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We consider the stochastic PDE

u(0) = ug
{ (a(t)— A)u=F(u)-€ on (0,00) x T2, (gPAM)

where f € C®, ug € L, and £ = £(x) is spatial white noise on the torus.

In this talk | will present results on the Malliavin differentiability of v,
and as an application prove that the value at a fixed point u(t,x) admits
a density wrt the Lebesgue measure.



(gPAM) is a singular SPDE

(0: — A)u = f(u)- € on (0,00) x T?,  u(0) = up (gPAM)

Basic problem when trying to solve this equation :

¢ has Holder regularity a = —1 — e. By properties of (0; — A), u
(hence f(u)) will have regularity (at best) o + 2.

For the product f(u) - £ to make sense, one would need o + (a4 2) > 0,
which is not true, hence the equation is ill-posed.

Nevertheless, this problem has been solved by Hairer and
Gubinelli-Imkeller-Perkowski, giving a good notion of solution for this
PDE. (And many other singular SPDEs, such as (KPZ), (%), ...)



Why consider gPAM 7

@ The linear case (f(u) = u) is the classical Parabolic Anderson Model
(0t —DNu=u-&.

It has been extensively studied when either the state space is
discrete (Z2), or the noise is smooth. The case of white noise can
then appear as limit of such models.

@ It is the simplest example of PDE which can (and should) be solved
by the theory of regularity structures. (Simple here means fewer
nonlinear terms to give sense to.) It is therefore natural to start
there...



Malliavin calculus and rough paths

Previous works using Malliavin calculus with T.Lyons' rough path theory
in the case of ordinary (stochastic/rough) differential equations.
Extend the usual results for SDEs

dy, = Z Vi(Yy)dX,

1

to a large class of Gaussian driving signals (fractional Brownian
motion,...)

o Cass-Friz (2010) : Existence of a density under Hormander's Lie
bracket condition,
o Cass-Hairer-Litterer-Tindel (2015) : Smoothness of densities.
One should then also be able to combine pathwise techniques for partial

differential equations (i.e. regularity structures or paracontrolled
distributions) with Malliavin calculus.
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Solution theory for gPAM (regularity structures)

We want to solve the equation
(0: — A)u = f(u)- € on (0,00) x T?,  u(0) = up (gPAM)

where £ = £(x) is spatial white noise.
Problem : what is meant by the product f(u)-& ?

Theorem (Hairer, Gubinelli-Imkeller-Perkowski (2013))

Assume f € C*. Let &, be smooth approximations of &. Then there
exists constants C. such that if u. solves

(0r — A)ue = f(u.) - & — Cof(ue)f'(ue),  ue(0) = up

P-a.s. there exists a (random) time T > 0 such that u® —._,o u on
[0, T) x T2. In addition, the limit u does not depend on the choice of
approximations &..
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General idea

We first rewrite
(0: — A)u = f(u)- € on (0,00) x T?,  u(0) = up
in integral form as
u=Kx(f(u)-€)+ Guo on (0,00) x T2,

where K is the heat kernel, and Guo(t,-) = K; * up.
Now the idea of the theory of regularity structures (applied to (gPAM))
can be summarized as follows:

©@ We make the ansatz that locally, v admits a Taylor-like expansion
(of order 1+ €) in function of usual polynomials 1, x;, and of K x ¢,

@ In order to make sense of f(u) - &, it then suffices (at least locally)
to make sense of (K &) - ¢&.
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Basic ingredients of the theory

@ The regularity structure T. Vector space generated by symbols
(~ abstract monomials) :

usual monomials 1, X;, ...

additional symbols : =,7=,=-7=,=- X, ...
T is equipped with a grading

1] =0,|X|=1,....|5) =, |Z-TZ| =2+ 2a,....

(e =-1-k).
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Basic ingredients of the theory

@ The model : I € M.
N:(x,7)€ER, xT2x T=MNres

Gives a concrete meaning to symbols

M1 =1(MX)(y) = (y = x),..

N=«¢& MNE-IZ) < (K*xE) - ¢,
must satisfy analytic conditions, namely if 7 is a symbol,

My (7) of "order” |7] at x,
and some algebraic conditions, such as
n==n,z=¢)
M(Z-Z2) — N,(E - I2) = (K * £() = K% £))E. ..

M is a complete (nonlinear) metric space.
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Basic ingredients of the theory

Recall

Dl f(y)
[v]!

e Modelled distributions : U € DY = D7().
Functions : (R, x T?) — T satisfying some Holder-type conditions.
For instance (writing U(x) = > . » U-(x)7) :

feCr e f(x)=fy)+Df(y)-(x—y)+.. + (y—x)®I+0(Ix—y ).

Ur(x) =Ui(x) + Ux(y)(xi = yi) + - .-
+ Ur=(y)(K = &(x) = K% &(y)) + ... + O(Ix — yI")

Uz(x) =U=(y) + (K * §)(x) — (K = §)(y)) U=z=(y)
+o 4 O(x =y,

D7 is a Banach space.
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Solving the equation

We can then solve the equation in two steps :

@ Probabilistic step : The models [1° given by
N==¢, N(E-I=)=(K*&)é — C

converge to a model I1 as ¢ — 0, P-almost surely.
@ Analytic step Given a model I1, we solve for U € D7

U=K(F(U)- =)+ Guy,

and the map (M, up) — U is continuous.
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Summary
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Malliavin calculus

P a Gaussian measure on , with Cameron-Martin space H (C Q).

(In our case : we can take P as a measure on Q = C%(T?), and
H— 12(T2).)

We then say that ar.v. F:Q — RN isin C},_, _on Qq if for P-a.e.
w € Qo,
h+ F(w + h) is Frechet-differentiable in a neighbourhood of 0.

We then call DF(w) (€ H) the derivative at 0.

Theorem (Bouleau-Hirsch criterion)

Assume that F is in C},_,.., and that
P — a.e. w, the map h € H — (DF(w), h) € RN is surjective.

Then F admits a density w.r.t. the Lebesgue measure (on RN ).
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Malliavin differentiability : the extended regularity structure

The result

Theorem (Cannizzaro-Friz-G.)

Let u be the solution to (gPAM), with explosion time T,. Fix
(t,x) € (0,00) x T2. Then F = u(t,x) is Cy,_ . on {t < Too}, with
derivative given by

(DF, h) = v'(t,x), where v" = lim "

€9
e

(0= D), = f(ue)het v (F(ue)ée — C(fF" + (F)*)(ue))) ,  vE(0) = 0.

(Recall that u = lim. u., where (8 — A)ue = f(ue) - & — Cof(ue)f'(ue).)
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Extended regularity structure

Idea of the argument:

Given a noise {(= w) and h € #, we want to make sense at the same
time of (gPAM), and of

(0: — D)u" = F(u")(& + h),

(0 — A" = f(u)h + vIf'(v)€.

In order to do so we expand our regularity structure : T (D T) now
contains all symbols where instances of = may be replaced by H, i.e.

=,H,=-IH,H-I=,H IH,...
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Malliavin differentiability : the extended regularity structure

Extended model

Proposition

Given a model T1 on T and h € H, there exists a unique model Mnh on
TH such that :

N"=Non T, N'(H)=h, NYHIZ)=h NZZ),..

Idea of proof :

Comes from the fact that multiplication is well-defined on C? x H?
(resp. Holder and Sobolev spaces), provided 8 + v > 0, with suitable
Holder-type estimates, such as :

£eC* KxheH?

=& (Kxh—(K=xh)(x)) ofordera+2—g—e(>2a+2) at x.
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Malliavin differentiability : the extended regularity structure

And then letting U", V be the solutions to
UM = K(F(U") - (Z 4 H)) + Kuo,

VI =K (F(U)-H+ V" F(U)-2),

(depending continuously on (1, h, up)),
one proves that

P —a.e. &Vh, UNN(E)) = U(N(E + h)),
and for u = RU, v = RU" , vh = RV,

[uh = u =" co = 0 (Ihll5)-
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Application : density for value at fixed point

We obtain the following absolute continuity result :

Theorem (Cannizzaro-Friz-G.)

Assume f > 0, and f(up) is not identically 0.
Then for each (t,x) € (0,00) x T2, the law of u(t,x) conditionally on
{t < T} is absolutely continuous with respect to the Lebesgue measure.

Proof :

It is enough to show that P-a.e., for some h € H,

(D(u(t,x)), hy = v(t,x) #0.

In fact : we show that if h is such that f(u)h > 0 and is not identically 0O,
then vh(t,x) > 0.

One notes that v/(t,x) = fot w*(t, x)ds, with

wi(s,x) = f(u(s,x))h(x), (0r — A)w* = w*(f'(v)€) on (s, T) x T?.
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We conclude with a strong maximum principle :

Proposition

Let w be the solution to a linear heat equation
(0 — D)w = wE, w(0,-) = wo
where E is such that the theory of regularity structures applies. Then

wp = 0, wy not identically 0 = w(t,-) > 0 for all t > 0.

Proof follows an idea due to Mueller : write in integral form

w = K x (w€) + Kwo,

and using the estimates from the theory, the first term is negligible for
small t. Then iterate...
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Conclusion

@ It is possible to combine the tools of regularity structures and
Malliavin calculus.

@ This is only a first result, much more left to do :
o treat more general SPDEs (i.e. go beyond "level 2"),
o density for N-dimensional marginals,
e smoothness of densities,
o ...
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