ON THE SOLUTIONS OF LINEAR ODD-ORDER
HEAT-TYPE EQUATIONS WITH RANDOM INITIAL
CONDITIONS

L.BEGHIN, YU.KOZACHENKO, E.ORSINGHER, AND L.SAKHNO

ABSTRACT. In this paper odd-order heat-type equations with dif-
ferent random initial conditions are examined. In particular, we
give rigorous conditions for the existence of the solutions in the
case where the initial condition is represented by a strictly -
subGaussian harmonized process n = n(z). Also the case where
7 is represented by a stochastic integral with respect to a process
with independent increment is studied.

1. INTRODUCTION

Third-order heat-type equations have been considered either as lin-
ear approximations of the Korteweg-de Vries equation (see [4]) or in
connection with certain chemical reactions ([7], p.299). By means of
the solutions of these equations some pseudoprocesses have been con-
structed and some of the related relevant functionals (sojourn time
and maximum) have been investigated by means of extensions of the
Feynman-Kac functional in [19]. In [3] the case where the pseudo-
process is constrained to be zero at the end of the time interval is
considered; the distribution of the maximum is then obtained under
these circumstances. In the unconditional case, the joint distribution
of the maximum and of the process for this higher-order diffusion is
presented in [2].

Odd-order heat-type equations of the form

au 82n+1 U

(11) Ezcnw y n:1,2,...

(where ¢, = +1), subject to the initial condition u(z,0) = §(x), have
also been examined by many authors: in [9] the Laplace transforms of
the sojourn times have been obtained while their inverse, and thus the
explicit distributions, have been derived by Lachal [16].
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In [1] the analysis of the local time in zero of the pseudoprocesses
related to 1.1 is performed and the connection of its distribution with
a fractional diffusion equation is established and discussed

While in all the investigations mentioned above the key tool is the
Feynman-Kac functional, the approach of Lachal [17] is somewhat dif-
ferent and consists in some approximation of the underlying pseudo-
processes by means of generalized random walks and the application of
a generalization of the Spitzer identity.

The idea of studying equations of the form 1.1 subject to random
initial conditions (represented by stationary processes) is presented in
[4]. In the spirit of the last work we analyze here more general odd-
order equations of the following form
N

ou 0%k +1y
(12) E = CLkW s N = 1,2, ceey
k=1
subject to the random condition
(1.3) u(0, ) = n(z),

where
n(z) = / ¢ dy(u)
R

and y is a complex-valued process. We remark that, in the special case
where 7 is a stationary process, y is a white noise. We present the exact
expression for the solution of the problem (1.2)-(1.3) and formulate
rigorous conditions on the initial data which guarantee that the process
representing the solution satisfies the equation with probability one
(Section 3).

We concentrate our attention, in particular, to the case where the
initial condition is represented by a strictly ¢-subGaussian harmonized
process. The general conditions of Section 3 are reduced to a more
convenient and tractable form (see our main result in Section 6). We
consider also the problem where the initial data is represented by a sto-
chastic integral with respect to a process with independent increments
(Section 8).

Many random processes relevant for applications (as numerous recent
studies confirm) display a non-Gaussian behaviour, possess heavy tails
and have non-symmetric densities. However, some of these processes
can be considered as ¢-subGaussian because they display the corre-
sponding properties. @-subGaussian random variables and processes,
which are generalizations of sub-Gaussian and Gaussian random vari-
ables and processes, were introduced in the papers [11],[13]. The theory
of p-subGaussian random variables and processes is presented in the
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book [5]. In the paper [8] a more general definition of ¢-subGaussian
random variables is presented.

In order to make the paper self-contained, a certain digression on
sub-Gaussian and ¢-subGaussian processes is presented in Sections 4
and 5, as well as some auxiliary results in Sections 7, 8 needed to treat
the case of initial condition represented by stochastic integrals with
respect to processes with independent increments.

Note that our study can be specialized in order to include the case
of Gaussian initial conditions.

2. HARMONIZED RANDOM PROCESSES

We now present the definitions of integrals in the mean square sense
and also of the harmonized random processes (see, for example, Loeve
1))

Let y = {y(t),t € I} be a complex-valued, centered random process
of second order (that is E|y(t)]*> < oo, t € I), I = [a,b] a finite or

infinite interval and I'y (¢,s) = Ey (t)y (s) the covariance function of
y ().

Definition 2.1. ([18]) Let D and D’ be the following partitions of
the interval [a, b]:

D:{tj,jzl,...,n—i—l:a:t1<t2<...<tn+1=b};

D={thj=1..m+l:a=t] <th<.. <t ., =b}.

Let also

AT, (b, ty) = T (bt by ) =Ty (s ) =T, (bt 4T, (b, ).

The covariance function I'y (¢,s) has finite variation on the finite
interval I = [a, b] if there exists a number 0 < C7 < oo such that, for
all D and D', the following inequality holds

> ) IAAT, (1) < Cr.

teD teD’

The covariance function I' (¢, s) has finite variation on the infinite
interval [ if there exists a number C' < oo such that Cp < C for all
finite I’ such that I’ C I.

Definition 2.2. ([18]) Let f = {f(t),t € I} be a measurable func-
tion (where I = [a,b] is a finite interval), y = {y(t),t € I} a centered
second-order random process and Iy (¢,s) = Ey (t) y (s) the covariance
function of y. The integral [, f (t) dy (t) is defined as the mean square
limit of the Riemann sums ), f () (v (tkt1) — v (tr)) s tr < 8, < tpsa.
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The integral [, f (t)dy (t) is defined as the mean square limit of the
integrals f_ba f@)dy(t) as a— o0o,b — occ.
The integral [, f (t) dy (t) exists iff the integral [, [, f (t) f (s)dLy (¢, s)

exists.

Definition 2.3.([18]) The second-order random function X = {X(¢),t €
R} is called harmonized if there exists a second-order random function

y = {y(t),t € R} such that the covariance Iy (¢,s) = Ey (t)y(s) has
finite variation and X (t) = [, e"dy (u).

Theorem 2.1.([18]) The second-order random function X = {X (t),t €
R} is harmonized iff there exists a covariance function L'y (t,s) with fi-
nite variation such that

I, (u,v)=FEX (u) X (v) = /R/Rei(t“_t,”)dFy (t,t).

Example. Let X = {X(¢),t € R} be a second-order centered
stationary random process and let its covariance function B (1) =
EX (t+7)X (t) be mean square continuous. In this case B (1) =
[ €"7dF (u), where F (u) is a non-decreasing left continuous function
such that F(—o0) = 0, F'(+00) = B(0) and X(t) = [, e"™dy (u),
where y = {y(t),t € R} is a second-order random process with uncor-
related increments such that E |y (t) —y (s)|> = F (t) — F (s) as t > s.

3. A GENERAL THEOREM ON THE SOLUTION OF ODD-ORDER
HEAT-TYPE EQUATIONS

Let us consider the linear equation

N 9ty (¢, 7) ~ Ou(t,x)

1
(3.1) D T = t>0, 5€R
k=1
subject to the random initial condition
(3.2) u(0,z) =n(z), r € R,

where a,, k =1,..., N are some constants.
Let n(z), € R', be a harmonized process

n(z) = / e dy (u)
R
where

(3.3) Ey(t)y(s) =Ty (ts),
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with covariance function

(3.4) T, (v,2') = En(z)n () = /R/Rei(“”“_x/”)dl"y (u,v) .

Theorem 3.1. Let

(35)  I(t,z,\) =exp {z ()\x +tim2’““ <—1)’“) } :

and
(3.6) Ult,x) = /R[(t,a:, A dy (A).

If the following integrals exists
(3.7) /)\S](t,x,/\)dy(/\),s=0,1,2,...,2N—|—1,
R

and if there is a sequence a, > 0, a, — 00 as n — 00, such that for all

A > 0and T > 0 the sequence of the related integrals ffzn NI (t,z, \)dy (M)
converges in probability, uniformly for |x| < A, 0 <t < T, then U (t, )

is the classical solution to the problem (3.1)-(3.2) (that is U (t,x) sat-
isfies equation (3.1) with probability one and U(0,z) = n(x)).

Proof.  Since ffan NI (t,z,\)dy (\) converges in probability uni-
formly for |z|] < A, 0 < t < T, then there exists a subsequence
b, >0, b, — 0o as n — 00, such that f_bzn NI (t,z, \)dy (N\) converges
with probability one to [, X°I (t,z, \) dy (A), uniformly for |z| < A,
0<t<T.

Let

bn
(3.8) Uy, (t,2) = / I(t,z,\) dy ().

by,
It is self-evident that
S t bn
(3.9) 8Ugn—x(s,a:) = / (NI (6,2, \)dy (M), s=0,1,2,...,2N+1,
—bp,
and

(310 Wnlb®) / I;

o <¢Zm%+1 (-1)k> I(t,,\)dy (N),

—Yn



6 L.BEGHIN, YU.KOZACHENKO, E.ORSINGHER, AND L.SAKHNO

for s =0,1,2,...,2N + 1. It follows from (3.9) and (3.10) that

N

82’““Ubn (t, ZL‘) B ann (t, ZL‘)

1
(3.11) > ay S =g t>0, z€R,
k=1
since
an—i—lUbn (t, $) an;—HU (t, x)
W Converges to W
and
o, (t oU (t
% converges to %

uniformly for |z| < A, 0 < ¢ < T with probability one. Therefore
U (t, x) satisfies equation (3.1) and U(0,z) = [, e"*dy (z) = n(z).0

Remark 3.1. The integrals [, A°I (t,z,\) dy () exist if the twofold
integrals [, [ ApI (t,z,\) I (t,z, ) dTy (X, p) exist or otherwise if

S o M |1l dTy (A, 1) < 0.
On the other side all the integrals fR NI (tz, ) dy(\),s=0,1,2,...,
2N + 1, exist if

/R/RM\?N“ >V (2, A) T (2, ) dTy (A, ) < 00

Remark 3.2. Under the conditions of Theorem 3.1 we can write
down the expression for the covariance function of the random field
U (t,x) given by formula (3.6):

cov (U (t,z),U(s,y)) // (t, 2, \) I (5,9, 1)dly (N, 1) .
In particular, in the case where the process 1 (x) representing the initial
condition is centered and stationary with a spectral function F (\), we

have that

cov (U (t, 33) 7 U (S, y)) _ / ei(k($—y)+(t—s)zk apAZFH(—1) )dF ()\)
R

= /I(t—s,x—y,A)dF(A)

and thus the solution U (¢, x) is stationary in space and time.
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4. @—SUBGAUSSIAN RANDOM VARIABLES AND PROCESSES

Definition 4.1. ([14]) Let ¢ = {¢(z),2 € R} be a continuous even
convex function. The function ¢ is an Orlicz N —function if ¢ (0) = 0,
o(x) > 0 as z # 0 and the following conditions hold:

lim 2% _ o Jim £

z—0 I r—oo I

Definition 4.2. ([14]) Let ¢ = {p(z),z € R} be an N—function.
The function ¢* defined by

¢ (z) = sup (zy — @ (y)

is called the Young-Fenchel transform of ¢.

Remark 4.1. ([14]) The Young-Fenchel transform of an N —function
is again an N —function and the following inequality holds (Young-
Fenchel inequality)

(4.1) ry < p(x)+¢*(y) asx >0, y>0.

Condition Q. Let ¢ be an N—function which satisfies

tim inf #1505
z—0 I
It may happen that C' = oo.

Example 4.1. The functions

px)=clz|*, ¢>0, 1 <a<2;

o e <
ow={ il B0 e

are N —functions which satisfy the Condition Q.

Definition 4.3. ([8]) Let ¢ be an N—function satisfying Condition
Q and {Q), B, P} be a standard probability space. The random variable
¢ belongs to the space Sub,(Q), if E& = 0, Eexp{A\{} exists for
all A € R and there exists a constant a > 0 such that the following
inequality holds for all A € R

(4.2) Eexp{A¢} < exp{p (Aa)}.
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The space Sub,(§?) is a Banach space with respect to the norm ([13])

(1) .
(€)= sup ? V(nEe p{A}H)
A0 A

where (=1 denotes the inverse function of (.

Examples of p—subGaussian random variables can be found in the
paper [8] and in the book [5]. In particular, all bounded centered
random variables belong to all Sub,(€2). Some random variables having
a centered Weibull distribution belong to a certain space Sub,(€2). The
Normal centered random variable & = N(0,0?) belongs to the space

Sub,(Q), with ¢ (z) = £, 72 (£) = o2,

2

Definition 4.4. ([14]) A family A of random variables £ € Sub,(12)
is called strictly p—subGaussian if there exists a constant Ca such that
V finite set [ of random variables &; € A the following inequality holds

511/2
(4.3) T (Z Aifi) <Ca|E (Z Aifi)

iel el
The constant C'a is called the determining constant of the family A.

Lemma 4.1. ([14]) The linear closure of a strictly ¢o—subGaussian
family A in the space Lo () is the strictly p—subGaussian family with
the same determining constant.

Definition 4.5. The random process £ = {£(t),t € T'} is called
p—subGaussian if all random variables £ (¢) ,¢ € T, are p—subGaussian

and sup,ep 7, (€ (1)) < o0.
The random process § = {& (t) ,t € T'} is called strictly p—subGaussian

if the family of random variables £ (t) ,t € T, is strictly ¢—subGaussian.
Examples ([14]).

1. Let {&, k= 1,...,00} be a family of strictly p—subGaussian ran-
dom variables with determining constant C. Let & (t) = >~ & fx (1)
be a mean square convergent series for all t € T. Then & (¢) is a strictly
p—subGaussian random process with the same determining constant.

2. Let £ (t) = > pe mifx (t) , t € T, where i, are independent random
variables, 7, € Sub,(€2), ¢ (x) is an N—function such that the function

U (x) = ¢(\/T) is convex. If 7,(n) < R(En2)'?, and the series
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> re i Mt (t) converges in mean square for all ¢ € T, then & (¢) is the
strictly ¢—subGaussian random process with the determining constant

R.

3. A Gaussian centered random process & () is strictly ¢ —subGaussian

with ¢ (x) = % and the determining constant is equal to 1.

Definition 4.6. A harmonized random process

o) = [ ey ()

is a strictly ¢p—subGaussian harmonized random process if the process
y is strictly p—subGaussian.

Remark 4.1. It follows from Lemma 4.1 that in this case the process
1 and all the processes

o) = [ e

are strictly p—subGaussian.

5. THE CONDITIONS OF CONVERGENCE IN PROBABILITY IN C' (7))
OF A SEQUENCE OF ¢-SUBGAUSSIAN RANDOM PROCESSES

Let (7', d) be a compact metric space and C' (7') is the Banach space of
continuous functions with uniform norm. Let X = {Xj (t),t € T’} be
a sequence of p—subGaussian random processes such that X € C' (7).
The general conditions of convergence in probability of X} in the space
C (T') are presented in the book [5]. In the paper [15] these conditions
are presented for the case where 7' is a finite-dimensional space.

Theorem 5.1. ([15]) Let R* be a k-dimensional space,
d(t,S) = maXj<;<k |tz — SZ'|, T = {0 <t < T%, 1=1,2, ...,k?}, T, > 0;
X, = {X, (t),t € T} be a sequence of p—subGaussian random pro-
cesses such that X,, € C(T). Let us assume also that there exists
a continuous increasing function ¢ = {o (h),h > 0}, o (h) — 0 as
h — 0, such that

(5.1) d(fu)qu T (X (1) — X (s)) < o (h)

and
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(5.2) /0+ w (m U(%)((g)) i < o0,

where ¥ (u) = 505, o=V (u) is the inverse function of o (u), o= (u)
is the inverse function of ¢ (u), for uw >0, and [, f(e)de denotes
foéf(s) de for sufficiently small 6 > 0. If the sequence of processes

X, (t), n > 1, converges in probability to X (t) for all t € T, then
X, (t) converges in probability to X (t) in the space C(T).

6. THE MAIN RESULT

Lemma 6.1.([14]) Let 6 (u) , u > ug > 0, be a continuous, increasing
function such that 0 (u) > 0 and the function % s non-decreasing for

u > ug , where ug > 0 is a constant. Then for all u,v # 0
< 0 (Ju| 4+ uo)

(6-1) SICERD

sin —
)

. ‘

Example 6.1. The functions 0 (u) = u*, ©u > 0,0 < a <1 (up = 0)
and 0 (u) = (Inw)®, @ > 0, u > uy > €%, satisfy the conditions of
Lemma 6.1.

Assumption V. Let ¢ be an N-function satisfying the condition Q;
U (u) = Sy Where ¢V (u) is the inverse function of ¢ (u). Let
the function 6 (u) , u > ug, satisfy the condition of Lemma 6.1. We say
that the function 6 (u), u > wuy > 0, satisfies the assumption ¥ if the
following integral converges

(6.2) / ¥ (In (609 (7)) de < oo,
0+

where [ . f(¢)de denotes the integral foé f (¢) de for sufficiently small
6 > 0.

Example 6.2. Let, for sufficiently large x, ¢ (z) = %, p > 1and
O(x) = (Inz)* , x > e* . Then 0 (z) satisfies the assumption ¥ if

a>1-— 1—17. Indeed

/0+‘Il(ln (0D (=) de = /O+q,(€1/a) e

The function 0 (z) = %, a > 0, x > 0 also satisfies the assumption W.
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Theorem 6.1. Let us consider the linear equation (3.1)

N

O (t,x)  Oult,x)
Qx2k+l gt

ag t>0, zeR!

k=1

subject to the random initial condition

u(0,7) = n(z), * € R".

Let n(x) be the harmonized process defined above, which is a strictly ¢-
subGaussian random process. Let 0 (z), x > uq be a function satisfying
the assumption V. Let us assume that the following integral converges

(6.3)
/];/}; ‘)\’2N+1 ‘M‘2N+1 9 (uo + |)\’2N+1) 9 (U/O + ’/.L’2N+1> dry ()\,ILC) < 00
Then
Utr) = [ 1) dy ().
R

where

I (t,ZL’, )\) = exp { (/\I + tz )\2k+1 ( )k:) }

is the classical solution of the problem (3 1)-(3.2).

Proof. 1t follows from Theorem 3.1 that it is sufficient to prove that
there exists a sequence a, > 0, a, — oo as n — oo, such that the
sequences U,  (t, ) fa" NI (t,x, \)dy (N, s = 0,1,2,...,2N + 1
converge uniformly in probablhty for || < A, 0 <t < T, where
A > 0 and T > 0 are some constants. Since the random processes
Up,s (t, x) are strictly subGaussian, then

(6.4)
72 (Uns (t x) - Uns (t1, 55'1))

©

< CeE|U,s(t, ) Uns(tl,x1)|2

= C’g/ / Nt (L (t,x, N) — 1 (ty, 21, N))
(I (t.2,18) — T (0,21, 1)) T (0, 10)

SQ//MWWWMA%HW%W
RJR

X AL(t, @, p) = I (b, 0, )| ATy (X, )]
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where C¢ is the determining constant of the family {{(¢),¢ € T'}. It is
evident that

(6.5)
1T (t,2,N) = I (t1, 21, )]

= [(cos(Ax + tz ap A (=1D)F) — cos(Aay + t Z ap A (=1)F))?

k=1 k=1
N N

Hsin(Az +1 Y apA T (=1)") —sin(Azy + 11 Y apA (=1)F))2?
k=1 k=1

sin l()\ (x —x1) + (t —t1) Z apA T (—1)h)

2 =
2 ( sin ! _2t1 (Z apA?F (—1)k)) D .

k=1
It follows from (6.1) that
(6.6)  |I(t,z,\) —1I(t1, 21,

- 2(9(““%) (o 52))
(] oo 2) ).

where the function 6 (u) satisfies the assumption V. Now it follows from
(6.4.) and (6.6) that

= 2

r — T

2

IN

sin

A+

Cs
6.7 sup T, (Uns(t,x) —U,s (t1,21)) < ——v,
( ) \t—tfgh %( ) ( ) (1 1)) Q(UJQ—I-%)
|lx—z1|<h
where

Cs
N
= 20 [ [l > aeh*H (1) )‘
RJR k=1
1

It is evident that the last integrals converge since the integral (6.3)
converges.

A 1
9(U0+%>+9<U0+§
N

Z akM2k+1 (_1)k

k=1

X dl'y (A, 1) -
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Now the theorem follows from Theorem 5.1 since

Cs — 1 Q(UO)
h)=—" __ and oV (g) =
"0 sy M ey Y G

€
that is

[l () m))e < Lol ()
(e ()

<

_ =

Corollary 6.1. Let ¢ (z) = = p > 1 for sufficiently large . Then
the statement of Theorem 6.1 holds if the following integral converges

68 [ [ A I g0 O,

where « is a constant such that o > 1 — %.

Proof. Tt follows from Example 6.2 that in this case the function
0(x) = (Inx)*, where a > 1— %, satisfies the assumption W. Therefore
the assertion of Theorem 6.1 holds if the following integral converges

/ / PYas <ln (ea + ]/\|2N+1> In (ea + \u!2N+1))a dl'y (A, p) < oo.
RJR

But this integral converges if the integral (6.8) converges.

Remark 6.1. If in Theorem 6.1 the process n(z) is a strictly ¢-
subGaussian stationary random process that is

) = [ e u),

where £ (u) is a centered process with uncorrelated increments (En(z+
T)n(z) = [pe™dF (X)), then the assumptions (6.3) and (6.8) are of
the form

/|)\|4N+292 <U0+|)\|2N+1> dF()\) <OO,
R

/ A2 (In (14 X)) dF (A) < oo,
R

if o >1~ 2.

Corollary 6.2. Let us assume that 7 (x) (representing the initial
condition) is a Gaussian process. Then 7 () is a strictly p-subGaussian
random process, where ¢ () = %2 and 0 (u) = (Inu)®, where o > 3.
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7. UNIFORM CONVERGENCE OF RANDOM SERIES WITH
INDEPENDENT TERMS

Lemma 7.1. Let {&,k = 1,2,...} be a sequence of centered in-
dependent random variables such that E|&|* = 1. Let T be a bounded
interval on R and let fi.(t), k > 1 be a sequence of continuous functions
on T such that

(7.1) if,f(t) <oo, teT.
k=1

Assume that one can find a continuous function o(h), h > 0, such that
o(h) is increasing, o(0) = 0, and for all sufficiently small € > 0

(7.2) / }ln 0(_1)(1))‘1/2 dv < o0
0

(0" (v) denotes the inverse function for o(v)) and the following in-
equalities hold

(73) sup[fu(t) = fuls)| < bo(h),
|tfs\§h
(7.4) i b < oo.
k=1

Then the series Y o, &k fu(t) converges uniformly for t € T with
probability one.

Proof. This theorem is a modification of Theorem 3.5.5 of the book
by Buldygin and Kozachenko [5]. Consider the random pseudometric,
on the space T, W(t,s) = (D pey &l f(t) — Fe($)DV?. Let Hy (e) =
In (Ny (g)), where Ny (¢) is the smallest number of elements of an e-
covering of the space (7, ¥(t, s)). In the proof of Theorem 3.5.5 in [5]
Buldygin and Kozachenko proved the following assertion:

The series Y, & fi(t) converges uniformly for ¢ € T" with proba-
bility one if with probability one

(7.5) /O | Hy (0)]2 dv < oo

for any sufficiently small € > 0.
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We now prove that (7.5) holds. It follows from the assumption (7.3)
that

1/2
sup V(t,s) <Z§k62> o(h) = n*20(h).

t,s€T
[t-s|<h

The series Y -, £2b7 = 1 converges with probability one since Y - | EEZb =
> ome b2 < 0o. By consulting the book [5] we can see that

T
Ny (u) < 200D (E) +1,
"
where |T| is the length of T". Therefore for sufficiently small € > 0
. ) 1/2
1/2
(7.6) / [In (V, du < /0 In (—20(1)(2) + 1) du
n
e/n iTi 1/2
= In{———+1 d
[ e (g + )| e

A\
N
;\‘“R
E
q/_\
|
=
——
~
o
oW
-

because
T
In{ —+1
n<20<—1><v> i )

for sufficiently small v. Therefore the integral (7.6) converges with
v)| " dv < 0. O

IN

In (d#m))) <InT+ [InoV(v)]

< 2 ‘lna(_l)(v)‘ :

probability one if fOE ‘ln o=

8. STOCHASTIC INTEGRALS WITH RESPECT TO PROCESSES WITH
INDEPENDENT INCREMENTS

Let £ (A), A € R, be a random process with independent increments
such that F¢ (X) = 0, E|€ (M) |2 < oo. Let F ()\) be the spectral function
of this process, that is E |€ (A3) — & (M)]° = F (M) — F (M) if Ay > Ay,
F (=) =0, F(4+00)=1.

Let f (M), A € R, be a function which possesses Continuous derivative

J/(X). We suppose that [ f () d€ (\) exists, that is [ NP dF (N <
00

There exists a lot of stochastically equivalent modifications of the
process £ (A). J.L.Doob [6] proved that there exists a modification of
the process € (A) such that, with probability one, the sample paths of
¢ (\) are measurable, bounded on any interval [a, b], right continuous
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and have only a countable set of discontinuities. It is also assumed that
the process £ (\) possesses limits for A — +o0.
In the sequel we shall consider such a version of & (A), for which

the Riemann integral f; (A& (N) dX exists and coincides with the
Lebesgue integral. Define the following integral by means of the equal-

1ty
[ r0aEm =500 - s @e@ - [ e s yan

Such integrals, in some particular cases, were introduced by Hunt [10]
and in a more general case were considered in the paper [12]. It is
easy to show that these integrals coincide with integrals of the form
fab f(A)d€ (M) in the mean square sense, with probability one (see also
the paper [12]).

Define [*°_ f(X)d€ (A) as the limit with probability one of the inte-
grals fab f(AN)dE(N) as a — —o0, b — oo (if this limit exists).

Theorem 8.1. Let g(t,\) be a continuous function for t € T,
A € R, and let us assume also that g) (t,\) exists and is continu-
ous. Let £(N), A € R, be a centered random process with independent
increments, F (\) be the spectral function of £ (N). Let the following
assumptions hold

(8.1) /_Oo A2 (A dF (A) < oo,
where
AN = mg§|g(M)\,
(8.2) sup g (t,A) —g (s, \)| < Z(|A])o (h),

jt—s|<h

where Z (|A]) is a monotonously increasing function such that

2 Z2(|A) dF (X) < oo, and o (h), h > 0, is a continuous function

such that o (0) = 0 and the assumption (7.2) holds for this function.
Then the integral [*_g(t,\)d§(X) converges uniformly for t € T

with probability one.

Proof. To prove this theorem we use Lemma 7.1 and the method
worked out by Hunt [10]. Let us introduce the random process y, (u) =
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& (%) as % <u< %, and consider the difference of the integrals

o= [ eenao - [T ownan
= lgit,m+1)&(m+1)—g(t,m+ 1)y, (m+1)—g(t,m)§(m)+
rottmynom — [ RN EQ) — )y
< AlmED)IEm 1) — g (m ot D]+ A () € m) — g (m)] +
e 0m) [ 160 -l
where "
B = e [0

The properties of the process & (A) guarantee that I,,, — 0 as m — oo
uniformly for ¢ € T" with probability one.

For any € > 0, there exists a number n, ,,, such that, with probability
13

larger than 1 — 5=, the following inequality holds

9
2lm|+2"

(8.3) <

m—+1 m+1
/ g (N dé (\) - / g (tN) dya,, (V)

m m

Consider now the random process y. (A) = yn.,, (A) asm < A < m+1.
For A; < A, the following inequality holds

/AQQ(t,A)dﬁ(A)‘ < /A2g(t,/\)d§(/\)_

A1 Al

(8.4)

[ ot N, o).

Ay

[T e, o[+

Ay
It follows from (8.3) that

/A29(t,)\)d§(>\)—/A2g(t,>\)dynsym (A)‘ <c

A1 Al

with probability larger than 1 — . Therefore there exists a sequence

€k, €k — 0 as k — oo, such that with probability one uniformly for all
Ay, Ayt eT

A2 A2
/ (N dyne V) — [ g(tA)dED)
A1 Al

as €, — 0. Therefore the assertion of the theorem holds true if the
integral [ g (t,A)dync(A\) converges uniformly as ¢ € T for any
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e > 0 with probability one (see inequality (8.4)). Note that I (t) =
[2. g (t,X) dy, < (X) is the random series of the form

I(t) = Egifoog (t, As) (§ (Asy1) — € (As)) where Agpq > A
Denote 62 = F (A\gy1) — F (A\s) . Then

B ad €<)\s+1) — é (AS)
I(t) = S;oog (t, As) 051 (65 # 0) 5
= > gt A) 8.1 (8, #0) s,

where 7, are independent random variables such that E |775|2 =1. We
check that the assumptions of Lemma 7.1 hold true for the series I (t).
It follows from the assumption (8.1) that

Z 92 (t, As) 5312 (6s # 0)

S§=—00

<3 RN FEO) - FOD < [ £ WdFQ) <.

§=—00 —00

We now check that the assumptions (7.3) and (7.4) hold. Indeed, it
follows from assumption (8.2) that

sup |9 (£, As) = g (u, As)| 05 < Z (|As]) 050 ([R])

\ttfféh
and
S 2N = 3 Z2(A) (F ) = F ()
< /Oo Z2 (|A\|) dF () < oc.
O]

Theorem 8.2. Consider the linear equation (3.1)

OFu(t,x)  Oul(t,x)

A Op2k+1 - or
k=1

N
t>0, € R

subject to the random initial condition

u(0,2) =n(z), z € R',
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where

n(z) = / e (),

0

€ (N) is a random process with independent increments and the spec-
tral function F (X\). Let 0 (x), x > xy, be a function satisfying the
conditions of Lemma 6.1 and such that for sufficiently small € > 0

/ In Y (uHdu < oo.
0

Let the following integral converge
/RWN“ 0 (uo + NP dF (3) < oo,
Then
Ul(t,z) = /Rl(t,x,)\)dy()\),
where

I (t,l’, )\) = exp {Z ()\x +tiak>\2k+1 (_1)k> }

k=1
is the classical solution of problem (3.1)-(3.2).

Proof. The proof coincides with that of Theorem 6.1 with Theorem
5.1 replaced by Theorem 8.1.

Example. The function 0 (z) = (Inz)*, o > 3, x > e* satisfies the
conditions of Theorem 8.2 (see Examples 6.1 and 6.2). Therefore, the
statement of Theorem 8.2 holds true if the following integral converges

200
/ A (In (€24 WPY)) T dF () < o,
R
as a > % This integral converges when
/ A2 (In (1 + |A]))* dF (\) < oo
R

for o > %
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9. NOTE ON GENERALIZED SOLUTIONS

Generalized solutions for equation (3.1), with the random initial data
(3.2), where n(z) a harmonized process

7(w) = /R e dy (u),

are given by processes of the form

9.1) U(t,z) = /Rl(t,m, Ny (A

where

I(t,z,\) —exp{ ()\x+tza AZEHL(— )k>},

k=1

provided that the integral (9.1) converges uniformly in probability for
lz] < A, 0<t<Tforall A, T. The condition under which the integral
(9.1) converges is given below.

Condition G. There exists a sequence a, > 0, a, — 00 as n —
00, such that for all A > 0 and T" > 0 the sequence of the integrals
fa" I (t,z,\)dy (\) converges in probability to U (t, z)

= [p 1 (t,x,\)dy (\) uniformly for |z <A, 0<t<T.

Condition G implies that there exist a subsequence a,, > 0 of the
sequence a,, such that ffZik I (t,z,\)dy (X\) converges almost surely to
S 1 (t, 2, A)dy (X) uniformly for |z| <A, 0<t<T.

Analyzmg the proofs of the results of sections 6 and 8 we arrive at
the following statements.

Let n(z) be a harmonized process which is strictly ¢-subGaussian
and the function 6 (z), > uo, be a function satisfying the assumption
V. Then condition G holds if the following integral converges

02 [ [0 (a0t W) 0 (o + 1) dry () <
RJR
When 7(zx) is a strictly p-subGaussian stationary process
o) = [ e (w),
R

where £ (u) is a centered process with uncorrelated increments (En(z+
TIn(x) = [re™dF (X)), the condition (9.2) becomes

(9.3) /Re? <u0 + WN“) dF () < oo.
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Finally, let

nle) = [ ),
where £ (A) is the random process with independent increments with
spectral function F' (\). Let 6 (z), © > xy, be a function satisfying the
conditions of Lemma 6.1 such that for sufficiently small € > 0

/ In Y (™) du < oo.
0
Then condition G holds if the following integral converges
/ 6° <u0 + |A|2N+1) dF (\) < 0.
R

Example. For the function 6 (u) = (Inw)®, a > 1, the last integral
converges when

/R(mu D) AR (2) < 0o

for o > %

10. CONCLUDING REMARKS

A possible direction of future research is the analysis of the proba-
bilistic properties of the solutions, such as the probabilities of exceeding
of a given level, the distribution of the supremum and other function-
als, the asymptotic behavior of solutions (eventually, rescaled). An
important practical problem is the development of methods of com-
puter simulation of the solutions.
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