7)) Let Y be the mild
solution to ([1.5)) and p € (0, 00).

(1) Y is said to be weakly intermittent of order p if

0 <v(p) <7(p) < oo, (1.8)

where the lower and upper moment Lyapunov exponents v(p) and 7(p) are defined as

1 1
~v(p) :=liminf — inf logE[|Y (t,z)[’] and 7(p):=limsup — sup logE[|Y (¢t,z)[P]. (1.9)
t—oo t zeRd

- t—o0 rcRd

(2) Y is said to have a linear intermittency front of order p if
0 < Alp) < A(p) < o0, (1.10)

where the lower and upper intermittency fronts A(p) and \(p) are defined as

1
A(p) :=sup {a > 0: limsup — sup logE[|Y (¢, 2)[P] > 0} ,
t—o00 |z|>at

1 (1.11)
A(p) := inf {a > 0: limsup — sup logE[|Y (¢, 2)[P] < O} ,

t—o00 |gj‘2at
with the convention that sup( := 0 and inf ) := +o0.

For important classes of random fields, the purely moment based notion of weak intermittency
in translates into an interesting path property called physical intermittency: With high
probability, the random field exhibits an extreme mass concentration at large times, in the sense
that it almost vanishes on R¢ except for exponentially small areas where it develops a whole cascade
of exponentially sized peaks. We refer to [4, Section 2.4] for a precise statement.

Similarly, if the initial condition f decays at infinity (in this case we cannot expect to have
because of lacking uniformity in the spatial variable), the property would indicate
that intermittency peaks, originating from the initial mass around the origin, spread in space at a
(quasi-)linear speed.

Review of literature

The intermittency problem has been investigated by many authors in various situations. For
example, [6] is a classical reference for intermittency in the parabolic Anderson model (PAM) on
7%, which is the discrete-space analogue of (1.1]) with

o(x) =opx, x€R, (1.12)

for some og > 0. For the stochastic heat equation, and in particular the continuous PAM, this is
analyzed in all its facets in [4} 8, [IT], 16l [17], just to name a few. We also refer to [19] for a good
overview of the subject.
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These papers have in common that they only consider Gaussian driving noises. In fact, when it
comes to Lévy-driven stochastic PDEs, there is much less literature on this topic. Apart from work
on the discrete PAM (see [1, 12] and the references therein), we are only aware of [3] that considers
the intermittency problem in continuous space and time. This article investigates the Lévy-driven
stochastic wave equation in one spatial dimension, and shows that the solution is weakly inter-
mittent of any order p > 2 under natural assumptions. For the proof of the intermittency upper
bounds, the authors employ predictable moment estimates for Poisson stochastic integrals, which
are surveyed in [20] in detail. The proof of the lower bound, by contrast, relies on L2-techniques,
which are the same as in the Gaussian case treated in [I3] or [19].

Summary of results

For the stochastic heat equation , however, there is an important difference that necessitates
the development of new techniques for the intermittency analysis. Namely, as soon as A contains
a non-Gaussian part, the solution to will typically have finite moments only up to the order
(142/d) — €, even if A itself has moments of all orders or has bounded jump sizes like in the case
of a standard Poisson noise, see Theorem [3.1} This is in sharp contrast to the Gaussian case where
it is well known that the solution to the stochastic heat equation, if it exists, has finite moments
of all orders. In particular, as soon as we are in dimension d > 2, the solution has no finite second
moment. And because, as a consequence of the comparison principle in Theorem [3.2] we cannot
expect in general that the solution is weakly intermittent of order 1, we are forced to consider
moments of non-integer orders in the range (1,1 + 2/d) C (1,2). Therefore, well-established
techniques for estimating integer moments of the solution (see [4, 8]) do not apply in this setting.

This problem can be remedied by an appropriate use of the Burkholder-Davis-Gundy (BDG)
inequalities for verifying the intermittency upper bounds, see Theorem However, for the
corresponding lower bounds, the moment estimates that are available in the literature (including
again the BDG inequalities, but also “predictable” versions thereof, see e.g. [20]) do not combine
well with the recursive Volterra structure of . So although these estimates are sharp, we cannot
apply them to produce the desired intermittency lower bounds. In order to circumvent this, we use
decoupling techniques to establish an — up to our knowledge — new moment lower bound for Poisson
stochastic integrals in Lemma which we think is of independent interest. With this inequality
we then prove the weak intermittency of under quite general assumptions. More precisely, if
A has mean zero, we show in Theorem [3.4] and Theorem |3.5| that we have p-order intermittency for
all p € (1, 3) in dimension 1, and for some p € (1,14 2/d) in dimensions d > 2. In the latter case, a
small diffusion constant , or a high noise intensity also leads to intermittency of any desired order.
Noises with positive or negative mean are treated in Theorem or Theorem [3.10] respectively.
Moreover, the moment estimates in Lemma [3.3] also permit us to determine the asymptotics of
the intermittency exponents as p — 1+ 2/d or k — 0, see Theorem The results suggest that
intermittency in the Lévy case is much more pronounced than with Gaussian noise.

Our proofs further indicate that the principal source of intermittency is different between the
jump and the Gaussian case. In fact, intermittency in the Gaussian case is caused by the fat tails
of the heat kernel at infinity, so peaks in the past are remembered for a long time and accumulate
to new peaks in the future. By contrast, in the Lévy-driven equation, it is the singularity of the
heat kernel at the origin that causes the high-order intermittent behavior of the solution. So here,
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for p close to 1+ 2/d, peaks of order p amplify over short time and hence generate even higher
peaks. We refer to Remark for details.

In the sequel, we will use the letter C' to denote a constant whose value may change from
line to line and does not depend on anything important in the given context. Sometimes, if we
want to stress the dependence of the constant on an important parameter, say p, we will write C),.

Furthermore, for reasons of brevity, we write [/ ; and [[[ f for ff Jga and [ ; Jra Jr, respectively.
2 Intermittency upper bounds
We first investigate the upper indices F(p) and A(p), respectively. For a random field ®(t,x),

indexed by (¢,z) € (0,00) x R? and exponents 3 € R, v € [0,00) and p € [1,00), we use the
notation

|@]lps = sup sup e P2, @), (2.1)
te(0,00) zeR?
and .
(9® ®)(t,z) = /O /Rd gt — 5,7 — 1)®(s,y) A(ds, dy) (2.2)

if @ is predictable and the stochastic integral ([2.2)) exists for all (¢, z) € (0, 00) x R%. The key ingre-
dient for the intermittency upper bounds is the following LP-estimate for stochastic convolutions.
The Gaussian case has been obtained in [I1, Proposition 2.5] and [19, Proposition 5.2].

Proposition 2.1 (Weighted stochastic Young inequality) Letde N, 1<p<1+4+2/d and
assume that p =0 if p < 2. For any v >0 and B > ky?d/2, we have

llg® (I)Hpﬁw < ng(fi,p) ||‘1>”p,/3,7 (2.3)
with
d(3—p) 1
Cotop— o 2B 2T g 1))
gy\k,P) = Lp 53— Llun2d 2+(2—p)d d(p—1) 1 2—d(p—1)
27 p- % (mk) @ (B —gryid) (2.4)
mx(2) + |p| Tigy o
(r(3—rypt )

where C, > 0 does not depend on A, K, B, v or d, and it is bounded on [1 +€,1 + 2/d) for any
e > 0.

Remark 2.2 The three terms in illustrate in a nice way the different contributions of the
noise to the size of g ® ®. The first part comes from the deterministic drift of the noise, the
second summand is the LP-contribution originating from the jumps, and the third term is the
L2-contribution of the jumps and the Gaussian part (if p > 2). It is important to notice that
a Gaussian noise alone has no extra LP-contribution to Cg(x,p) for p > 2, which reflects the
equivalence of moments of the normal distribution. Furthermore, as p — 1+ 2/d, the second term
explodes for all non-trivial Lévy measures A\, no matter how good their integrability properties are.
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This is a first indication that the solution to a Lévy-driven stochastic heat equation (|1.1]) usually
has no finite moments of order 1+42/d or higher. We confirm this rigorously in Theorem below.

With the help of Proposition we can extend the local moment bound (1.4) obtained in [22]
to a global bound.

Proposition 2.3 Assume that f satisfies |f(z)] = O(e™ ) as |z| — oo for some v > 0 and
that o in (1.5)) is Lipschitz continuous with

lo(z) —o(y)| < Llz —yl, fo(x)] < LA+ 2]), 9y €R,

for some L > 0, and also o(0) = 0 if v > 0. Further suppose that A takes the form and
satisfies for somel <p < 142/d aswell as p =0 if p < 2. Then there exists a number Sy > 0
such that the stochastic heat equation has a unique mild solution'Y" (up to modifications) with
|Y[p,8~ < 00 forall B> fo.

We obtain as an immediate consequence upper bounds for the moments of the solution Y to
the stochastic heat equation (1.5]).

Theorem 2.4 (Intermittency upper bounds) Grant the assumptions and notations of Propo-

sition [Z.3
(1) We have 7(p) < oo.
(2) If v > 0 and o(0) = 0, then A\(p) < oc.

3 Intermittency lower bounds

3.1 High moments

One important difference between the stochastic heat equation with jump noise and with Gaussian
noise is that the solution Y to has no large moments, even in dimension d = 1 and no matter
how good the integrability properties of the jumps are. In order to understand this, let us consider
the situation where o = 1, f = 0, and A is a standard Poisson random measure, that is, A = d1,
b =1, and p = 0. Denoting by (.5;,Y;) the space-time locations of the jumps of A, we have for
(t,x) € (0,00) x RY,

t o0
Y(t,x) = /0 /Rd g(t — s,z —y) A(ds,dy) = Zg(t = S = Yi) g«
i=1

If t > 1, conditional on the event that at least one point falls into (t — 1,%) x [T, (z; — 1, z;), we

have
1 _v?
Y(t,z) > g(U, V) = ———e 2«0 =1 W,
(2rkU)2
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where U, V1, ..., V; are independent and uniformly distributed on (0,1), and V' = (V1,...,Vy).
Now

1 U g (Y e\ 1 1 _» ¢
E[WP] = 7;,4/ s </ e 2nu dv) du = —— o / e (/I 5 dy) du
(2rk)= /O 0 (2mk) 2
1 2 d .1 _
2 % </ 6_% dy) / Ud(12 = du,
(2km)z \JO 0

which is finite if and only if p < 1+ 2/d. So we conclude that

E(|Y (t,2)[+] = o

for all (t,7) € (1,00) x R?, and, in fact for all £ > 0. It is not surprising that this holds in a much
more general setting. The following results also answers an open problem posed in [3, Remark 1.5].
Its proof will be given after the proof of Theorem

Theorem 3.1 (Non-existence of high moments) Consider the situation described in Propo-
sition and assume that X # 0. Furthermore, suppose that there exists (to, zo) € (0,00) x R?
such that

o(Yo(to, x0)) £ 0, (3.1)
where Yy is defined in . If Y denotes the unique mild solution to , then

sup  E[|Y(t,2)["3] = +oo (3.2)
(t,z)€]0,T|xRd

for all T > tg.

3.2 The martingale case

In this subsection, we assume that A has mean zero, that is, b = 0. As in the Gaussian case, we
cannot hope for weak intermittency of order 1 in general. This is a consequence of the following
comparison principle for the parabolic Anderson model driven by nonnegative pure-jump Lévy
noise, whose proof we postpone to the end of Section [5.2] The Gaussian analogue was established
in [21, Theorem 3.1].

Theorem 3.2 (Comparison principle) Let o be of the form and A be a Lévy noise as in
with b € R, p =0 and X satisfying \((—o0,0]) = 0 and my(p) < oo for somep € [1,1+2/d).
Assume that f1 > fo > 0 are two bounded measurable initial conditions, and Y1 and Yo the
corresponding mild solutions to . There exist modifications of Y1 and Ys such that, with
probability 1, we have Y1(t,z) > Ya(t,z) for all (t,z) € [0,00) x R,

In particular, if f is a bounded nonnegative function, then the mild solution Y to has a
nonnegative modification and satisfies

E[lY (t,2)]] = E[Y (t,2)] = " /Rdg(t,x —y)f(y)dy.  (t.2) € (0,00) x RY,

Soif b= 0, we have 7(1) = 0 if f is strictly positive on a set of positive Lebesgue measure; y(1) = 0
if inf yega f(2) > 0; X(1) = 0 if f(x) = O(e™ 2!y for some v > 0; and A(1) = 0 by definition.
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We are therefore left to consider exponents in the region p € (1,1+2/d). In dimension 1, we can
make use of 1t6’s isometry to calculate second moments, and there are essentially no differences to
the estimates (or exact formulae) obtained in the Gaussian case ([8, [I1 [16]). However, for d > 2,
we cannot use Itd’s isometry because p is strictly between 1 and 2. Instead, our main tool for
proving intermittency in the regime p < 2 are the following moment lower bounds for stochastic
integrals with respect to compensated Poisson random measures, which are of independent interest
and complement existing sharp (but for our purposes not feasible) estimates in the literature (see

20]).

Lemma 3.3 Let (F;)i>0 be a filtration on the underlying probability space and N be an (F)e>o0-
Poisson random measure on [0,00) X E, where E is a Polish space. Further suppose that m denotes
the intensity measure of N, and H: Q x [0,00) x E — R is an (F;)¢>0-predictable process such that

the process
¢ 3
tH//H(s,x)N(ds,dzL")
0 JE

is a well-defined (F;)i>o-local martingale, where N(dt,dz) := N(dt,dz) — m(dt,dz) is the com-
pensation of N.
Then there exists for every p € (1,2] a constant C, > 0 that is independent of H and m such

- o, Vo BT 2P i a2
t,x)|P| m(dt, dz

// N(dt, dw) [0,00) < B —

[0,00) x (1Vm([0,00) x E)) "2
In particular, if the right-hand side of (3.3)) is infinite, then also the left-hand side of (3.3)) is

infinite. Furthermore, for every p’ € (1,2], the constants C, can be chosen to be bounded away
from 0 for p € [p',2].

(3.3)

We are now ready to state the intermittency lower bounds for (1.1) that complement the
corresponding upper bounds in Theorem We start with non-vanishing initial data.

Theorem 3.4 (Intermittency lower bounds — I) LetY be the solution to (1.5)) constructed
under the assumptions of Proposition[2.3. Additionally assume that

|o(2)]

L;:= inf >0 d Ly,:= inf ——— >0, 3.4
r= /(@) o seR\(0} 2] 34
and that A has the properties
b=0, A#£0 and / |10 oy A(d2) < 0. (3.5)
R

Then the following statements are valid.

(1) There exists a value po = po(A,k,0) € [1,1 + 2/d) such that we have y(p) > 0 for all
exponents pg < p < 1+ 2/d.

(2) For given p € (1,1 +2/d), there exists ko = ro(A,p,0) € (0,00] such that y(p) > 0 for all
diffusion constants 0 < k < Kg.
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(3) Given p € (1,1+2/d) and k > 0, there exists Lo = Lo(A,p, k) > 0 such that y(p) > 0 if o
has the property Ly, > Lyg.

(4) In dimension d = 1, we can take po =1, kg = 00 and Lo = 0.

To paraphrase, under the assumptions of Theorem we have weak intermittency of order p
for every p € (1,3) in dimension 1, while for higher dimensions we have this if p is close enough
to 1+ 2/d, or k is small enough, or the size of o (or equivalently, the noise intensity) is large
enough. It remains an open question whether in dimension d > 2, we always have intermittency
of all orders p € (1,1 + 2/d). Also, in contrast to the jump case where we have an affirmative
answer, it seems to be open whether the solution to in d = 1 with Gaussian noise is weakly
intermittent of order p € (1,2).

For decaying initial condition, we have the following counterpart of Theorem for the indices

Ap).

Theorem 3.5 (Intermittency lower bounds — II) Let Y be the solution to (1.5|) constructed
in Proposition [2.5. Further assume that v > 0, L, > 0 (as defined in ([3.4)), 0(0) = 0, that f
is nonnegative and strictly positive on a set of positive Lebesque measure, f(z) = O(e !} as

|x| — oo, and that A satisfies (3.5)).
(1) There ezists a value p1 = p1(A, k,0) € [1,1+42/d) such that A(p) > 0 for allp € (p1,1+2/d).

(2) Given p € (1,1 + 2/d), there exists k1 = k1(A,p,0) € (0,00] such that A(p) > 0 for all
0< Kk <K1.

(3) Givenp € (1,1+2/d) and k > 0 there exists L1 = L1(A,p, k) > 0 such that A(p) > 0 for all
o satisfying Ly > L.

(4) Ind =1, we can take py = 1, k1 = 00 and Ly = 0.

Remark 3.6 If d =1, m)(2) < co and we consider the indices 7(2), (2), A(2) and A(2), there
is — thanks to [t0’s isometry — absolutely no difference between a Lévy and a Gaussian noise if we
replace o by \/vo where v = p? 4+ m,(2)? is the variance of A. For example, the explicit formulae
derived in [8] immediately extend to the Lévy case.

Remark 3.7 The intermittency of with Gaussian noise is analytically due to the non-
integrable tails of g2 at infinity (see [L1}[16]). Translated into the picture of physical intermittency,
this suggests that peaks in the past remain “visible” for a long time, and finally add up to new peaks.
In the Lévy case, our proofs hint at the same phenomenon in dimension 1 for the intermittency
islands of low order (i.e. p close to 1). However, regardless of dimension, peaks of orders close to
1+42/d, which are the dominating ones from a macroscopic level, arise from the singularity of the
heat kernel at small times (this is further confirmed in the asymptotics we derive in Theorem .
It seems that high-order intermittency islands immediately trigger the formation of similar (or
even larger) islands, leading to “clusterings” of peaks. It would be interesting for future research
to specify and prove these heuristics.
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3.3 Noise with positive or negative drift

In this section we consider the intermittency problem for (1.1)) when the noise A has a non-zero
mean. If A has a positive mean, that is, if b > 0, then under natural assumptions, the solution to
(1.1)) is even weakly intermittent of order 1 (and hence also of all orders p € [1,1 + 2/d)).

Theorem 3.8 (Intermittency for noises with positive drift) Suppose thatY is the solution
to constructed in Proposition and assume that o is a nonnegative Lipschitz continuous
function with Ly, > 0 (as defined in ) Furthermore, if v = 0, suppose that Ly, as defined in
, is strictly positive, while for v > 0, suppose that f is nonnegative and strictly positive on a
set of positive Lebesque measure. If b > 0, the following statements are valid.

(1) If v =0, then y(1) > 0.
(2) If v > 0, then A(1) > 0.
If A has a negative drift, we restrict ourselves to the parabolic Anderson model where o is given
by (1.12). In this case, we can reformulate ([1.1]) as an equation driven by the martingale part of

A only. In fact, decomposing A(dt,dz) = bdt dz + M(dt, dx), equation (1.1)) can be written in the
form

ALY (t,z) = gAY(t,x) +booY (t,7) + ooV (£, 2)M(t,z), (t,z) € (0,00) x RY,

This is the d-dimensional stochastic cable equation driven by the zero-mean Lévy space—time white
noise M. In a similar form, it has been studied in [25] for Gaussian driving noise in dimension
d = 1. Its mild form is the same as in (|1.5)) but with g replaced by

(3.6)

d(t,x) = g(t,2)e?  (t,z) € (0,00) x RY.

Proposition 3.9 Under the assumptions of Proposition there exists 81 > 0 such that (3.6))
has a unique mild solution Y satisfying ||Y ||, 5, < oo for all B > (1. Furthermore, it is a
modification of the unique mild solution to (1.1) constructed in Proposition .

We omit the proof since the existence and uniqueness result follows exactly as in the proof
for Proposition [2.3] Moreover, the second statement holds because weak and mild solutions are
equivalent in our present setting: The proof is the same as in [25, Theorem 3.2] for Gaussian M
and d = 1.

Theorem 3.10 (Intermittency for noises with negative drift) LetY be the mild solution

to (L.1) as in Proposition[2.5 Suppose that b < 0, my(1+2/d) < oo and that o is given by (1.12)
with oo > 0. If v = 0, also assume that Ly > 0, and if v > 0, that f is nonnegative and positive
on a set of positive Lebesgue measure.

(1) If X £ 0, Theorem[3.)(1)-(3) and Theorem[3.5(1)-(3) continue to hold.

(2) Let a value p € (1,1 + 2/d) be given, with the restriction p > 2 if p # 0. Whenever k or |b]
is large enough, or og is small enough (each time keeping the other two variables fized), we

have 3(p) < 3(p) < 0 and A(p) = A(p) = 0.
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4 Asymptotics of intermittency exponents

As seen in the previous sections, the intermittency of the mild solution to (1.1]) is stronger for
higher values of p or smaller values of k. In this section, we investigate the limiting behavior of

F(®), 7(p), A(p) and A(p) as )
p—>1—|—8 and x — 0.

In (4.2) and (4.4) below, one should keep in mind that, although not explicitly indicated in the
notation, the indices J(p) etc. also depend on k.

Theorem 4.1 (Asymptotics of intermittency exponents) Consider a noise A with non-zero
Lévy measure \.

(1) Let~y = 0 and grant the assumptions of Theorem Theorem or Theorem depending
on whether A has mean b=0,b>0 orb<0. Ifb> 0 orb <0, we also impose that o is of

the form (1.12)). Then we have

i L+g-p : 1+2-» 0
lim , d . logy(p) = lim , d 5 log7(p) = 7 (4.1)
p—)l-f—g log (1 + i p)‘ p—)l—&-g log (1 + 3= p)‘
_p=1 _p=1
0 < liminf £ 752777 5(p) < limsup £177277775(p) < o0, (4.2)
x—0 o k—0

(2) Let~y > 0 and grant the assumptions of Theorem Theorem|[3.8 or Theorem[3.1(] depending
on whether A has mean b=0,b>0 orb<0. If b >0 or b <0, we also impose that o is of

the form (1.12)). Then we have

1+2—
d 5 P log A(p) < limsup
log (1 ta— p)‘ p—1+3

1+2—p

1 ..
— < liminf
log (14—%—]3

p~>1+%

(4.3)

&'\ \V]

log A\(p) <
)

If in addition the initial condition decays superexponentially in the sense that |f(z)| =
O(e= 2y as |z| — oo for every v > 0, then
1+1/d—p 14+1/d—p __

0 <liminfrx ™2/d»)(p) <limsupk +2/4-r \(p) < oo. (4.4)

k—0 k—0

Remark 4.2 (1) Equation (4.1]) asserts that the Lyapunov exponents v(p) and 7(p), which
determine the exponential rates at which E[|Y (¢, z)[P] grows for t — oo, themselves increase
at a superexponential speed as p approaches 1 + 2/d. This is much faster than in the
Gaussian case, where for the PAM in d = 1 with constant f [4, Theorem 2.6] and [19,
Theorem 6.4] showed that the Lyapunov exponents have a cubic growth as n — oo:

4

A(n) =7(n) = 7on(n? ~ 1), neN. (4.5)

We conclude that the intermittent behavior of the stochastic heat equation with jumps is
much stronger than with Gaussian noise.
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(2) Similarly, states that the velocity at which pth order intermittency peaks propagate
in space grows superexponentially when p — 1 + 2/d. Again, this is on a much faster scale
than in the Gaussian case, where the indices \(p) and \(p) typically only increase linearly in
p: see [I8, Proposition 3.11] where for the PAM in d = 1 with compactly supported
initial data f, the authors showed that

A(n) A(n)

0 < liminf — < limsup —= < oo. (4.6)
n—o0 n n—oo n

(3) Regarding the asymptotics for k > 0, a notable difference between jump and Gaussian noise
is that in the former case, the rate at which v(p) and 7(p) increases as x — 0 explicitly
depends on p, whereas in the latter case, at least for p € N, it typically does not, see (|4.5).

(4) Another interesting observation is that for jump noises, the asymptotics of A(p) and A(p)
for k — 0 exhibit a phase transition at p = 1+ 1/d. If p € (1,14 1/d), they decrease like
k(H1/d=p)/(142/d=p) "if 1) — 1 4 1/d, they are bounded away from zero and infinity in , and
for p € (14 1/d,1+ 2/d), they increase like x~(®P=1+1/d)/(142/d=p) ntuitively speaking, this
is because for small k there are two effects that counteract each other: On the one hand, a
small diffusion constant reduces the speed at which the initial mass at the origin can spread.
On the other hand, if « is small, once an intermittency peak is built up, it takes longer for
the Laplace operator to smooth it out, which facilitates the development and transmission of
further peaks. Thus, for small values of p, the first effect is dominant, while for large values
of p, it is the second effect that wins. In the Gaussian case, the behavior is again different.
Here for any p € [2,00), we have

0 < lim i(r)lfA(p) < limsup A(p) < co. (4.7)
K—>

k—0

The lower bound follows from [I1, Theorem 1.3] together with the fact that A(2) < A(p) for
all p > 2, while the upper bound follows as in the proof of Theorem from the formula

B4).

5 Proofs

5.1 Proofs for Section [2

Lemma 5.1 Define gg(t,z) := g(t,z)e P12l for (t,2) € (0,00) x R If0 < p < 1+ 2/d,
v >0 and B > ky2d/2, then

d
< 24611~ 4(p 1)
/ /dgg’“f(t’x) dtdr < 1+d(1-2 2(p-1) i 1.2 71-4(p-1)’
0 R P 2 (7r/§)2p (6—5/{/‘)/ d) 2\P

where T' denotes the gamma function I'(z) = [7°t* Le™t dt.
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Proof. If B > k~?d/2, then

0o 0o e—PBt e—ﬁmQ
/ / gp~(t, ) dtdz = / 7 y —ePlel g dt
0 JRE 0 pz(2nkt)2PY) JRY (27Kt /p)2

Bt ~ oyl I
< [T ([ e )
0 pz(2rkt)2®P=D \JR (21Kt /p)2

oo 9dg-pBt — 52 laf? d
S/ e (/ ¢ 1emdx> dt
0 pz(2rkt)2®PY \JR (21Kt /p)2

d_—pBt
- /°° d—2 ¢ e2dm P’ 4y
0 p?(

d

2mrt)z(P—1)
d
_ 246 T(1 — d(p 1)
prA0-8) ()2 =D (5 — %mzd)lf%(pfl)'

Proof of Proposition [2.1] We use the triangle inequality to split

o @ ®)e.0)l, < el | [ [ ot = 5.0~ @(e.p) W(ds.ay)|

_l’_

/()t/Rd/Rg(t_87$_y)®(87y)z('u_V)(ds’dy’dz)

p

t
ol [ ] ot = s - )@t asay
0 JRd

=: Il(t,:L') + Ig(t,fl,‘) + Ig(t, IL‘)

p

into a Gaussian, a pure-jump and a drift part. Recalling that Iy vanishes for d > 2, it follows from

[T, Proposition 2.5] that (note that there is a minor difference in the definition of || - ||, 5,-)
— 1
sup e P, 2) < Gylp| ———[[®llp,5,+- (5.1)
(t,z)€(0,00) xR (26(8 — 3r7?))4

In order to estimate I3 we only need Minkowski’s integral inequality and Lemma [5.1] to obtain
t
(t) bl [ [ ot =s.0 =)@, dsdy
t
\p,ﬁ,w/o /Rd gt —s,x —y)e P IA=1D 45 4y

t
Ips /O /R glt = s, = ye Bl g ay

< |b‘€ﬁt—v\xl”¢>

(5.2)
< |b‘eﬁtw\wl”q)

27]p)
<5

Bt—|x| i)
e .
B— Lin2d 11lp,5,y
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We turn to the estimation of I5. If p < 2, we use the BDG inequality (see [14, Theorem VII1.92])
to deduce

Bt )= G R l(/ot /R /R lg(t = 5,2 — y)®(s,)2[* u(ds, dy, dz)> 31

t
ccp [ [ [ 5.0 pl@ts.) el v(ds,dy. a2
0 JR4JR

d
240 IL(1 - 4(p - 1)
pitdd 2)(7”@) (r— 1)(6—%m?d)1_%(”_1)

< Cg(m/\(p))pepﬁt—pvlw\

|

p,8,7"

At the second inequality we used that (3°72; a;)" < >.72; al for any r € [0,1] and nonnegative
numbers (a;)ien. If d =1 and 2 < p < 3, we use [20] Theorem 1] with @ = 2 to obtain

””p<cp< K/ L[ latt=s.z- >¢<s,y>z2v<dsﬁdy’dz>>g]
[ gﬁ(t—s,x—y>||<1><s,y>||g|z|pu<ds7dy’dz>)-

For the first term, again by Minkowski’s integral inequality and Lemma we have

t £ % m)\<2)€,8t7'y|z|
<El(/0 /R/RL(J(t—s,m—y)¢>(s,y)z|2y(ds,dy,dz)> D < ol — Ty -||® (5.4)

while for the second term,

1 3—p 1
t > ij(iﬁ;p)gmA(p) Bt—|x|
¢t = s,z = y)|(s,y)Bl= v(ds, dy,d2) )" < S—25 7= |2l
0 JRJR

P (mk) 2 (B — gr72) %

(5.5)
Substituting (5.4) and (5.5]) back into (5.3), we obtain

ma(2) 2% T(2352) b (p) )
e N 5.6
(26(8 — %572))1 p2r (mk) 20 (B — l,‘i’y ) 1@lp.3- (5.6)

The statement now follows from inequalities (5.1), (5.2) and (5.6]). Finally, since C), comes from
BDG inequalities, it remains bounded on [1 4 €,1+ 2/p). O

e Pl (1, 2) < G, (

Proof of Proposition [2.3] The proof combines Proposition with arguments in [11, Theo-
rem 1.1] (see also [19, Theorem 8.1]).
As usual, we consider the Picard iteration sequence Y(©) = Y} and

YO (t0) = Yott.o) + [ [ gt = s0 =)oV (s,0)) Alds, dy)
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for n € N, and define v(™ = Y™ —y =1 Let us choose 8y > %H"de large enough such that
the factor Cg(k,p) in front of ||®||, g~ on the right-hand side of is less than 1/L for all
B > By. Using the Lipschitz property of o, we obtain for all 5 > fy and n € N as a consequence
of Proposition [2.1

H“(n)HP,B,V =lg® (U(Y(n_l)) - U(Y(n_z)))up,ﬁﬁ < CBW("@?)HU(Y(”_D) - J(Y(n_z))HPvﬁv’Y
< gl Vs <o <"l

By
for some ¢ = ¢,(k,p) < 1. If v = 0, the last term is less than or equal to Cq™(1 + ||Yo]|p,5,4), While
it is bounded by Cq"||Yo||p,5,4 if ¥ > 0 (and therefore o(0) = 0). Since 8 > By > 2x7d,

IYollps, = sup sup e P71
te(0,00) z€R

[ stta =) f0)dy

< sup 7 f(@) swp e [ glta)e do
Rd

rER4 te(0,00)
d
<C sup e P (/ g(t,x)er” da:)
t€(0,00) R

=C sup e~ (B=3r7 )t o 00,
te(0,00)

it follows that (Y(™),cy is a Cauchy sequence with respect to ||-||,. 5.y, converging in ||-||,, 5., to some
limit Y. That Y satisfies ([1.5)) and is unique up to modifications, follows as in [9, Theorem 3.1]. [

Proof of Theorem [2.4l The first part follows immediately from |||, 30 < oo for 8 > [y with
By as in the proof of Proposition Concerning the second part of the theorem, observe that
1Y |lp~ < 0o for B > By implies E[|Y (t,z)[P] < CePPt=Plel for all ¢ > 0, z € R? and some finite
constant C' > 0. Hence,

sup E[|Y (t,z)[P] < CePPt—pat,

lz|>at
and therefore,
1
limsup — sup logE[|Y(¢,2)|P] <0 (5.7)
for all a > Sy /. O

5.2 Proofs for Section [3l

Lemma 5.2 If X has a Poisson distribution with parameter X\, then there exists for every r > 0
a constant C, > 0 such that

A for A > 1,

E[X}] > C, J

A for A< 1.
Proof. Suppose that (X)x>o forms a standard Poisson process. The law of large numbers implies
that X,/A — 1 a.s. as A\ — oo. The convergence also takes place in LP for every p > 1 because
E[X}] is a polynomial in A of degree n for every n € N so that sup,~; E[X}]/A" < co. In particular,
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we obtain for every r > 0 that E[X}]/\" — 1 as A\ — oo, which implies the claim for A > 1. The
bound for A < 1 follows from the definition of the expectation and P[X} = 1] = P[X) = 1] =
e > de L O

The following decoupling inequalities can be found in [24] Theorem 2.4.1]. Because of its
importance for proving Lemma [3.3] and because the proof in the reference is given for processes
with values in Banach spaces, we reproduce the proof in the real-valued setting for the reader’s
convenience. In the following lemma, for notational ease, a random variable £: 2 — R is identified
with its natural extension to the product space Q x Q, i.e. £(w,w) = £(w).

Lemma 5.3 Consider two probability spaces (Q, F,P) and (Q, F,P), each of them equipped with

a discrete-time filtration (F;)i>0 and (F;)i>o0, respectively. Furthermore, let (§;)i>1 be a zero-mean
(Fi)i>1-adapted sequence such that &; is independent of F;—1 under P for all i > 1, and let (£;)i>1
be a sequence with analogous properties on (Q, F,P) and the same distribution as (&;)i>1. Finally,
assume that (H;);>1 is a sequence of random wvariables on (2 x Q, F @ F,P ® P) such that H; is
Fi_1 ® Fi_1-measurable for all i > 1. Then for every p € (1,00) there exist constants Cp,cp >0
that are independent of (&;)i>1 and (H;)i>1 such that for every N € N,

|

N p
i—1 =
1 _ 1 o
Dgi 1 := §(Hz'§z' + H;;), Da;i:= i(Hié‘i - Hi§;), i=1,...,N,

p

B |E < C,E |E

N —
> Hig,
=1

N

> Hi&

=1
Proof. Define the random variables

and a filtration (G;)i—o,...2n by
Go:={0,, Goirr:=0(Fi1®@Fi1,6+&), Gu:=F®F, i=1,...,N.

Obviously, (D;)i=1,. o~ is adapted to (G;)i=1,..2n. In addition, denoting by E® the expectation
with respect to P ® P, we have for all i =1,..., N,

1 _
E®[Daiy1 | Goi] = 9 i1 E® (i1 + &) =0,

E®[Dsy; | Goi—1] = %Hz’E(g[& —& &+ & =0,

where the last identity holds because &; and £; are independent with the same distribution. It fol-
lows from [23, Theorem VII.1.1] that the processes (>_;"; D;i)n=o....2n and ( ?:1(—1)i+1Di)n:07,,.’2N
are discrete-time local martingales with respect to (G;)i=o,... 2N

Observing that

N 2N N 2N
S Hi& =) Di, Y Hi&=> (-1)"'D;
i=1 i=1 i=1 i=1

by construction, the claim is a consequence of the classical BDG inequalities because the two
discrete-time local martingales above can be canonically embedded into continuous-time local
martingales with the same quadratic variation process. ]
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Proof of Lemma [B.3] We first prove (3.3) for simple integrands of the form

K
W, tio) = 3 Xy e, (ta), (. ta) € 2x [0,00) x B, (5.8)
i,j=1

where 0 <ty < ... <tg < oo, (Bj)j=1,. K are pairwise disjoint Borel subsets of E, and X;; are
Fi,_,-measurable random variables for all 7,5 =1,..., K.

Using Lemma [5.3] we can assume without loss of generality that W is deterministic, that is,
the variables X;;(w) do not depend on w. To see this, define

§ij(w) = N((ti-1,t:] x Bj)(w) — m((ti-1,t:i] x By),
£;;(@) := N((ti—1,t:] x Bj)(@) — m((ti—1,t:;] x By),
Hij (w, w) = Xij (w)v
where N lives on a copy (Q,F, (F¢)i>0,P) of the original probabilty space, with the same distri-

bution as V. Since ;; is F3;,-measurable and H;; is Fy, | ® ?ti_l—measurable, Lemma applies
and yields

K p
E || > Xij(w) (N((tim1, ti] x Bj)(w) = m((ti-1,t;] x B;))
ij=1
> 6F |E || > Xij(w) (N((tio1, 1] x B))(@) = m((ti1,t:] x By)) ] .
1,j7=1

As X;;(w) does not depend on @, it is indeed enough to prove (3.3)) for deterministic integrands.
By the BDG inequalities, there exists Cp, > 0 (which is bounded away from 0 for p > p') such
that

p

E H//[O,OO)XEW(t,x)N(dt,dx) > CyE -//[D,oo)xEW2(t’$)N(dt,dx) 2]

K
= CpE Z X%N((tifl,ti] X BJ)

t,j=1

1
(S]]

Inequality (3.3)) is shown for integrands of the form ([5.8) once we can show that

r K , .

£ = OV m(0, 00) x E))i

(5.9)

K
=1

for all a; € [0,00), pairwise disjoint 4; € B([0,00) x E) and r € (1/2,1]. Using the estimate
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(X" )" >0t o for nonnegative c1, . .., c,, we obtain
K " 00 K " K K
E {(Z aiN(Az)> =Y E [(Z a,-N(A)) Y N(A) = n] P [Z N(4;) = n]
i=1 n=1 i=1 i=1 i=1
0o K K K
>> n"'E [Z afN(4;) | Y N(A) = n] P [Z N(4;) = n]
n;l N i=1 lj(l z:Kl
=Y a; > n'E [N(Az) Y ON(A) = n] P lz N(4;) = n]
=1 n=1 =1 i=1
_ f:a’“ in mAi) p [ZN(A ) —n]
i=1 ' n=1 ZgK—l m(4;) i '

Since the constant C) in Lemma can be taken independently of r when r € (1/2, 1], we conclude
that

Zfil a{m(Ai) >C Zilil a;-"m(Ai)

- (1\/Z]K:1 m(Aj)>1_T (1 vm([0,00) x E))I-r

>C

K T
=1

which is (5.9).

For a general (F3)¢>o-predictable process H, one can choose a sequence H,, of processes of the
form such that |Hy,| < |H| for all n € N and H,, — H as n — oo, pointwise in (w,¢,z). If
the right-hand side of is finite, then inequality follows from the dominated convergence
theorem for stochastic integrals (see [5, Equation (2.6)]) on the left-hand side and for Lebesgue
integrals on the right-hand side. If the right-hand side of is infinite, then the estimates we
have established for simple integrands, together with the BDG inequalities, imply that also the
left-hand side of is infinite. O

Lemma 5.4 Suppose that a € R and X is a random variable with zero mean. Then for every
p € (1,3], we have
Efla + X[P] = Cp(la” + E[| X))

where Cp, = 1/4 forp € (1,2] and Cp, =1/6 for p € (2,3].

Proof. First we prove the statement for a = 1 and p € (1,2]. The proof follows from the following
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simple inequalities:
(v —=2y+1), y=>1,

(y oy i) y €0, 1], (5.10)

(y—1)F >

(1-yP >

i—loo\i—l

— W

(y+1)P 22" +2y+1), y=0.
Indeed, denoting the distribution function of X by F, (5.10) and E[X] = 0 imply
ElJ1+XP) = [ |1+yl" F(dy)
-1 01
> [ <VyV—ﬂ—m+¢»mm»+/;3(emp—%—w+4)Fww
+/ (¥ + 2y + 1) F(dy)

fEHXPL+gEP¥J+ (EXP] +1).

3

)JkM—‘

L
17

p] . Jaf? <E[X\p] i 1) _ E]EHX’]J] " %m’p’

4 |lalP

For general a € R, we have

X
Ella-+ XP") = |aPE |1+
a

which is the statement.
Here is the proof of (5.10)). The first inequality holds for y = 1, and

1 2£ p—1

. B B 9 o
Py =1 2p =) =gy =2+ T S 2 g - 2),

that is the derivative of the left-hand side is greater than that of the right-hand side for all y > 1.
Thus the first inequality follows. For the second, using y? + (1 — y)? < 1, y € [0, 1], we have

3 3 7
3(1—y)p—yp+2y—123(1—y)p—(1—(1—y)p)+2y—124(1—y)2+2y—7

4
32
—(oy -2
(y 2)’

which is nonnegative, so the second inequality is proved. Finally, for y > 0

1 2 1
Y+ 1P 2yP+1= (" + 2y + 1) + (" —y+1) 2 (4" + 2y +1).
The proof is similar for p € (2, 3], once the inequalities

1

(y-1P2 g0 —6y+1), w21,
1 1

A=y 25@ =3y+1) =@ -6y+1), yel01] (5.11)
1 1

(y+1)P 25" +3y+1) =2 (" +6y+1), y=0,

are established. We leave the proof of (5.11]) to the interested reader. O
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Proof of Theorem [3.4. (1) We assume d > 2 here as the case d = 1 will be treated in part
(4). In particular, p is always less than 2 and A contains no Gaussian part. By Lemma
and the BDG inequalities, we have for all p € (1,1 + 2/d)

(///OtQQ(t — s,z — y)UQ(Y(s,y))ZQ M(ds,dy,dz)>gl> |

This estimate remains valid if we replace p on the right-hand side by the measure

E[|Y (t,z)|P] > C, (L’} +E

uifzf) (ds,dy,dz) == 1 g (8)Lig(t—s.—y)>e} L[—s.5)c (2) p(ds, dy, dz)

where € > 0 is arbitrary and ¢ > 0 is chosen small enough such that A([—d,d]°) > 0. The
corresponding intensity measure is given by

”e(féx) (ds,dy,d2) == 1o () Ligt—s,z—y)>e} L[=s,5)c (2) ds dy A(d2),
and satisfies
t
v ([0, 00) x RY x R) = A([6, 3]°) / /0 Ly 5 ds dy
< )\([—(5, 5]C) //O ]l{g(s,y)>e} dsdy < oo,

which is an upper bound independent of (¢,z). We apply Lemma and obtain (keeping in
mind that Ly > 0 and L, > 0, and using the BDG inequality from the first to the second

line)
(///o Pt — s, — y)o*(V(s,))2° nl (ds, dy, dz>> D

t
> C, (1 +E H/// gt — s,z —y)o(Y(s,y))z (Mgt[;x) _ ye(téac))(d& dy,dz)
0 K K

o (1 Jr 2P 56y A(d2)
U AV A(=0.009) [I° Ligsyysa dsdy) 2

t
< [ 9 = 52 = )y sn = BIY () ) ds dy>

E[|Y (¢,2)|P] > C, <1 +E

1)

Y

(5.12)
with a constant C}, independent of (¢, x). As a consequence, the function

I,(t) = inf E[)Y (t.2)P

satisfies .
L) > ap+ / wy(t — $)I(s) ds (5.13)
0
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for some a,, > 0 where

Jr 12[PL2 55y Ad2)
wp(t) = Cp £ c c{>‘o g 1_I / gp(tax)]l{g(t,ac)>e} dz. (514)
(LV A([=6,6]%) [1o" Lig(t,z)>ep dt da) 2 JRe
Recalling from Lemmas [3.3] and [5.4] that both C), and a, can be assumed to be bounded
away from 0 if p is bounded away from 1, the fact that [[5 ¢P(t, )1yt 2)>e dt dz — 00 as
p — 1+ 2/d implies

[e.9]
lim wp(t) dt = oo. (5.15)
p—14+2J0
Hence, there exists py € (1,1+2/d) such that [ wp,(t)dt > 1. By classical renewal theory,
see e.g. [2, Theorem V.7.1] and [19, Theorem 7.11}, we conclude that y(pg) > 0, and by
Jensen’s inequality, also y(p) > 0 for all pg <p <14 2/d.

Again, we only consider the case d > 2 as the case d = 1 will follow from part (4). A direct
computation shows that

a 1 — 2/d _pr?
272 o2/ \/ —dktlog(2mre?/ dt) e 2t 3
/2 " / — 4l dedr

GF(t, )Lyt 2)>ey dt dz = 5
//0 {g(t.z)>e} r(d (2mkt) s a"

R.

d —dslog(s)

T2 71_62/(1 _pd p'r27r62/d _
_ d / / 2 e s rildsdr
5)/%4 P (5.16)

d 2
g G2 )
(2) / / P (—slog(s ))gzd_l dsdz
RL(d)e+ 37

Cp

SR
for all p € (0,14 2/d). This formula is still valid for p = 0. Thus, for the function in (5.14]),
which we denote by wy(t) now since k is the parameter that interests us, there exists C' > 0
that is independent of s such that

[NJ4S]

5% 1—

lim [ we(t)dt=Clim —— = lim Ck~5 = oc. (5.17)

k—0 Jo k—0 K k—0

The proof can now be completed as in the first part of the theorem.

This part of the theorem follows as before because L, enters the constant C, in (5.14)) in a
multiplicative way.

In dimension 1 it suffices by Jensen’s inequality to consider p € (1,2). Furthermore, by
Lemma [5.4 and the BDG inequalities, we may assume p = 0 without loss of generality. Then
the proof of part (1) remains valid up to equation . Instead of varying the value of
p, we now let € — 0, keeping p € (1,2), k > 0 as well as § > 0 fixed. Writing w(t) in the
following instead of wy(t) for the function in (5.14), it follows from that

lim we(t)dt = C'lim

e—0 /o e—0 e3P

(VS|

=Clime 2 = o0,
e—0
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and the assertion follows.
O

Proof of Theorem [3.5 Let « > 0, p € (1,2 A (1 + 2/d)) and write x = (x1,...,24). By
Proposition x — E[|Y(t,2)|P] is integrable, so we deduce from (5.12)) (with €,d > 0 sufficiently
small) and the hypothesis L, > 0,

1
[ EIY(ta)rde ( [ ity as
z1>at 4 T1>at

t
+C Sat <//0 gp(t — 8T = y)]l{g(t—s,a:—y)>6}EHY(s7y)|p] ds dy) dl‘)a
T1>a

where the constant C' is given by

[S]iS)

-1

C= /R 2P o5 A(d2) (1\//\([—6,5]°) / /0 L (aoe) dtdx) . (5.18)

Let us write v(t) := [, 5. El|Y (£, 2)[P]dz, vo(t) == [, >0 [Yo(t, )P dz and

T

h’(t> = / gp(ta w)]l{g(t,x)>e} dz.
xr1>at
Using that 1 —y1 > a(t — s) and y; > as imply z; > at, we obtain
1 t
u(t) > 1 (vo(t) + C/ h(t — s)v(s) ds)
0

for all t > 0. A straightforward extension of [§, Lemma 4.2] to the d-dimensional setting shows
that vo(¢) > 0 for all ¢ > 0. So on the one hand, if

C / h(t)dt > 4, (5.19)
0
it follows from renewal theory (see the proof of Theorem that
lim sup e *v(t) = lim sup e_ﬁt/ E[|Y (t,z)P]dz = oo (5.20)
t—00 t—00 T12>at

whenever 3 > 0 is sufficiently small. On the other hand, from Proposition we know that

/ E[|Y (t,z)P]dz < ceﬁlt/
x1>alt

2

e—’y\x| dr < ceﬁ't/ e*ﬁ(|$l|+--~+‘$d|) dx

r1>a't z1>alt
8't gy (B'—a’ L)t
< ce e va T dx <ce Vd
o't

for all o’ > 0, some 3 > 0 and some ¢ > 0 that is independent of ¢. Thus, the last expression
decays exponentially whenever o is large enough, so in this case, ([5.20]) implies

lim sup e~#* E[|Y (¢, z)P] dz = oo,

t—o00 at<zi<a't
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from which the assertion follows because

lsltiptEHY(tyﬂf)lp] > zSgI;tE[IY(t,x)I”] > ((o/ - a)t)_lfa E[lY (¢, 2)|P] dz

t<zi<a't

So the only thing left to show is that we can achieve (/5.19)) by proper choices of the parameters
involved. Since the heat kernel is radially symmetric, we have [;° h(t)dt > 5 [° h(t) dt where

B(t):/|>~tgp(t7x)1{g(t,x)>e}dx'

and @ = vdo. By changing to the variables s = €2/t and y = €'/%2, we obtain

1
P e
/0 h(t)dt _/0 ra” (t ]1{dtgl:r\<\/—%tlog(e(2mt)d/2)}dtdx

_1 2
2 27K 2 _pd _ plz|
= 673 (27‘(/{6738) 2 e 2N672/d5 ]]_
0 Rd

1
_1_2 [Zn= —pd _ply?
=t d/ (2mks) Ze zes Ly
0o Jrd

¢ {ae—l/ds§|y|<\/ —kds log(27ms)} ds dy.
Let tg., be the unique zero of —kdlog(2mkt) — a2e=2/d¢ on (0,00). Then

o272 61’ 1- ta,en —nds log(27rns pd
[roa- e
a?

(5.21)

{56572/‘15§|:C|<\/—256*2/d5 10g((27_”{5)d/2)} dS d.’L'

i 21Ks) Ze 2nsrd Ldrds
—1/d
ep—1-2/d taen (1-p)2 —ﬂlog(%ms) a4
v sSTPE z2 e *dzds,
(QWH)(p—l)gpgr(g) 0 pate

2K s

where the second step follows from changing to z = pr?/(2xs). Next, we exchange the order of
integration and obtain as a lower bound of the previous line

P—1-3 pai’;;?/dt&’m 2K =-Dg 4
> — ) e
(2rm)P=D3pa () (1 — (p—1)2) Jo paze (5.22)
(2k)1- (P~ Ddg—2(1=(r— ng) p&2§;2/dt@’€’“ d(1-2) —» |
i y z 2/e”*dz.
( )2p+ )F( )(1—( —1>§) 0

Because x log(x) is increasing for > 1 and (1 + 27 !)log(1 + ) > 1 for all z > 0, we have for
s < (2mk) 71 (1 + @24/ (2nK2d)) L,

—rdlog(2mks)  2mk*d 1

| < 1 ) L 2w (| 6% i), - a2
= O _— (e} R
A2¢ s A2¢ 3 2TKS &\ 2rrs) = a2e 3 onw2d | 08 2nk2d

€
27k2d a 67%
1 1 1 >1
( + d%—ﬁ) og( + 27T/i2d> -
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which implies that t5 . > (27k) "1 (1 + a%e2/?/(2nk2d))~". Consequently, when a%e=2/¢ > 272,
we have
2k) 1= (= 1dg=20=(=1)) (1 1 d(1 — £y, 1
d
RODEHA=DN(E)(1 (- 1))

/Ooo h(t)dt > ( (5.23)

where y(z,T) = fOT t*~le=tdt is the lower incomplete gamma function.

Part (1) of the theorem in dimension d > 2 now follows from the observation that the right-
hand side of tends to 0o as p — 1+ 2/d, for any given k,« > 0 and small values of € and &
(note that the constant C' in is bounded for p in a neighborhood of 1 + 2/d).

For (2) choose o = v/2me'/9g, with € being fixed and x — 0. The lower bound in is of
order x~!, while the constant C' in is O(k'~P/2) by (5-16). Thus the statement follows by
choosing k sufficiently small.

Similar considerations, compare also with the proof of Theorem also show part (3) of the
theorem.

For part (4), i.e., if we are in dimension d = 1, let us assume p = 0 without loss of generality
and choose & = V27wk2e, with xk and p being fixed this time. Then, for any given p and x, the
right-hand side of is of order e~ 2(1=(=1)/2) — ¢=(3-p) ynder the hypotheses of the theorem,
while the constant C' in is of order ¢3(1=2/2) by and , so we can achieve

by taking e small enough. O

Proof of Theorem [3.1] Let T > to, p = 1+ 2/d and assume the opposite of (3.2). Then by
Minkowski’s integral inequality,

Hb//otg(t — s,z —y)o(Y(s,y))dsdy

t
<[] ot = s.x =)o (s, ) dsdy < CiT
p

for all (t,z) € [0,T] x RZ. Similarly, if d = 1, and we have by the BDG inequality,

[N

o [ ote= s = p)ov (s Wids.

D
2

p <oyl H//Ot Pt — s,z —y)o2(Y(s,y))ds dyH

t 3 1
<Glol ([[ (= sa -l sl dsdy)” < GlolT,

Therefore, we deduce, if the left-hand side of (3.2)) was finite, then

E H///Otg(t —s,x—y)o(Y(s,y))z (n—v)(ds,dy,dz) P} < 00 (5.24)

as well. We now show that this cannot be true. Indeed, because o(Yy(to,x0)) # 0, there exists
(t1,21) € (0,t9) x R? with P[o(Y (t1, 1)) # 0] > 0 (otherwise, we would have o (Y (s,y)) = 0 for all
(s,y) € (0,t9] x R? and hence Y (¢, ) = Yo (¢, z) for all (¢,z) € [0, to] € R? by (L.I), which together
contradict (3.1))). Therefore, we have E[|o(Y (t1,21))|] > 0, and because the solution to (L.1]) is
L"-continuous on (0, 00) x R? for all r < 1+2/d (see [J, Theorem 4.7(2)]), there exist ¢,§ > 0 such
that

0<ti—5<9, |11 —y| <V5 = E[|a(Y(s,y))]] > e (5.25)
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As seen in the proof of Theorem the left-hand side of ([5.24)) is greater than or equal to a
constant times the same expression with p and v replaced by i and 7, respectively, where

fi(ds, dy, dz) = L, —64,)($) L1, —yi<vir=s} W LR\ [~ a,q (2) p(ds, dy, d2),

and 7 is its compensator. The number a > 0 is chosen such that A(R\ [—a,a]) > 0. Now if d > 2
(and consequently p < 2), Lemma gives the estimate
]

e ///“g<t1—s,x1—y>o<y< )= (1 — v)(ds, dy, dz)
I (01 = s — Rl (¥ (5, ) PP (s, 02)

P

7([0,4] x R? x R)1~3
p_q
4 2
:c></ /’ ,/ ds@pMd@)
0 Jlyl<vs JR\[~aa]
t1
< L s s i B Y (5 0) P2 g ds dy M)
§
> C€p5(1+%)(%71)/ / P (t,z)dtdz
|z| <Vt

)
20/ / P(t. ) dt da.
; |I‘Sﬁg( z)dtdx

The last line is a valid lower bound also in the case d = 1, possibly with another value of C, as a
consequence of [20, Theorem 1]. But for p =1+ 2/d, we have

// tx&m—// ”t&m
|m|<\f l2|<vVt (27kt) 2

ZCGZM/ £ dt = C/ ~dt =
(2mk) = /0

proving that ([5.24) is wrong. O
Proof of Theorem B.8. For every (¢,z) € (0,00) x R?, we have

B[ (1)) 2 BIY (1.0 = Yolta) +0 [ [ ot = 5,2~ p)Elo(¥ (s, 9))] dsdy
> Volta) +0Lo [ [ ot = .0 = RV (s.9)] ds .

Since the integral of g on (0,00) x R? is infinite, the theorem follows from the renewal methods as
used in Theorems [3.4] and O

Proof of Theorem [3.10l By Proposmon we can equally consider the stochastic cable equa-
tion ) driven by the noise M.
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(1) We only carry out the proof for v = 0; the arguments are similar for v > 0 and we leave the

details to the reader. Starting with d > 2 and p € (1,2 A (1 + 2/d)), by virtually the same
calculations as in the proof of Theorem [3.4] the function I,(t) = inf,cga E[|Y (¢, 2)|?] satisfies
with a, replaced by the function a,(t) = a;e_mb'(mt where a;, > 0 is a constant, and
with g replaced by ¢’ in the definition of wy. But still, we have , so the renewal
methods go through and the conclusion of Theorem [3.4(1) is valid. Statement (3) of the
same theorem can be derived in a similar way.

For statement (2) we only replace the term ¢P(¢,z) in (5.14) by ¢’?(¢,x); for the indicator
function 1yt 2)>e}, by contrast, we replace g(t, z) by g(1;¢, ) (i.e. the heat kernel with x =1
and without the e~[?190? factor). As a consequence, only the integral term in (5.14) depends

on x, and because the truncation of the integral by the indicator function is independent of
K, wWe can write

oo T(e)
//0 g/p(tv x)]]-{g(l;t,w)>e} dtdr = //0 g/p(tv x)]l{g(l;t,x)>e} dt dﬂ}‘,

where T'(¢) does not depend on k. In particular, using the bound e ?/tloot > e=plblooT(€) ' ye
conclude from (5.32)) (the calculation there is valid also for 5 = 0 up to the third line) that
the modified version of (5.14) is of order x~(P—14/2,

For d = 1, we need to let p — 3. The BDG inequalities allow us to ignore the Gaussian part,
so by [20, Theorem 1] and Lemma we have that

B[lY (1)) > 5 (yoa:, o)’ + o3 [( J[[ 196 = s = )Y )2 vlds,ay.a2) ]

+ obE [// Ot g (t — s,z —y)Y (s,y)zP Z/(ds,dy,dz)] )

> & (Yot + bt o) [[[ 97— o0~ RV (500l dsy).
(5.26)

so we can complete the proof as in the case d > 2 above.

Since F(p) < 0 implies A(p) = 0, we can assume v = 0 in this part of the theorem. Fur-
thermore, by the hypotheses of Proposition the assumption that my(1+2/d) < oo, and
Jensen’s inequality, we may assume that p is large enough such that my(p) is finite, and if
d = 1and p # 0, that p > 2. With identical calculations as in the proof of Proposition 2.1} we
obtain that [|g’® @(,,50 < Ca4pjog,0l|Pllp,8,0, Where in formula the value of b is set to 0.
In particular, if we re-examine the proof of Proposition and the formula , we see that
whenever & or [b] is large, or g is small, there exists 8 < 0 such that Cgjpje.0(k,p) < 1/00
and therefore ||Y||, 30 < co. This shows F(p) < 0.

O]
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Proof of Theorem [3.2] Let us introduce the following truncations of A:
A, (dt,dz) = bdtdz + / 2l 1y (0= v)(dt, dz, d2)
0 n

= (b—/o zﬂ{z>%} A(dz)) dtda:+/0 z]l{z>%} wu(dt,dx, dz)
=:b,dtdz + A} (dt,dz), n€N.

If Y,, denotes the solution to with noise A,,, we have by [7, Theorem 1] that Y,,(¢,2) — Y (¢, x)
in LP for all (t,z) € [0,00) x R%. So if we can show that almost surely, Y;,1(t,z) > Yy o(t, )
(with obvious notation) for all (¢,z) € [0,00) x R%, this implies Y3 (¢,z) > Ya(t,z) for all (t,x) €
[0,00) x R? upon choosing separable modifications of Y7 and Ya, which is always possible, see [15],
Theorem I1.2.4]. Now by Proposition with noise A,, can be reformulated in terms of
with b, instead of b and Al instead of M. In particular, the difference Y1 — Y, is the mild
solution to that equation with initial condition fi — f2. So the claim that Y, 1 —Y}, 2 is nonnegative,
follows now from f; — fo > 0, A7 > 0 and the Picard iteration scheme. Finally, the second part of
the theorem is an obvious consequence of the first statement. O

5.3 Proofs for Section [l

Proof of Theorem 4.1l (1) Because ||Y||, 0 < oo for B > By, we have F(p) < pfSy. When p
is close enough to 1+ 2/d, an inspection of the proof of Proposition and formula (2.4))
reveals that it suffices to have [y satisfying

1
(1= (p—1%)%» _2/d _2/d
( - (IZ )2)17 < C — BO > C 1+2/d—pr<% (1+%_p))1+2/d—?
B;*g(l’*l)
0

for some finite constant C' independent of p (observe that the second summand in (2.4) is
always the term of leading order for p — 1+ 2/d under the assumption A # 0). Since
2I'(x) =T(1+z) — 1 as x — 0, we can choose

2/d
274 % 1+2/d—p
/30 = C 1+2/d—p ____a
1+2—p
when p is sufficiently close to 1 4 2/d, which implies
1+%—p
log (1 + % —-Dp

(5.27)

SHIL

lim sup

log7y(p) <
p—>1+% )‘

The upper bound in (4.2)) follows similarly.

For the lower bounds in (4.1) and (4.2), we first consider the case b = 0. For d > 2 let
B1 = B1(p) be the number for which

/ wy(t)e Pt dt =1
0
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where w, is given by (5.14). Assuming that p is close to 1 + 2/d, and €, > 0 are small
enough such that (5.12)) holds, we have that

// t xr ]l{g(t z)>e} dtdz

27r.~te /d € ﬁt 7p\z\2
_/ /Rde 250 L n2<—2nt log(e(2mnty/2)} A dE

277/@25

vl

27

T4

e [ ()

e—2/(pd)

(
’Y(%? ]‘) QWHEQ/d e_ﬂt
(

e~ 5t Td Lardt

/27”;2/‘1 e~ Bt /\/—%tlog(e(zﬂmg)dm)
PN

0 (27kt)2 JO

(5.28)

2
It follows for 3 > 2mke?/4?/¢ that

//0 6_’Btgp(7f,$)]l{g(t’$)>e} dtdx > i
2

(1)1 ) (5:29)

" PTG (1 - dp—1)pt 8

where the last step uses the fact that zvy(x,1) is a continuous decreasing function on [0, 1]
and that v(1,1) = 1 — e~ !. Observing that the factor in front of the integral in (5.14)) is
bounded for p around 1 + 2/d, we deduce from ([5.29) that

2/d

; < c >1d<p11>/2 (C >1+2/dp 5.0
>(—= —(c—d 5.30
AN PRY R

for some finite constant C' that can be chosen independently of p. Hence we obtain from [2]
Theorem V.7.1] that

ISHIN]

2/d
% 1+2/d—p
> >C—L ,

142
liminf —— 4 2 logy(p) > 2 (5.31)
p—1+2 |log (1 + % — )‘ d

and hence (4.1) together with (5.27)). For d = 1, if we perform an estimation as in (5.26)),
the same arguments apply and only some constants would change that have no impact on

the result.

which implies

\V]
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For the lower bound in , the estimates and can be re-used in principle. But
we need to make a small change in our arguments because the denominator in involves
the kernel g and therefore the parameter x, which would lead to a suboptimal lower bound.
In order to avoid this, we replace the two indicators 1y z)>ep in by 1y(1;t,2)>e}> Where
g(1;t, ) is the heat kernel with £ = 1 (we already did this in the proof of Theorem [3.10).

Then the lower bound in (4.2)) is a consequence of the following estimate for k < 1 and
B> 27re2/de2/(pd).

// t T ]l{g(l it,x)>e} dtdz

= 1 27r62/d 67’& d _1 d
= 1) /0 t%(p—l)’y <§a —pr~ " log (6(27Tt)2)> dt

d 2D e (5.32)

71) /2‘"’62/d
p%r(g)(gmﬁ)%(p%) 0 +5(0-1)

—1
Thus g > C/@_Hg/d—l“, proving the lower bound in (4.2)).

Now let us explain why the proof of the lower bounds, for both p — 1+2/d and k — 0, remains
essentially unchanged for b < 0 or b > 0. Indeed, if o is given by , Proposition
implies that we have to multiply ¢ by a factor e??°*. But under the truncation 1 {g(t,z)>€}
(resp. Lyg(1;t,0)>e} When k — 0 is considered), we have t < T for some finite value T' = T'(¢)
independent of p (resp. k). In particular, g and geboot differ at most by a multiplicative

constant €*?°” on [0, T, which is irrelevant for the calculations above.

The upper bound for A(p) in as p — 1+ 2/d follows from (1) because we have (5.7).
For the upper bound in , observe from that A(p) < Bo/y where 3y was introduced
in the proof of Proposition Upon inspection of formula , we see that By must satisfy
C C/ C//
+
K1(By — Lhn?)T

Tyg=1, p>2y < 1.

_ 1 2 - 2— d(p 1)
B G~ bt

As long as A Z 0, the second summand is the dominant one for small k, so 5y as a function
of k behaves in this case like

2 — 57
31 d+ Ck T+2/dp,

Consequently, if we optimize the resulting bound for A(p) over v, we get

1+1/d—p

A(p) < inf <lmd+ 07—1,_@1&73,,) C'KT+2/T D
y>0 \ 2

which implies the upper bound in (4.4)).
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In order to establish the lower bounds in (4.3) and (4.4)), it suffices by the same reason as in
(1) to take b = 0. In this case, we bound (/5.23)) from below by

a-20-(-1d)
1—(p—-14~’

where C' > 0 does not depend on p. As a result,

1

C 20=(p-1d/2)

Alp) > <d> ;
1-(p-1)5

which is the lower bound in (4.3)). For k — 0, we replace the indicator function 1y« z)5¢ in
the definition (5.21)) of & by L14(15,0)>e}, Which makes the constant C' in (5.19) independent
of k. Then, with similar calculations as in (5.22), we get for the modified A that

| hwar = (25)1~ (P~ g —20-(-1)3) D
0

AR (1 - (p - 1)§) Jo

_Ppy _
241=5)e=% 4z,

where tg¢ 1 is defined in the proof of Theorem |3.5| Because the integral on the right-hand
side is bounded away from 0 uniformly in x € (0,1) as soon as &% /k > 1, there exists C > 0
independent of x such that [ h(t)dt > 1 for the choice

1+1/d—p
a = Crit2/d—p,

Since this value of & satisfies @?/k > 1 for all x small enough, the lower bound in (4.4))
follows. Note that at this part it is enough if f(x) = O(e~71#l) holds for some fixed v > 0.
O
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