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HOMOGENIZATION OF A SINGULAR RANDOM
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By ETIENNE PARDOUX AND ANDREY PIATNITSKI

LATP, Université de Provence and Narvik University College,
Lebedev Physical Institute

In this paper we study the homogenization of a nonautonomous parabolic
equation with a large random rapidly oscillating potential in the case of one-
dimensional spatial variable. We show that if the potential is a statistically
homogeneous rapidly oscillating function of both temporal and spatial vari-
ables, then, under proper mixing assumptions, the limit equation is determin-
istic, and convergence in probability holds. To the contrary, for the potential
having a microstructure only in one of these variables, the limit problem is
stochastic, and we only have convergence in law.

1. Introduction. Our goal is to study the limit, as ¢ — 0, of the solution of
the linear parabolic PDE

du’ 19%uf (X .
(11) ?(’ax)=im(t’x)+g C(g_a’ 8_’3)“ (ta-x)v tZO’XER’
u®(0,x) = g(x), x eR,

where g € L*>(R) N Cp(R), {c(t,x),1 € R4, x € R} is a stationary random field
defined on a probability space (S, A, P), such that

(1.2) Ec(t,x) =0, teRi,x ek,

where E denotes expectation with respect to the probability measure P. Through-
out this paper, we will assume that the random field ¢ is uniformly bounded, that
is,

sup le(t, x, 8)| < o0.
t>0,xeR,seS

We define the correlation function of the random field ¢ as follows:
(1.3) O(t,x):=E[c(s,y)c(s +¢t,y+x)].

We assume that ® € L' (R x R). Additional mixing conditions, specific to each
particular case, are formulated separately in each section.
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We will consider various possible values for the parameters «, 8 > 0, and we
will see that the correct value for y, such that the limiting effect of the highly
oscillating term is nontrivial, is

oa B o
= | — — |V —
r=(5+5)v5

and that the highly oscillating term can have three types of limit. If @ = 0, the
result is similar to that obtained in [7], that is, the limiting PDE is a type of SPDE
driven by a noise which is white in space and correlated in time. If 8 = 0, the limit
is an SPDE driven by a noise which is white in time and correlated in space. We
believe that in all cases where @ > 0 and § > 0, the limiting PDE is deterministic.
One intuitive explanation of this result, which was first a surprise for the authors, is
the following. In the case «, 8 > 0, the limiting noise should be white both in time
and space; that is, the limiting PDE should be a “bilinear” SPDE driven a space—
time white noise. But we know that the corresponding stochastic integral should be
interpreted as a Stratonovich integral, that is, an Itd integral plus a correction term.
However, in the space—time white noise case, the correction term is infinite. Hence
the correct choice of y forces the It6 integral term to vanish, which is necessary
for the “Ito—Stratonovich correction term” not to explode.

This result is consistent with those in Bal [1], where higher dimensional time
independent situations are treated, with the severe restriction that the noise source
¢ be a Gaussian random field, while our random field ¢ is much more general.
One reason why we restrict ourselves to the one-dimensional case is that in higher
spatial dimension (whether the problem is time dependent or time independent),
the limit will always be a deterministic PDE, which restricts our motivation for
studying that problem.

In fact, within the case «, 8 > 0, we have only been able to treat the case where
0 < B <a/2. The case 0 < @ < 28 remains open. Our methods do not seem to
cover this last case.

Two variants of the same problem, but with coefficients not depending upon
time ¢, have already been considered in [10] and in [7]. The case of random coef-
ficients which are periodic in space was considered in [4].

The paper is organized as follows. In Section 2 we state the Feynman—Kac for-
mula for the solution u® of equation (1.1). Section 3 is devoted to a presentation of
the various statements to be proved in the paper. In Section 4 we give a criterion
for convergence in law, which is used later. In Section 5 we treat the case o = 0,
B > 0. In Section 6 we treat the case 0 < 28 < «, starting with the case 8 > 0, and
finally ending with the case § =0, @ > 0.

2. The Feynman-Kac formula. Let {B;; ¢ > 0} denote a standard Brownian
motion defined on the probability space (€2, F, P). The pair

(fe@t,x),t>0,x e R}, {B;; 1 > 0})



1318 E. PARDOUX AND A. PIATNITSKI

is defined on the product probability space (2 x S, F ® A,P x P), so that
{c(t,x),t >0,x e R} and {By; t > 0} are mutually independent.
The solution of equation (1.1) is given by the formula

ub(t,x) = ]E[g(x + B,)exp(s_y foz c(g%, al ;;Bs)ds)}

2.1 ,
+
:E|:g(x+B,)exp<8V/O /IRc‘(:—a,xsﬂy)L(ds,y)dy)},

where L(z, x) denotes the local time at time ¢ and at level x of the process B and
[E denotes expectation with respect to IP. We shall use the notation X; = x + B;.

3. Statement of the results. We gather here the statements to be proved in
the rest of the paper.

3.1. The case « =0, B >0, y = /2. In this case we need the following
additional assumptions.
For each x € R, t — ¢(z, x) is a.s. of class C2, and the R3-valued random field

(3.1 {(c(t,x),c'(t,x),c"(t,x)); (t,x) e Ry xR}

is stationary, has zero mean and is uniformly bounded; here, and later on in this
section, we use the notation

=200, =Sl
c(t,x)=—(,x), c'(t,x) = —(t,x).
ot a2

We assume that random field (3.1) is “¢-mixing in the x direction,” in the sense
that the function ¢ : R4 — R defined by

¢ (h) = sup |P(B|A) — P(B)
AeG,,BeG*¥th P(A)>0

’

where

Gr=o0{ct,2),t>20,z=<x}, G =o0fct,2),1>0,z>y},
satisfies
(3.2) ¢ <C1+h)~ G

for some C, § > 0.
We assume moreover that (by stationarity, the following quantities do not de-
pend on ¢)

o0 o
/ |[Ec(t,0)c(t, x)|dx < o0, / |EC'(t,0) (¢, x)|dx < 00,
o0 o

o0
/ |EC”(t,0)c (¢, x)|dx < 0.
o
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In fact, these estimates follow from (3.2) and the boundedness of the functions in
(3.1). Under those assumptions, we have the following theorem (see Theorem 5.10
below).

THEOREM 3.1. Forany (t,x) e Ry xR,

t
uf(t,x) = u(t,x) := E[g(Xf)exp(fo /RL(ds, y—x)W(s, dy))}

in P-law, as ¢ — 0, where W is a centered Gaussian noise which is “white in space
and colored in time” [see (5.3) for the accurate definition), defined on the probabil-
ity space (S, A, P), while L denotes the local time of a standard one-dimensional
Brownian motion defined on the probability space (2, F,P). In particular, L and
W are independent.

The limiting SPDE in this case is best written in the form [see equation (5.9)
below]

au(t ) 182u(t )+8(uW)
—(t, x , X
ot 2

9
=22 (t,x)—ﬁ(t,x)W(t,x), t>0,x eR;
u (0, x) = g(x). ¥ eR.

REMARK 3.2. The argument used in the proof of Theorem 3.1 can be easily
extended to prove weak convergence of all finite dimensional distributions of u®
toward those of u, but we were not able to check tightness and prove convergence
for the topology of locally uniform convergence (in ¢ and x).

3.2. The case 0 <28 <a. We now introduce a new assumption, namely that
(Hum) otum(r) < C(1+7)7CF,

where oy, is the so-called the uniform mixing coefficient of the random field
c(t, x), defined as follows. For a set A C R? denote by F4 the o-algebra gen-
erated by {c(t, x): (¢, x) € A}. We set

aum (1) = sup| P(S1182) — P(S)

where the supremum is taken over all S| € o{c(t,x),t <t9,x € R} and S, €
o{c(t,x),t > to +r,x € R}, with P(S2) > 0. By stationarity, the supremum on
the right-hand side does not depend upon #y.

We also assume that

’

(Hme) Hme(r) — 0, asr — 00,

where s (r) = sup | E(En)|, and the supremum is taken over all random variables
& and n such that for some xg € R, & is o{c(t,x):t € R, x < xg}-measurable,
nis ofc(t,x):t € R,x > xo + r}-measurable, E§ = En =0, and [|§]|2(s) =
||77||L2(S) =L

Under the assumptions (Hym) and (Hpc), we have the following theorem (see
Corollary 6.9, Corollary 6.11 and Proposition 6.14).
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THEOREM 3.3. Ase — 0, u(t, x) converges in probability, locally uniformly
int and x, to the deterministic function u(t, x) given by
u(t, x) =E[g(x + B)]exp(tX),

which is a solution of the deterministic parabolic PDE

du 19%u
(3.3) E(t,x)ziﬁ(t,x)—kilu(t,x), t>0,xeR;
u(0, x) = g(x), x eR.
Here
o
/ E®(r, B;)dr, if28 =a,
=179
/ ®(r,0)dr, if2B < «,
0
and ® has been defined by (1.3). Furthermore, for any compact set K C R we have
. 2
lim, Ellu® —ullz20,7)x k) = 0

3.3. The case B =0, a >0, y =«a/2. In addition to (Hyy), we assume here
that the following assumption holds:

(Ho0) For each s € R the realizations c(s, y) are a.s. Holder continuous in y € R
with a deterministic exponent 6 > 1/3. Moreover,

(s, y1) — c(s, y2)| < ¢ly1 — y2l?

with a deterministic constant c.

REMARK 3.4. Itis possible to weaken assumption (Hd), replacing the condi-
tion 6 > 1/3 by the condition 6 > 0, at the expense of replacing the exponent 3 in
(Hym) withk +1,incase 1/(k+ 1) <6 < 1/k, k € N. Minor modifications in our
proofs are necessary for each value of k.

Under the three above assumptions, we have the following theorem (see Theo-
rem 6.18 below).

THEOREM 3.5. Under assumptions (H0) and (Hyp,), as € — 0,

ub(t,x) — u(t,x) = E[g(Xf)exp(/Ot /R Wds,y)L(s,y — x) dy)]

in P-law in C(R4 x R), equipped with the topology of local uniform convergence
int and x, where W is a centered Gaussian noise which is “white in time and col-
ored in space” (see Proposition 6.15) defined on the probability space (S, A, P),
while L denotes the local time of a standard one-dimensional Brownian motion
defined on the probability space (2, F,P). In particular, L and W are indepen-
dent.
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In this case the limiting SPDE reads (in Stratonovich form)

192
du(t, x) = Ea—xbzt(t,x)dt Fut.x)oWdt.x), 1>0.x€cR:

u(0,x) =g(x), x eR.

4. A criterion for convergence in law. In the cases where the limit is deter-
ministic, convergence in law is equivalent to convergence in probability. In fact in
those cases we will establish convergence in L?(P). However, in the case where
the limit is random, we are faced with true convergence in law. The quantity which
should converge in law is a “partial expectation,” by which we mean an expecta-
tion with respect to IP alone (and not with respect to P x P), or in other words a
conditional expectation. Taking the limit in law of such a quantity does not seem
to be very common. In this section, we establish a criterion for convergence in law
which is specially tailored for our needs.

PROPOSITION 4.1. Let {Z%,& > 0} be a collection of real-valued random
variables, and suppose that there exist a random variable Z and, for each M > 0,
random variables Z3, and Zy such that:

(i) for any M the sequence Z5, converges to Zy in law, as ¢ — 0;
(1) it holds

0
x* X
Z8—Zyl <=, Z—-Zy|l < —,
| M|_M | Ml_M

where the family of rv.s {x¢, e > 0} is tight.
Then Z° converges to Z in law, as € — 0.
PROOF. Since {Z%, & > 0} is tight, it suffices to show that for all ¢ € C(R)
with |@(x)| <1 for all x € R, and ¢ globally Lipschitz,
Ep(Z°) — E@(Z) ase — 0.
Note that
E@(Z°) — Ep(Z) = El9(Z) — o(Zm)] + Elp(Z}y) — 9(Z°)]
+E@p(Zm) — E9(Zy).
If K stands for the Lipschitz constant of ¢, then

K
(2~ o(Zu) + 9(Zig) ~ 0(2°0)| = Eint(4. 3,0+ X0
Consequently, as M — oo,
sup |E{p(Z) — o(Zm) + 9(Z}y) — 9(Z°)}| — 0.

e>0
The result follows since by (i) for each fixed M, E@(Zy) — E@(Z§;) — 0, as
e—0. U
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COROLLARY 4.2. Let X a Banach space, V:Q x X — R a mapping and
{W?, e > 0} a family of X-valued random variables defined on (S, A, P) be such
that:

(1) x — V(w, x) is continuous, in P-probability;
(i) Vx e X, w > ¥ (w, x) is F-measurable,
(iii) for some 8 > 0, the family {E|W|'*3(., W¢), & > 0} is tight.

If moreover W€ converges in law towards W, then as ¢ — 0

EW (-, W) converges in law to EW (-, W).

PROOF. For M > 0 and z € R write ¥(z) = (z A M) v (—M). Note that
(W0, We)
MS
Consequently, we can apply Proposition 4.1 with Z¢ = EW (-, W¢), Z = EW¥ (-, W),

Zy =Eyy o W(, We), Zyy =Eyy o W(-, W), since by Lebesgue’s dominated
convergence theorem x — Eyrps o W(-, x) is continuous from X into R. [

W, WO =Yy o (-, WH)| <

REMARK 4.3. Writing
u®(t,x) = E[g(X}) exp(Yy,)]

we will check the third condition of the corollary with 6 = 1/3 and we shall use
the following Holder inequality:

E[g|*? (X)) exp(3Yf,)] < Eg*(X)*  Eexpdy;"*))'/.
So we have to check that the family {Eexp(4Y;" #), & > 0} is tight.

5. The case « =0, B > 0. In this case, y = /2. Without loss of generality,
we restrict ourselves to the case 8 = 1. For each ¢ > 0, x € R, we define the

process
1t X7
foz—/ c(s,—s)ds, t>0.
e o € -

It will be convenient in this section to assume that for each x € R, t — ¢(¢, x) is
a.s. of class C2, and that the R3-valued random field

(5.1 {(c(t,x),c(t,x),c"(t,x)); (t,x) e Ry xR}

is stationary, has zero mean and is uniformly bounded; here and later on in this
section we use the notation

=200 o=t
c(t,x)=—(,x), c'(t,x) = —(t,x).
ot 12
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We assume that random field (5.1) is “¢-mixing in the x direction,” in the sense
that the function ¢ : R, — R defined by

¢(h) = sup |P(B|A) — P(B)],
A€Gy, BEG¥h P(A)>0

where
Ge=olc(t,2),t=20,z=x}, G =o0f{c(t,2),1=20,z2>y},
satisfies
¢ <C(1+hn) G+

for some C, § > 0.
We assume moreover that (by stationarity, the following quantities do not de-
pend on ¢)

oo o0
f |Ec(t,0)c(t, x)|dx < 0o, / |EC'(t,0)c (¢, x)|dx < o0,
o0 [e.e]

o0
/ [Ec”(t,0)c" (¢, x)|dx < 0.

—0o0

REMARK 5.1. We suspect that the assumption of C? regularity is much
stronger than what is necessary for the result that follows to hold. However, in
the case of weaker regularity assumptions, there are technical difficulties which
we were not able to overcome.

5.1. Weak convergence. The aim of this subsection is to prove the following
theorem.

THEOREM 5.2. Foreacht >0,x e R,

t
(5.2) Yi, = Yoy ::f / L{ds,y —x)W(s,dy)
’ 0 JR

in P-law, as ¢ — 0, where, as above, L(t, y) is the local time at level y and time
t of the Brownian motion {X?,t > 0} defined on (2, F,P), and {W(t,y),y € R}
is a centered Gaussian random field defined on (S, A, P), with the covariance
function

Wt —t) x| A X', if xx' > 0;

(5.3) EW(t,x)W{t',x')) = {O ifax’ <0

where for each r € R,

W (r) =fR<I>(r, y)dy,

and the double integral in (5.2) is defined below. In particular (X, L) and W are
independent.
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We define

_ Ly oy = [T
Wg(t,x)_\/E/O c(t,g)dy, WE(I’X)_JE/() c(t,g)dy.

Note that {W,(z, x), W/(t, x)} is a random field defined on the probability space
(S, A, P).

We first prove the following proposition.

PROPOSITION 5.3. The sequence of random fields {(Wy, W})} converges
weakly as random fields defined on the probability space (S, A, P), as ¢ — 0,
in the space C(R. x R; R?) equipped with the topology of uniform convergence
on compact sets, to a centered Gaussian random field

{(W(t,x), W(t,x)),t>0,x eR},

where the covariance function of {W (¢, x)} is given by (5.3), and

ow
W(t, x)= W(r,x), (t,x) e Ry x R-a.s.

PROOF. For the sake of clarity of the exposition, we prove the convergence
result for {W (¢, x)}, while the proof for the pair {(W (¢, x), W/(z, x))} is essentially
identical. The last statement of Proposition 5.3 can be obtained by taking the weak
limit in the identity

1
We(t, x) = We(s, x) + / W/ (r, x)dr.
S

Tightness of the sequence of random fields {W,, ¢ > 0} follows from the proof of
Proposition 6.15 below, upon interchanging the variables ¢ and x. Note that (H0)
and (Hyny) are satisfied here, with ¢ and x interchanged. We postpone the proof to
Section 6 since the result needed there is more general.

Now it remains to identify the limit law of the vector of random processes

(W&‘(tlv ')a LR} Ws(tnv ))

forany n > 1,any 0 <t <t <--- < t,. It follows from Theorem 20.1 in [3],
together with the comments on pages 177 and 178 of that book that the above
converges as ¢ — 0 toward an n-dimensional Wiener process

(W(tlv ')’ ceey W(tn’ ))9

which is such that the (i, j) entry of the covariance matrix of the random vector
(W(t1,x), ..., W(ty, x)) is W(t; —t;)|x]. O

We can now proceed with the proof.
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PROOF OF THEOREM 5.2. We deduce from Itd’s formula that, if

W (2, x) :=/O W, y)dy,

X ! 8W8 X
Welt, X5 = W00 + [ S X ds
0 ds
5.4) . .
x | oW, .
+/O We(s, X7)dX; +§ | ox (s, X3)ds,
consequently
1%
Yi, = fo 8; (s, XY)ds
04Y
(5.5) :2[Wg(t,Xf)—Wg(O,x)—/0 asg(s,X;‘)ds

t
—/ We (s, Xf)dX;‘].
0
The mapping which to f € C(Ry x R) associates g(t,x) = [y f(r,y)dy is
continuous from C(R; x R) into itself. Hence it follows from Proposition 5.3
that (W., We, W) = (W, W, W) in C(R; x R)? as & — 0, where W(t, x) =

JoW(t,y)dy,t >0, x eR.
Moreover the mappings

f—>/0lf(s,X;‘)de, f—>/0lf(s,X;‘)ds

are continuous from C (R x R) into L' (R, F, P), equipped with the topology of
convergence in probability. Consequently

thx — 2|:W(t, X)) =W, x) — foz 88—);\](& X})ds — fot W (s, X;‘)dX;‘i|
in P law and P probability, hence also in P x P law. [
The result now follows from the following lemma.
LEMMA 5.4. The following relation holds a.s.:

l’a t
W(t,Xf):W(O,x)+/ a—W(s,X§)ds+/ W s, X5 dX
0 N 0

1 t
+§/0 /RL(ds,y—x)W(S,d)’)-
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PROOF. Let
(5.6) W(t,x) = (W(t, ) * pn) (%),

where p,(x) = np(nx) and p is a smooth map from R into R, with compact
support, whose integral over R equals one and W, (t, x) = [ W, (z, y)dy. Then
from It6’s formula

t 8W t
Wn(t,Xf)z)/Vn(O,x)—i-/o 8s"(s,X§‘)ds+/0 Wy (s, X)) dX?}

1 [t aW,
- X5 d
+2/0 gy & Xs)ds

LW, t
:Wn(o,x)+f 5 (s,xg)ds+/ W, (XY) dX*
0 N 0

1 [t W,
+—/ /L(ds,y—X)—" (s, y)dy,
2Jo Jr ox

where we have used in the second identity the extended occupation times formula
(see Exercise VI 1.15 in [11]). The lemma now follows by taking the limit as
n — oo, provided we take the limit in the last term, which is done in the following
proposition. [

PROPOSITION 5.5. There exists a unique linear mapping
L— {A(L);t>0,x eR}

from the set of jointly continuous L’s which are increasing with respect to the
t variable and have compact support in the x variable for all t, into the set of
centered Gaussian random fields, with the coraviance function given by

t pt
E(Arx Ay ) = / dy f f W(s — rLds, y — x)L{dr,y —x)),
R 0 JO

where

aw,
0

2 t
Ara(@) =L2®) = fim [ [ Lds.y =056 dy.

X

PROOF. We first need to show that the right-hand side of the formula for the
covariance function of the process {A; x(L),t > 0,x € R} is well defined. This
follows from the fact that

t pt
Ogédy/o/(; |W(s —r)|L(ds,y—x)L(dr,y —x")

< w(O)/RLu, Y=Lty —x)dy

< Q.



HOMOGENIZATION OF RANDOM PARABOLIC PDE 1327
The last inequality follows from the fact that both L(z, -) and L(¢’, -) are continu-
ous and have compact support.
Now define

row,
A§7£<L)=/ dyf " (s, y)L(ds,y —x)
R 0o dy

= /R/R,o,’,(y —2) (/Ot W(s,z)L(ds,y — x)) dydz.

In order to complete the proof of the proposition, it suffices to show that

t pt
(5.7) E[A}”,?(L)AW),(L)] /dy/ / W(s —r)L(ds,y —x)L(dr,y — x')
0 JO
asn,m — o0. Let
En,m(y,y/)=/ﬂé/HQl{zz/>0}lzlAIz/lpﬁ,(y—z)p,/n(y/—z/)dzdz/.

‘We have
E[A"(LAS (L))

t et
:/ / Zum (3, Y) dydy// / V(s —s)L(ds,y—x)L(ds',y —x).
RJR 0 JO
Now an elementary computation based on integration by parts yields
Zun (o3 = [ 0003 = Doy’ =20z,

and (5.7) follows from this and the last identity. [

We now turn to the case where L(¢, x) is the local time of the standard Brown-
ian motion {X;, t > 0}, defined on the probability space (€2, F, P). Thus we now
define the stochastic process {A; (L), > 0,x € R} on the product probability
space (S x Q, A® F, P x P), and denote P := P x IP. We have the following
proposition.

_ PROPOSITION 5.6.  For each fixed x € R, the process {A; x(L),t > 0} has a
P-a.s. continuous modification.

PROOF. We have, for0<s < ¢,

P/2)

B(JArr(L) — Ay (D)) = (‘/ dyf / WG — r)L(dr, y)L(dr', y)

P/2)

< wOPE([sup(L(t. ») — Lis, )~ 9)|7).
5

< w(O)P”E(‘ [ (2= 260y ay
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where we have used the following well-known formula:

/ L(t,x)dx =t.
R

Now from (III), page 200 of Barlow and Yor [2], there exists a universal constant
¢p such that

E(sup(L(t,x) — L(s,x))p/z) < cpIE( sup |XS|P/2).
X 0<s<t
The above right-hand side is finite, and
E(|A:(L) = As(L)]P) < Cp(t —5)P1?,

from which the result follows, if we choose p > 2. [

5.2. Convergence of the sequence u®. 1In order to deduce the convergence of
u® from that of Y, and Corollary 4.2, we need some uniform integrability under
P of the collection of random variables

{exp[% /Otc<s, X?f) ds], &> 0}.

ForeachO <y < 1/2,¢ >0, ¢ > 0, we define the R -valued random variables
&

[We(s, x) e = [(0We/ds)(s, x)|
0<s<t,xeR (I+ |x|)l—y ’ by 0<s<t,xeR (I+ |x|)l—y

Ste,y =
We now prove the following lemma.

LEMMA 5.7. Foreacht >0,0<y < 1/2 and gy > 0, the two collections of
random variables {Sf’y, 0<e<egy}and {nfvy, 0 < & <go} are tight.

PROOF. We have

. [(@W,/35)(0, x)| L (32We/3s2)(s, X)|
N,y = SUp = u = ,
’ xeR (1 + |x|) 14 xeR Y0 (1 + |x|) 14
and similarly
. |We (0, x)| T1(@We/ds)(s, x)|
&y S SUp —————— Fsup =
VTR L+ XY T LcrJo (L |xpiy

It remains to show that each of the four collections of r.v. appearing in the above
two right-hand sides is tight. Each of the four terms can be treated by the exact
same argument as used in [10], proof of Lemma 5, pages 295-296, which we now
reproduce for the convenience of the reader, in the case of the first term of the
second right-hand side. [
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We drop the index ¢ for simplicity, and define
%4
g¢ = sup el
xer (I +[x))'77
We have the following lemma.

LEMMA 5.8. Forany 0 <y < 1/2 and g9 > 0, the collection of random vari-
ables {{;, 0 < e <eo} is tight.

PROOF. Due to the symmetry it is sufficient to estimate | W (x)| for x > 0. We
have

rle prje
E(We()) =¢ /0 /0 E(c()e(y)) dx dy

r/e proo
<2 /0 /O |E(c(0)c(x))|dx dy

<2rcy.

Denote by G, = o {c(y), y <x} and

n =/0 E(c(y + )Gy dy.

Combining estimate (2.23) in the case p = oo in Proposition 7.2.6. from [5]
with our condition that the correlation function @ is both bounded and integrable,
we deduce that the stationary process {n.,x > 0} satisfies |n,| < ¢ a.s. for all
x > 0, with a nonrandom constant c¢;. Moreover,

X
| etrar—n,
0
is a square integrable G, martingale. Denote it by N,. Clearly
e rx/e
Wew =% [T ey
¢ Jo
€ €
= i-/\/’x/g + inx/e,
c c
and thus we deduce from Doob’s inequality
2

E( sup WeoP) = SE( sup (VAN)P) 425

0<x<r 0<x<r/e C

2

4
< SE(VEN:)) +205

2 C%S
<8E(|W:(r)|") +10—=-
C

<C(s+r),
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provided C = (16¢g) V (10¢?/¢%). Now for j > 1, M > 0,

|We (r)| 11—
P( sup —zM)gP sup [We(r)|>(1+2/")'""M
2i-1<p<ai (1 +r)l=y (0§r§2f ’ )
C(e+2/)
- M2(]+2j—1)2—2y

<(eV 1) (1 + 277 h2r=1,

Summing up over j > 1, we deduce that

r>0 j=0

/
S(SVI)W

Pt =M) < 2P<

This completes the proof of lemma. [J
We can now establish the required uniform integrability.

PROPOSITION 5.9. Foreacht > 0, x € R, the collection of random variables

(=(ee[ 2 [ (2 )o])-+0)

PROOF. We make use of the following easy estimate: if Z is an N (0, 1) ran-
dom variable, c >0and 0 < p < 2,

is P-tight.

(5.8) Eexp(c|Z|?) < \/Eexp[z_?l’@c)z/(z—m]

From identity (5.4) in the proof of Theorem 5.2, we deduce that

f/ (s _>ds—8W8(’ X7) — 8 (0, x)—8/

- 8f We(s, X)) dB;.
0

ol G5 (7)o

<e_swg(o,x)[E(emwg(t,x-;))]lﬂ

)ds

Hence

% [E(6724f6(8W8/8s)(S,X§)ds)]1/3[E(6724f6WS(S,X‘;)dBS)]lB'
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It remains to dominate each of the 4 factors of the right-hand side of the last iden-
tity by a tight sequence, which we now do, with the help of Lemma 5.7. Below y
is an arbitrarily fixed number in the interval (0, 1/2). Clearly,

—8W, (0, x) <8x|(1+|x)'7E .

and the sequence on the right-hand side is tight as well as the sequence of the
exponentials exp(8|x|(1 + |x|)1_7’$§,y). Next

X+B[
24We(t,x + B;) = 24/ We(t, y)dy
0

<24x+ Bi|(1 + x4+ B Vg,
<A48[(1+ x> +|B,* Vg,
Hence from (5.8),

E(e*+X0) < V2exp[48(1 + |x|)2—Vg;fy]exp[%(19zs;yz1—7/2)2/7]

Similarly,

oW !
—24/ (s, X¥) ds < 24n° /(|x+Bs|+
0o 0s Y Jo

so using Jensen’s inequality, we get
Low,
exp(—24 / (s, X) ds)
0 Js
1t .
< —/ exp[24tnt y <|x + Bs| +
tJo ’

Ix + Bs|2_”) ds,
l—y

|x +B‘;|2_V)}ds,
l—y

from which the result follows as above. Next from Cauchy—Schwarz,

t
Eexp(—24/ We (s, Xf)st>
0

t ' 1/2
< [Eexp<—48/ We (s, X¥)dBs — 1,152/ Wgz(s,X;‘)ds>:|
0 0

' 1/2
x [Eexp(l,lSZ/ W2(s, X;‘)dsﬂ
0

¢ 1/2
< [Eexp(1,152[ WZ(s,Xf)ds)] ,
0

but

t t
[ W x0as <t B [ (1 x4 B ds
0 ’ 0
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and we estimate this term again using Jensen’s inequality and inequality (5.8). [J

It now follows from Theorem 5.2, Propositions 5.3 and 5.9, and the fact that by
formula (5.5) the exponent in the Feynman—Kac formula is a continuous function
of (W, W/), that we can apply Corollary 4.2, yielding the following theorem.

THEOREM 5.10. Forany (t,x) €e Ry xR,

ub(t,x) — u(t,x) = E[g(Xf)exp(/Ot‘éL(ds, y—x)W(s, dy)>:|

in P-law, as ¢ — 0.

REMARK 5.11. Note that it is not clear how the limiting exponent in the
Feynman—Kac formula could be written in terms of W and B.

The corresponding limiting SPDE reads

ar

u(0,x) = g(x), x €R,
where the stochastic integral should be interpreted as an anticipative Stratonovich
integral (see [8, 9]). Since anticipating stochastic integrals are not very easy to
handle, we prefer to rewrite the above SPDE as follows, using the same trick as in
[10]. We note that u(¢, x) o W (¢, dx) is a convenient notation for the product

9 162
[ u(t,x)zz—a S x)dt+ut,x) o W(t,dx),  1=0,x€R;
X

ow o(uWw) ou
u(t,x)— (@, x)= (t,x) — —(t, x)W(z, x).
ox ox 0x
Hence we rewrite the above SPDE in the form
9 192 duw 9
=0+ 2 - 2w,
(5.9) ot 2 0x X ox
t>0,x eR;

u(0, x) =gkx), x eR.

6. The case 0 <28 <o, @ > (0. We first prove two propositions which will
be useful in two of the three following subcases.

We first recall the definition of the uniform mixing coefficient oy, () of the
random field c(z, x). We set

aum(r) = sup|P(51 |S2) — P(S1)

’

where the supremum is taken over all S1 € o{c(t,x),t <f9,x € R} and S; €
o{c(t,x),t > tg + r,x € R}, with P(S2) > 0. By stationarity, the supremum on
the right-hand side does not depend upon .
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Next we recall the definition of the maximum correlation coefficient p (r)

Pme(r) =sup|E(En)|,

where the supremum is taken over all r.v.s & (resp., ), which are assumed to be
measurable with respect to o{c(¢, x),t < ty9, x € R} [resp., o{c(t,x),t >ty + 1,
x € R}],and such that EEEn =0, || <1, |n| < 1.

We shall assume in this section that there exists C, § > O such that

(Hum) aum(r) < C( + r)_(3+8)-
Also, in the case 0 < 28 < o we shall suppose that
(Hme) Hme(r) —> 0, as r — 0o,

where sy (r) = sup | E(§7n)|, and the supremum is taken over all random variables
& and 7 such that for some xg € R, &€ is o{c(t,x):t € R, x < xg}-measurable,
nis ofct,x):t € R,x > xo + r}-measurable, E§& = En =0, and [|§]|,2(s) =

||77||L2(s) =1
Using the notations in [5], Proposition 7.2.2, page 346, with s = o0, r =1,
p =00 and ¢ = 1, yields the following lemma.

LEMMA 6.1. It follows from (Hyy) that for some constant C’,
pmc(r) < C'(147)7C),

and in particular pmc € L! Ry).
An immediate consequence of the lemma is the following corollary.

COROLLARY 6.2. There exists a constant C such that for allt > 0, x € R,

|®(,x)| < C(141)~ 3+,

Recall the function ® defined in (1.3). It will be convenient in the sequel to use
the fact that there exists a bounded function ¥ : R, x R — R, such that

|D(s, x)] < W(s,x),
x — W(s, x) is decreasing on R forall s e Ry, W(s, —x) = W(s, x) and
o0 o0
(6.1) f W(t,0)dt < oo; / Y(t,x)dt -0 as |x| — oo.
0 0
For example, we might set (for x > 0)

W (t, x) = sup [P(s, y)l.
s>t

[y|=x
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In this case the first inequality in (6.1) follows from our standing assumption
(Hym); see Corollary 6.2. The second relation in (6.1) is an easy consequence of
(Hym) and (Hmc).

Without loss of generality, we assume now that « = 1. Hence we want to treat
the case 0 < 8 < 1/2. The exponent in the Feynman—Kac formula reads

e \/_/ (s’x-i-B )ds‘

Let us first prove the following proposition.

PROPOSITION 6.3. Assume that the condition (Hyn,) holds. Then for all 0 <
B < 1/2, the limit relation holds in P-probability

(6.2) lir% Eexp(Y,") =exp(tX)
with
+o0
f ®(u,0)du, iFO<B<1/2,
(6.3) B =1".1
Ed(u, B)du,  if f=1/2.

PROOF. We only consider the case § = 1/2, for 8 € (0, 1/2) the desired state-
ment can be justified in the same way with some simplifications.

We introduce a partition of the interval (0, ¢/¢) into alternating subintervals of
the form

Ti= (P re i P re™j+e ), j=120K
Ti=(Pej+e P P +e(G+D), j=12.....K5

here K¢ =[(¢~'t)/(e /3> +&7")], [-] stands for the integer part, and 0 < v < 1/3.
This implies that K¢ = re~2/3(1 + 0(1)). Denote

X ~ X -
= e cs,—+B~>ds, &= /e c(s,—+B>ds,
[ T < \/E S é‘] f jjg \/E s

where the new Wiener process By has been obtained from the original one by the
scaling \/EBS /e = Bs. We may assume without loss of generality that the process
Bs is fixed. Then
Ke
=D 05+ + Ve,
j=0

where |V,| < Cel/? P x P-as.
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Notice that, due to the standing assumptions on c(s, x), there exists a constant
C such that

(6.4) il <CeS, |f| < e

To use efficiently the mixing properties of the coefficients it is convenient to
represent Y, as follows:

KE
Yit= ) mi Y mi Y L= A+
Jj is even j is odd j=0

First, let us compute the limit of E exp(Y/). For the sake of definiteness we may
assume that K¢ is odd. The case of even K¢ can be treated in exactly the same
way. Using the notation Aj =o{c(s,x):s < (e 13 4+ e7")j, x € R}, we have

Eexp(r?)
(K¢-1)/2 (K¢-1)/2
=Eexp( > n%):E(E{exp( > n§j>‘AfKa_2)}>
Jj=0 j=0

(K®=3)/2
:E(exp( Z Tlgj)E{exp(ﬂ%g_lﬂAfKe_z)})

j=0

(K=3)/2

j=0

X [E exp(nf@_l) 4 E{(exp(fﬁ(e_l) — Eexp(n%g_l))IAng_z)}]).

Since, according to (6.4), |exp(nge_;) — Eexp(nie_;)| < Cs!/0, then, by [5],
Proposition 2.6, page 349, we have
|E{(exp(nixe_) — Eexp(nige_)) | Ake o) }| < Caum(e™/3)e /0
< CB+/3+1/6,

Combining this estimate with the evident bound 1/2 < E exp(n%g_l) <2, we ob-
tain
(K*=3)/2
Eexp(¥?) = E("( 2 n&) Eexp(rice_)(1 + 0<e<3+5>/3+“6>>)
j=0
with |0 (eBFTD/3+1/6)| < CgB+9)/3+1/6 Tterating this process, after K¢/2 steps,
we arrive at the equality
(K*—1)/2
Eexp(Y))= 1_[ Eexp(nij)(l + 0(8(3+3)/3+1/6)).
Jj=0
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Since ]—]( “D2(1 L 0(eB+9/3+1/6y) converges to 1 as ¢ — 0, we have

(KE—1)/2
(6.5) hm Eexp(Y)) = hm 1_[ Eexp(n3;).

We proceed with estimating the term E exp(nj). Using Taylor’s expansion of the
exponent about zero results in the following relation:

(66) Eexp(nj) =1+ En+ 3 E(0)H) + gEC)") + 3 E(n))") + 0(),

here we have also used the bound |77‘j-| < Ce'/%. By the centering condition on ¢(-),
E n§ = 0. Considering )Lj. defined in the proof of Lemma 6.6 below in the particular

case y = 1/3, v =0, we have that nj"- and k;/g have the same law. It then follows
from (6.22) that ' '

(6.7) SEH=ce LE@H)Y <Ce.

The contribution of the term %E ((175.)2) can be computed as follows:

SE()?) = 2/ / {(r——i—B) (s,%ﬂa)}dsdr

<I> — 5, B, — By)drds := Ef.
21? (r —s, )dr It

(6.8)

By definition and due to the properties of the Wiener process, the random variables
Ei =& (a)) j=1,2,..., K?, are independent, identically distributed and satisfy
the followmg bounds

(6.9) Coe®? < B5 <C1e??,  EES=%(1/2)e*’ 4+ 0(e)

with 0 < Cop < C; <00 and |O(¢e)| < C¢; the quantity X (1/2) has been defined
in (6.3). Combining (6.5)—(6.9) yields

(Kf—1)/2
lim Eexp(¥;) = lim 11"[_0 (14 &5+ 0()
(K=1)/2
:exp(eli_% jz_;) E;)

(6.10)
— exp(é}i_l)rb [(K® /2)EE§.])

=exp<t2(l/2))

2
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in [P probability, from the weak law of large numbers. Similarly

t2(21/2)>.

(6.11) lim Eexp(Y)) = exp(
e—0
Exploiting exactly the same arguments one can show that
lim Eexp())®) =1
e—0

in P probability. In view of the strict convexity and the strict positivity for x # 0
of the function ¢(x) = ¢* — 1 — x, this implies that, as ¢ — 0,
(6.12) YE—0 in P x P probability.

Following the line of the proof of estimate (6.18) in Lemma 6.6 below, one can
show that

Eexp4Y;,) <C, Eexp4)®) <C

with a deterministic constant C. Thanks to these bounds we deduce from (6.12)
that

(6.13) lim Eexp(Y, +Y: 4+ )®) = lim Eexp(Y; +Y.)
e—0 e—>0
in [P probability.
Denote

(K¢=1)/2
A :a{c(s,x):s e U I5;.x GR}.
i—0

By construction,

(K¢—1)/2 (K¢—1)/2
dist( U &, U I§j+1) =7V
j=0 j=0
Therefore,
Eexp(Y; +Y;) = E{exp(Y;)E(exp(Y;)|Ap)}
= E{exp(Y))}E{exp(Y))} + o(™")
and
lim E exp(Y;™") = lim E{exp(Y?)} lim E{exp(Y})} = exp(tX)
e—0 e—0 e—0
as required. [

Now, consider the process exp(Y;"™ (w)) exp(Y"* (w1)) defined on the product
space 2 x  with the product measure P x P.
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PROPOSITION 6.4. Assume that the conditions (Hym) and (Hpye) hold. Then
forall 0 < B <1/2, the limit relation holds in P x P-probability

(6.14) liII(l) E{exp(Y," (w)) exp(Y, " (w1))} =exp(2t X).
E—>
PROOF. It is easy to check that for the standard Brownian motion B and for

any ¢ > 0 the limit relation holds

(6.15) (slilr%)meas{s € [0,t]:|Bs(w) — Bg(w1)| <6} =0

P x P-a.s. Due to the conditions (Hyp) and (Hpyc), for any pair (w, wi) such that
(6.15) is fulfilled, we have

lim E(exp(¥;"* (@) exp(¥; " (@1))}
£e—
= lim E{exp(¥,"" ()} lim E{exp(Y,"" (&1))},
e—>0 e—0
and the desired statement follows from Proposition 6.3. [

The next result will be needed below.

LEMMA 6.5. Under our standing assumptions, for any v > 0, there exists a
constant C such that for all 0 <s < t, P-a.s.,

sz/‘s2 X 6
E[(ef c(z,—+e”3,)dz) ]§C|sz—s1|3.
S1/82 £

PROOF. Throughout this proof, y stands for x /& + " B;. Its dependence upon
s, & and w is harmless.

52/82 6 52/82 52/82
E(e/ c(z,y>dt) =8 [ [ Bt et i e
N S \)

1/"'52 1/82 s1/¢€

Let us now introduce the set

S1 82 6‘ .
S(ry=1@,....16) € 2 .lr;l?;r}l;?lti —tj| <ry.
It is an easy exercise to check that
NG
V(r) = Vol(S(r)) < Cr3%.
£
If for some i € {1, ..., 6} itholds |z; — ;| > r for all j # i (without loss of gener-

ality i = 1), then, taking into account ( Hyp,), we have
|[E{c(t1, y)c(t2, y) - - - c(te, )}
E(c(r2,y) - c(te, V) E{c(tt, V)| Foy....i)})|
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< CE(lc(t2,y) - clte, V) A+ |le(tr, y)lle(a)
<1+ efxy)
<C(1+r) G,

Therefore,

6 sn/e S2/82
[ [ Eletuny) e elts, ) dn - dte
S S

1/€2 1/€
V6(s2—51) /€
<cee [ Ve dv ()
(1—|—r)3+5
<Ce /OO dv(r)
(1413

V(r)dr

6 —(B+8)) | 6 [
(VA4 )5 + B +8)Ce /0 A+ r)@D

r3dr

3
<C(s2—s1) /O W_

C(s2 — Sl) 0

6.1. The casex =28 > 0. This is the “central case,” where o/4 + /2 = /2.
In this case, y = 8 = /2, and we consider w.l.o.g. the case where y = 8 =1,
a = 2. This means that we consider the PDE

du _ 19%f 1 (1t x O xeR
(6.16) g(l,x)—i 512 (t,x)—i-gc( 5 >u (t,x), t>0,xeR;
u®(0,x) = g(x), x eR,

whose solution is given by the Feynman—Kac formula

ub(t,x) = E|:g(x + By) exp(z?_1 /Ot c<:—2, x—l;iBs) ds>:|.

We will show that the limit of u®(z, x), as € — 0, is a deterministic function.
Let us define

Then
u®(t,x) =E[g(x + B;) exp(thx)].

The random variable Y/, is defined on the product probability space (S x 2, A®
F, P xP).

The limit of u® (¢, x) will be obtained by a combination of Proposition 6.3 (in the
case f = 1/2) and a uniform integrability property, which we now establish. Let
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us prove the uniform in € > 0 and w € 2 integrability with respect to the measure
P of the random variable

t/e2 x
exp(Yy) = exp(s/ c(s, -+ BS> ds>, t>0.
0 &

Because we need slightly different versions of the same result in other sections of
this paper, we prove a more general result, which will be used in this section with
v=0.

LEMMA 6.6. If the assumption (Hyy) is satisfied, then for any 0 > 0, there
exists a constant C(0) such that for all e > 0 and v € R,

t/s2
(6.17) Eexp(esfo c(s, xe"?7 1 4 Bgvs)ds> <C().

REMARK 6.7. The condition a(r) < C(1 +r)~U7%/2) which is weaker than
(Hym), does imply that p € L'(R). However, the proof would be slightly more
delicate. In particular, the parameter y which appears in the proof below should be
chosen as a function of 4.

PROOF. Let y be an arbitrary positive number such that 0 < y < 1/2, and
consider an equidistant partition of the interval [0, 8%], the length of all subintervals
being equal to ¢”~! (without loss of generality we assume that e~ is an
integer and, moreover, an even number). We estimate separately the contribution
of all the subintervals with even numbers and of those with odd numbers. It suffices
to show that, with § =v/2 — 1,

te= 0+ 2 @2j—1)er=D
Eexp| 26 Z 8/ c(s,xs‘s—i-Bgus)ds <C,
o 2G-nern
(6.18)
1=t =D
Eexp(20 Y e c(s,x&® + Bev)ds | < C.
j=1 (2.]._1)5()’71)

We introduce the notation
@j-ner=b
AS = 2esf c(t, xe® 4+ By dt;
J z(j_l)g(yfl)

Fi=ofelt,x):t <2(j - De” "V x eR}.

Since |c(s, x)| < C, we have the bound

(6.19) A% < ce?
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and, moreover,
(A%)? (15)*
—J 4. y+1
21 k! >+°(8 )
provided k > (% + 1). The last term on the right-hand side admits the bound

lo(e?Th| < k(e)e? !, where k is a deterministic function defined on R, which
is such that k (¢) — 0, as ¢ — 0. Since the random field {c(¢, x),t > 0, x € R} is
centered, E)Lj- =0. Then

(6.20) Eexp()»j) = E(l + )»'; +

E((A5)%)

= 46%¢?

Qj—De¥™D r@2j-1er=D
(6.21) x / /
2(j—Der=b J2

=D =D
5082/ f o(t —s)dtds
0 0

< Celtr,

et E(c(t,xe‘s—I—Bgv,)c(s,xs‘s—i-Bgvs))dsdt
j—elr=

For m > 2 we obtain

[EGEY"]
(Zj—l)&‘(y_l) (Zj_l)g()/—l)
Scmsm/ / |E(c(t1, x&® + Bevy)) -+
2(j—1er=D 2(j—1)er=D
X C(ty, xe® + Bevy,))|dty - dity,
=cpe”

2j—elr=b (2j—1er=b
2(j—1er=b 2(j—1er=b

E <c(z1,xe‘S + Bevy))
(6.22)

m
x et xe® + Bgv,i)) dty - dty

i=2

fr=D fr=D)
<aneleCl [ [ p(min 1 —nl)dn--ds,

m
<Y ame” |
i=2 0

2<i<m
=D
<&@ =D=D) _ o (Hm=1)y)

o))

/O p(lt; — 11y dity - din

Combining (6.20) and (6.22) together gives
(6.23) Eexp(A) <1+ce+D,
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Now, letting L =t/ (2e7*1), we can estimate the left-hand side of (6.18) as fol-
lows:

L
Eexp(Z kj)
=1

gl

L1
_E|:eXp<Z )»8>E{CXP(?» INFp - 1}}

=0

L—1
=E exp(z ki) E(exp(r7))

j=0

L—1
+E|:exp<2 )»8>E{[exp(k ) — Eexp(A)]IFf _ 1}:|

=0

L-1
<(1+ cs(l+7’))Eexp(Z kj)

=0
L—1

+ E|:exp<2 )»8>E{[exp(k ) — Eexp(A)]IFf _ 1}:|
=0

Using successfully Proposition 7.2.6 from [5], the obvious inequality

lexp(§) — Eexp(§)lloc =< Ilexp(§)llocll€ lloos
the bound (6.19) and the fact that y < 1/2, we obtain the inequality
|E{lexp(r]) — E expG)IIF] i} < ca(eV)llexp(hy) — E exp(hi)l Lo
< cllexp(y) L2 llzoea (e D)
< Cey(g(yfl))—(3+8)
— cp2—v+6=78)

< cev T

Finally, we conclude that

L-1
Eexp(ZA€><Eexp(Zk8> (14 ceth),

Jj=0 Jj=0
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Iterating this inequality, we get, after L steps,

L
o+
Eexp(Z A‘j) <(1+ (;g(y+1))L <(1+ Cs(y+1))(t/e r+D) <exp(2ct).
Jj=0
The contribution of the odd terms can be estimated exactly in the same way, and
the proof is complete. [
PROPOSITION 6.8. We have that
E((E(g(x+ B)leY — etz]))z) -0

as & — 0, where

o
) =/ Ed(r, B,)dr.
0

PROOF. We have to compute

E((E(g(x + B)le" ™ —'=1))%)

= / / g(x + Bi(@)g(x + By () E(e" @ @) P(dw)P(de)
(6.24) @8
—2¢'*Eg(x + B,) /Q g(x + By () Ee"t " @P(dw)

+ (Eg(x + Bt))zezm.

It follows from Proposition 6.3, Proposition 6.4 and Lemma 6.6 that
(6.25) Ee' 5 o”
in P-probability as ¢ — 0, and
(6.26) EeVT @11 @), 2z
in P(dw) x P(dw’)-probability as ¢ — 0. Passing to the limit, as & — 0, on the
right-hand side of (6.24) we arrive at the required assertion. [

An immediate consequence of the last proposition is:

COROLLARY 6.9. Foranyt > 0and x € R, the limit in probability u(t, x) of
u(t, x) is given by

u(t,x) =E[g(x + B;)]exp(tX),

which is a solution of the deterministic parabolic PDE

du 10%u .
(627) a(tvx)ziw(tax)-i_zu(tax)s l‘ZO,XER,

u(0,x)=g(x), x eR.
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We will now state an additional result.

PROPOSITION 6.10. Under the assumptions of the above results, the collec-
tion {uf(t,x),t > 0,x € R}~ is tight in C([0, 00) x R).

The proof of this proposition is the object of the next subsection. We first state
a clear consequence of the last two statements.

COROLLARY 6.11. As e — 0, u®(t,x) — u(t, x) in probability, locally uni-
formly int and x.

6.2. Proof of Proposition 6.10. 'We begin by proving tightness of the family

{Elexp(Y;,)],t >0, x e R}

in the topology of locally uniform convergence. This tightness is an immediate
consequence of the following two inequalities (see Theorem 20 from Appendix I
in [6]):

(6.28) E[E(exp(¥;,)) — E(exp(Y )I° < Cylt — /2
and
(6.29) E|E(exp(Yf,)) — E(exp(Yf )’ < Cwlx — y|”/*

forall s, € [0, N] and x, y € [—N, N], and the estimate
(6.30) EE(exp(Y,fx)) <C.

The latter estimate follows from Lemma 6.6.

We first prove inequality (6.28) which is easier.

Without loss of generality we assume that ¢ > s. Then, considering the evident
inequality

(6.31) e — el < (" +e")(a —b),
we obtain
E[[E(exp(Y/,)) — E(exp(¥Y{ )]
< E[[E{(exp(¥?,) +exp(YE )IYE, — Y [}f]
< E[BIYf, — Y7, 197 (B(exp(Y],) +exp(¥y ) ™) /]
< (EE|YS, — Y¢ %O (EE(exp(Y?,) +exp(YE))™) /O,
Lemma 6.6 implies that
30]

(6.32) E[(exp(Y/,) +exp(Y{ )] <C
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with a constant C that does not depend on ¢. It follows from Lemma 6.5 that
EllY;, =Y, 11 <Clt — s,

Combining the last three estimates we obtain (6.28).
We proceed with the proof of (6.29). In this case the proof is more involved. We
have

E(exp(Y/,)) — E(exp(Y,))
(6.33)

t/e? x 1/e2 y ~
:E(exp[e/ c(s, -+ BS) ds} — exp[e/ c(s, =4+ BS> ds]),
0 € 0 g

where B, and B, are two standard Wiener processes.
Let B!, B2 and B} be three standard independent Wiener processes, and denote

Y =inf{t >O:§+Bt1 = g —i—Btz}
(6.34)
:inf{t ~0:2 ;y -|—Bt1 :Btz}.
We set
B, =B/, fors <z 7,
B, = BSZ, fors <t 7,
By=By =B}~ B, + B\, + E fors > 5.

Then By and f?s are two standard Wiener processes such that f + B, and % + f}s
coincide for s > 7, ”.

The next statement is easy to prove using the well-known reflection principle.

LEMMA 6.12. Let {B;,t > 0} be a standard Brownian motion, x € R and
Ty :=inf{t > 0, B, = x}. Then

2 |x|
P(z, > 1) = P(—|x| < B < =2
(tx > 1) (=lxl < B, < |x]) < x i
It follows that
(6.35) P(rg—y > |x—2y|) <clx —y|'/2.
&

Assuming without loss of generality that x — y > 0, we introduce the following
two events and the corresponding indicator functions:

]I;':{weQ:tg_y>x_2y}, ]I;:{a)eQ:tx_yfx_y},
€
(6.36)



1346 E. PARDOUX AND A. PIATNITSKI

here 1 stands for the indicator function of a set. Letting

Z; = exp(thx) — exp(ftfy)

t/&2 x ~ 1/e2 y ~
Ytg)C:g/ C(S,_—i_BS)ds, Ytsy:(c;/ C(S,—+Bs>ds,
s 0 £ ’ 0 &

we have

with

E[R(Z))) = E[EU Z)) + B Z)P
<2YE|R(I}Z5))° + 2*E|R(I] Z5)P
=J1+ ).

In order to estimate J; we use the inequality
|E(I€+Zf)|5 < (E[(Ie—i—)l—i—s])S/(lH) []E(|Zf|(1+5)/8)]58/(1+8)
<c(x — y)5/(2(1+5))[E(|Zf|(1+5)/5)]55/(1+5);
here we have also used (6.35). This yields, with § =1/9,
Ji < el = NHEAEAZ] 1Y)
< c(x = )HEE(Z; 112,
But from Lemma 6.6, there exists C such that for all £ > 0,
E(z{I" =<cC.
Consequently
(6.37) Ji <¢lx —y|”/4,
We proceed with estimating J,. With the help of (6.31), we obtain
274 < ER(I] | ZE))
< BE[I7 (exp(Y},) +exp(Ff )’ 1YE, — 77, 1°]

&

< (BE([(exp(Y},) +exp(FE))]™)

Again from Lemma 6.6, we conclude that the first factor on the right-hand side is
bounded, uniformly in ¢

1/6 — od
/° % BELTIYE, — Y, 10)/8.

(6.38) EE([(exp(YS,) + exp(?,‘fy))]so) =C.

Denoting R?(s) = c(s, % + Bg) —c(s, % + Es), for the second factor we get

~ P 6
E[I 1Y), — ngy|6]=lg_E|:<8/ Rg(s)ds> ];
' ’ 0
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here we have also used the definition of /.. It follows from Lemma 6.5 that

el(e )

T; ° <|x — y| on the set I,

-y

6
R%(s) ds) i| < c(ezrgx_y)3.

This yields, since &2

EELL Y, =YD < e(®LI; (27))°

(6.39) .
< Clx —y’2.

Combining this bound with (6.38) and then with (6.37), we arrive at (6.29).
From estimates (6.28)—(6.30) we deduce that for any N > 0 there is Cy > 0
such that

(6.40) E sup Eexp(Y/,) <Cy.
lx|<N ’
0<t<N

In exactly the same way one can prove the estimate

(6.41) E sup Eexp(2Y/,) <Cy.
[x|<N ’
0<t<N

We can clearly deduce from (6.40)
(6.42) E sup E{lg(x +eB,/2)lexp(Yy )} < CnligllLom).-
lx|<N
0<t<N

Furthermore, (6.28) and (6.29) imply (see the proof of Theorem 20 in Appendix I
from [6])

(6.43) sup P{sup |E{exp(thx) — exp(Yiy)}| > n} —>0

e>0 ol
as 6 — 0, forany n > 0 and N > O; here Qév stands for the set
QF ={(t,5,x,y) €0, N> x [=N,NP*: |t —s] <8, |x — y| < 8.
From (6.43) and (6.41) follows
(6.44) lim sup E sup [E{exp(Y;,) — exp(Yiy)}l =0.

— N
e>0 o))

Let us first prove the tightness of {u®}¢~¢ for g € C5°(R). It suffices to prove
that

(6.45) E[E(g(x + By exp(Y{,)) —E(g(x + By exp(YE))” < Cylr — s/
and

(6.46) E[E(g(x + B)exp(Ye,)) — E(g(y + By exp(Y:)))[* < Cylx — y|*/*
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forall s, €[0, N]and x,y € [—N, N].

For g € C§°, inequality (6.45) can be justified in exactly the same way that we
proved (6.28), taking into account the fact that g is uniformly Lipschitz, and we
leave its proof to the reader.

In order to derive the second estimate we recall the definition of t¢__, IF and

x—y> e
I [see (6.34) and (6.36)], let
Zf=(g(x+ eB,/gz)Yt’fx —g(y+ 8l~?t/82)17,fy),
and rewrite the left-hand side of this estimate as follows:
EE(Z))P = EIE(] 2]) + E(I7 Z)P

<2EIR(IF Z)P + 2*EIB(I; Z))P

=T+ .
Using the arguments of the proof of inequality (6.37) we readily obtain
(6.47) Ti < cllglioqlx — yI7%.

We turn to J> and consider two different cases. Namely, ¢ > |)~c —yland t <
|x — y|. In the former case we have I, g(x +&B,2) = I, g(x +¢B, ,2). With the
help of (6.31) this yields

_ 5 5 5
Jo <EE[I] ||gll} (exp(¥],) +exp(Yf ) 1Y, — ¥f ]

< (EE([llgllze(exp(¥,) + exp(fzts’y))]w))l/é

< (RBELI;|Yf, — YE°])/°
and, by (6.32) and (6.39), we obtain
(6.48) T <cligl’lx — yP/2.

In the case t < |x — y|, in view of (6.45) we have
Eluf(t, x) —u®(t, y)]> <3*(E|u®(t, x) — u® (0, x)|° + E|u® (0, x) — u®(0, y)|?
+ Eu (0, y) —u (1, y)I°)
<C(PP+1gx) — g +1?).
Since t < |x — y| and g is smooth, we finally conclude that
Elu(t,x) —u (1, )P < Clx =y,

This completes the proof of the tightness of {u®} in the case of a C§°(R) initial
function.
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As a consequence we deduce the following property of {u#°}, in the case g €
Ci°(R), by the exact same argument which led us to (6.44). For any N > 0,

lim sup E sup |[E{g(x + &B, .2) exp(Yy ) — g(y + By 2) exp(Yf’y)}l

- N
e>0 o)

(6.49)

It remains to prove that (6.49) holds true for any g € Cp(R).

We next assume that g € C(R) and has a compact support. For an arbitrary
v > 0 denote by g, a Cgo function such that |g — g, |z~ < v. Then by (6.49) and
(6.42) we get

limsupsup E sup |[E{g(x +&B, .2) exp(Y{ ;) — g(y + & By ,2) exp(¥s )}
6—0 &>0 QZSV

< limsup sup E sup|E{(g(x + &B, .2) — gv(x +&B, .2)) exp(Y/ ) }|
6—0 &>0 Q,I;V

+ (Slim sup E sup |[E{gy (x + B, .2) exp(Y/,)

—VYe>0 Qé\’
- gl)(y + 8Bs/82) exp(Y;:’y)”

+limsupsup E sup|E{(gv(y + & By ,2) — g(y + B 2)) exp(Ys ) }|
§—0 &>0 Q(]sv

<Cnyv+04+Cyv=2Cpyv.

Since v > 0 is arbitrary, the last relation implies (6.49) for g € C;,(R) with compact
support.

It remains to justify (6.49) for a generic g € Cp(R). We will use the localization
arguments based on the following statement.

LEMMA 6.13. Forany § > 0and N > 0 there is M = M (8, N) such that for
each g € Cp(R) with supp(g) N [—M, M] = & the inequality holds

E |S|uP Eflg(x + B, 2)|exp(Y] )} < 8llgllLem)-
xX|<N
0<t<N

PROOF. From (6.41), all we need to do is to estimate

sup  E[g2(x + By)].

[x|<N,0<t<N

The result follows from the fact that for any n > 0, we can choose M large enough
such that

IP( sup |x+B,|>M)§n.
[x|<N,0<t<N
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Next, for an arbitrary v, representing the function g as g = g},, Nt gf’ N With
gi,N having a compact support and gE’N such that supp(gf N) N[=M(,N),
M (v, N)] = @, one gets, in the same way as above,

limsupsup E sup [E{g(x + B, ,2) exp(Y,) — g(y + &By .2) exp(¥ )} < Cyv.
§—0 &>0 QN

Since v > 0 is arbitrary, this yields (6.49) for a generic g € C»(R) and completes
the proof of Proposition 6.10.

6.3. The case 0 <28 < «. Without loss of generality we choose o = 1 and
0 < B < 1/2. Hence y = 1/2. We know from Proposition 6.3 that

zgx_f/ <S,X+B)ds

converges, as ¢ — 0, in P-probability weakly under P to the Gaussian law
N(O, 1 [p ®(u,0)du).
We now note that the r.v. Y, tf  can be rewritten as

t/e
Yf, = \/E/o c(s,xe P + B ,a-p)ds.

Hence it follows from Lemma 6.6 with v = (1 — ) that
sup E (exp[4Y/,]) < C.
e>0

Consequently, by the same arguments as those in the previous section, we can
show the following proposition.

PROPOSITION 6.14. As e — 0, u®(t, x) converges in probability, locally uni-
formly in t and x, to u(t, x), which is given by
u(t, x) =Elg(x + B)lexp(tT),
and solves the deterministic parabolic PDE
19%u
(650) (l X) 2 9x Z(I x)—i—Zu(t X) tzO,XER;
u(O,x)—g(Jc), x eR,
where ¥’ = [5° ®(u, 0) du.

6.4. The case p = 0. In this case, y = «/2. Without loss of generality, we
restrict ourselves to the case o = 1.

We will study the limiting behavior of u® as ¢ — 0 under the following addi-
tional assumption:

(H0) For each s € R the realizations c(s, y) are a.s. Holder continuous in y € R
with a deterministic exponent 6 > 1/3. Moreover,

(s, y1) — c(s, y2)| < ¢ly1 — y2l°
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with a deterministic constant c.

Of course, (Hyn) is still assumed to be in force.

Proposition 6.3 still applies here. However, it is not sufficiently precise to be
useful in this case. The reason is that the limit of #® will not be deterministic in
this case. Convergence will be only in law, not in probability or in mean square.
Going back to the proof of Proposition 6.8, which is not valid in the present
case, we note that while the limiting law of Y’ (w) is the same as above, that
of (Y%, (»), Y?, (@) will be dramatically different.

Consider the exponent in the above Feynman—Kac formula, written in its first

form. It reads
Y/, = \/_/ ( x+B>ds_/ We(ds, x + By),

We(t, x):= % /(;t c(%,x) ds

We have the following proposition.

where

PROPOSITION 6.15. Under assumptions (Ho) and (Hyy,), as € — 0,
Wé — W

in P-law, as random elements of C(Ry x R) equipped with the topology of lo-
cally uniform convergence in t and x, where {W(t, x),t > 0, x € R} is a centered
Gaussian process with covariance function given by

EW(t, x)WE',x)=t At x R(x —x')
with

R(x):/RCD(r,x)a’r.

PROOF. The convergence of finite dimensional distributions is a direct con-
sequence of the functional central limit theorem for stationary processes having
good enough mixing properties. Namely, according to the statements in [3], Chap-
ter 4, Section 20, under the assumption (H,p,), for any finite set x Lx2, ..., x™ the
family

(W, xh), o, W, x™))

converges in law, as ¢ — 0, in the space (C([0, T]))", toward a m-dimensional
Wiener process with covariance matrix

al]—/ c(sx)c(O x7) + c(s, xf)c(Ox) ds—/ O(s,x' — x/)ds

= R(x' — x7).
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The desired result will follow if we prove the tightness of {W¢, e > 0} in C(Ry x
R). In order to prove that this family is tight it suffices to show that there are two
numbers v; > 0 and v, > 2 such that

E|\We(s1, y1) — We(s2, y)I"' < C(Is1 — 52/ + |y1 — y21'?)

with a constant C which does not depend on ¢.
It follows from Lemma 6.5 that

52 t 6
CNCODEE
51

Similarly, by (H6) and (Hym) one has

E< 71/2/ ( (t yl) (t,yz))dz>6
-° / / {(ctr,y1) = cltr, y2)) -+

x (c(t6, y1) — c(t6, y2))} dty - - - dis

Ver/e  gv. (r)
< Ce¥lyr — 69/ _dvr(n)
= Ce’[y1 =yl A A1)

where Vr(r) stands for the volume of the set

T 6
ST(r)={(t1,...,t6)e|:0,—:| : max mlnltl—tj|<r}
& 1<i<6 j#i

Straightforward computations show that

T3
Vr(r) < C"3—3
&

This yields

) 6 3
s ¢ t o pdr
_1/2/ ( (_’ ) B (_’ ))dt) = 3 69/ + ‘
(e A c c Y1 c : 2 = [y1 — y2l 0 (I+r)Hs

Since 6 > 1/3, this implies the desired estimate. [l

As we shall see below, the exponent in the Feynman—Kac formula converges
toward

t t
/ W(ds,x—}—Bs):/ f W(ds,y)L(s,y —x)dy,
0 0 JR

where again L(t, z) stands for the local time of the process B at time ¢ and loca-
tion z.

Let us note that the left-hand side of the last identity can be defined without any
reference to local time. Recall that W and B are independent; hence it suffices to
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define the stochastic integral

/t Wds, f(s)), 120,
0
with f € C(R,).

PROPOSITION 6.16. To any f € C(Ry), we associate the continuous cen-
tered Gaussian process

{Yt = /Ot W(ds, f(s)),t> O}

with the covariance function (t A t')R(0), which is, for each t > 0, the limit in
probability as n — 0o of the sequence
[£2"]

Y= Z[W(k2_", F&27") = W(k— 127", f(k27))].

k=1

PROOF. The fact that {¥", n > 1} is a Cauchy sequence in L>(P) will follow
from the fact that E(Y;'Y;") converges to a finite limit as n and m tend to infinity.
This is indeed the case, since for n > m,

[lzm] £2n—m
EYY" =[27"12" Y > R(fG2™)—f2™™)
t=1 k=(¢—1)2n—m
— tR(0)
as n and m tend to infinity, with n > m. The fact that Y; is Gaussian and centered
follows easily, as well as the formula for the covariance. [J

Note that the conditional law of Y, = fé W(ds,x + By), given {B;,0 <s <1t}
is the law N (0,  R(0)). It does not depend on the realization of {B;,0 <s < ¢},
in agreement with Proposition 6.3. However, Y; does depend on {B,0 < s < t}.
This follows in particular from the fact that if B and B’ are two trajectories of the
Brownian motion,

t t/ tAt
E[/O W(ds,Bs)fO W(ds,Bs)]=/0 R(B; — B)ds.

The uniform integrability here is easy to establish. Indeed, we saw in the previ-
ous section that it is sufficient to prove that the collection of r.v.
{Eexp(2Y;,), e > 0}

is P-tight. Since those are nonnegative random variables, a sufficient condition is
that

sup EEexp(2Y;,) < oo,

£>0
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and we can very well interchange the order of expectation. Now Lemma 6.6 above,
in the case v =2, implies that

1 1 /s
sup E | ex —/ c(—,x+B>ds:|>§C,
o ( p[«/E 0 \& '

where C is a finite constant. This is easily seen by making the following change of
variable:

I t \) l/]]

We can now establish the following theorem.

THEOREM 6.17. Under assumptions (H0) and (Hum) for each (t,x) €
R+ X R,

t
ub(t,x) — u(t,x) = E[g(Xf)exp(/O /RW(ds, y)L(s,y —x) dy)]
in P-law, as ¢ — 0.

PROOF. Note that

t
ve, = fo fR W (ds, y)L(s, y — ) dy

t
:/ We(t, y)L(t,y —x)dy —/ / We(s,y)L(ds,y — x)dy.
R 0 JR

Define the functional W; , :[0,7] x R — R as

Uy (g) = E[g(Xﬁexp( [ o nray—-xay
t
—/ /w(s,y)L(ds,y—X)dyﬂ-
0 JR
All we have to show is that

us(t7 X)= \pt,x(Wa) - \I’t,x(W)

in P-law, which follows from Proposition 6.15 and uniform integrability, since
W, . is continuous. [

The corresponding limiting SPDE reads (in Stratonovich form)

2

19
du(t, x) = 58—;;0, X)di +u(t.x)oWdt,x), t>0.x€R:

u0,x)=g(x), x eR.
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We can rewrite this SPDE in Itd form as follows:

9%u

1 1
du(t,x)==-—=(@,x)dt + zu(t,x)R0)dt + u(t, x)W(dt, x),
2 0x2 2
t>0,x eR;
u(0,x) =g(x), x eR.

Let us finally improve the convergence result stated in Theorem 6.17. First of all, it
is not hard to show that this result can be extended to the proof of the convergence
of the finite dimensional distributions of u® toward those of u. In other words, for
alln > 1,all (1, x1), ..., (ts, xn) € Ry xR, (u®(t1, x1), ..., ub(t,, x,,)) converges
weakly to (u(ty, x1), ..., u(t,, x,)) as € — 0. Finally tightness in C(R; x R) of
the collection of random fields {u?, ¢ > 0} is easier to prove than in the above sub-
sections. Indeed, an immediate adaptation of the proof of Proposition 6.15 yields
that the collection {¥Y!*, ¢ > 0, x € R},~0, defined on the product probability space
QxS FRAPXx P),is tight in C(R4 x R). This, combined with the uniform
integrability of exp(Y/*) and the continuity of g, implies the tightness of u®. We
have proved the following theorem.

THEOREM 6.18. Under assumptions (H0) and (Hyp), as € — 0,

t
uf(t,x) = u(t, x):= E[g(Xf)exp(/o A‘QW(ds, V)L(s,y —x) dy)}

in P-law in C (R4 x R) equipped with the topology of locally uniform convergence
int and x.
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