THE KPZ EQUATION ON THE REAL LINE
NICOLAS PERKOWSKI AND TOMMASO CORNELIS ROSATI

Asstract. We prove existence and uniqueness of distributional solutions to the KPZ equation
globally in space and time, with techniques from paracontrolled analysis. Our main tool for
extending the analysis on the torus to the full space is a comparison result that gives quan-
titative upper and lower bounds for the solution. We then extend our analysis to provide a
path-by-path construction of the random directed polymer measure on the real line and we
derive a variational characterisation of the solution to the KPZ equation.
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1. InTRODUCTION

In this work we solve the Kardar-Parisi-Zhang (KPZ) equation on the real line, i.e. we
construct a unique ~: R>g x R — R such that

M (01— 5 Ah = S(@:h)? +& h(0) =T,

where ¢ is a Gaussian space-time white noise, the generalized Gaussian process on R>¢ x R
with singular covariance structure E[{(¢, 2)&(s,y)] = d(t—s)d(z—y).

The KPZ equation was introduced in [KPZ86] as a model for the growth of a one-dimensional
interface that separates two two-dimensional phases of which one invades the other. The
conjecture of [KPZ86], now called strong KPZ universality conjecture, was that any (1 + 1)—
dimensional (one time and one space dimension) interface growth model that is subject to
random influences, surface tension, and lateral growth, shows the same large scale behav-
ior under the now famous 1—2—3 scaling, and that the KPZ equation provides a prototypical
example of such a model. Since then it became apparent that there is a second, weaker uni-
versality in the class of (1 + 1)—dimensional interface growth models: If the lateral growth
or the random influence is very weak, then according to the weak KPZ universality conjec-
ture the model is expected to be well approximated by the KPZ equation on large scales.
See [Qual2l |Cor12, |QS15] for nice introductions to these universality questions.

The difficulty with the KPZ equation is however that its solution / is not a differentiable
function in z, and therefore it is not clear how to interpret the nonlinearity (9,h)? on the
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right hand side of (I). This problem can be avoided by applying the Cole-Hopf transform:
The process w = ¢ formally solves the stochastic heat equation

(2) (0 — %Ax)w = wé, w(0) = e,

which can be analyzed using It6 integration [Wal86|]. This was already observed by Kar-
dar, Parisi and Zhang [KPZ&86[, and the first mathematically rigorous formulation is due to
Bertini, Cancrini and Jona-Lasinio [BCJL.94]] who simply define h = logw for the solution
w to (@), a process that is strictly positive by a strong comparison result of Mueller [Mue91].
Results such as the scaling limit proven by Bertini and Giacomin [BG97]] suggested that
h is the physically relevant solution process, but nonetheless it remained unclear if and in
what sense the Cole-Hopf solution actually solves the KPZ equation.

A rigorous proof of the existence of distributional solutions to the KPZ equation on the
torus was a milestone in the theory, reached by Hairer via rough paths [Hail3] as well
as through the celebrated theory of regularity structures [Hail4, [FH14]. Similar results
have been obtained by Gubinelli, Imkeller and Perkowski via paracontrolled distributions
[GIP15] |GP17]. These theories were the starting point for the new research field of sin-
gular SPDEs, with many exciting developments in recent years that allow to study more
singular or quasilinear equations, with boundary conditions or on manifolds, and to derive
qualitative properties of the solutions.

At the center of the new approach to SPDEs lies the idea of expanding the solution on small
scales via the driving noise and higher order terms constructed from it. The non-linearity
is then well-defined if this is the case for the driving noise, and the solution to the equation
becomes a continuous functional of the “enhanced noise”, called model in regularity struc-
tures, i.e. the noise together with the higher order terms appearing in the expansion of the
solution. However, in many situations (including for the KPZ equation) the higher order
terms can only be constructed with the help of a suitable renormalisation, and this means
that the solution we eventually find does not solve the original equation, but a renormalised
version of it [BCCH17].

So while we now have a good understanding in what sense the Cole-Hopf solution solves the
KPZ equation and how to interpret its renormalisation, all this is restricted to the equation
on the torus or in a finite volume with boundary conditions [GH18a,|CS16, |(GPS17]. Since
one of the main interests in the KPZ equation comes from its large scale behavior it would be
more natural to solve it on R, a space that can be arbitrarily rescaled. Using the probabilistic
notion of energy solutions [GJ 14, GJ 13| it is possible to give an intrinsic formulation of the
KPZ equation on R, but this is essentially restricted to stationary initial conditions [GP18].
Here we extend the perturbative approach described above, implemented in the language
of paracontrolled distributions, to develop a solution theory for the KPZ equation on R for
general initial conditions. The techniques of the perturbative approach are inspired by
the theory of rough paths [Lyo98| in the controlled path formulation of Gubinelli [Gub04],
and they rely strongly on the local sub-criticality of the equation. Sub-criticality here means
that on small scales the non-linearity is less relevant than the linear part and it guarantees
that only a finite number of the controlling terms from the expansion of the solution need
renormalisation (see Table [2). So far the vast majority of works on singular SPDEs deal
with equations in finite volume, and due to the local character of the theory it may seem
problematic to consider equations in infinite volume. But, at least on an intuitive level,
we expand the solution around every point and therefore the noise can actually control
the solution also on large spatial scales. The main difficulty with equations on unbounded
domains is not so much the lack of control as the fact that the controlling terms diverge for
|z| — oo. The central issue is to prevent the singularities at infinity from causing explosions
in bounded domains, requiring a refined study of the solution in weighted spaces. In the
context of regularity structures, techniques for singular SPDEs in weighted spaces were
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first introduced by Hairer and Labbé [HL15, [HL.18] in their study of the linear rough heat
equation and the linear parabolic Anderson model on the whole Euclidean space. For non-
linear equations, a priori estimates are a natural and powerful tool and they were very
successful in the study of the ®} equations in the work by Mourrat and Weber [MW17a,
MW17bl, by Gubinelli and Hofmanova [GH18bl], and by Barashkov and Gubinelli [BG18].
But such estimates depend strongly on the structure of the equation and this prevents the
development of a general solution theory for singular SPDEs in infinite volume.

In this work we derive a priori L estimates with linear growth for the solution to the KPZ
equation on the real line. To derive these bounds we use the comparison principle and the
link between KPZ equation and stochastic heat equation through the Cole-Hopf transform.
Comparison results for the stochastic heat equation have been widely studied with prob-
abilistic techniques. But although this leads to sharp bounds for the growth at infinity,
see for example the work by Conus, Joseph and Khoshnevisan [CJK13l, they address only
qualitatively the decay at infinity, a notable result being the strict positivity of the solution
proven by Mueller [Mue91]. The analytic approach to SPDEs we follow allows us to use the
full power of classical comparison results, providing us with quantitative and effective, if
not sharp, upper and lower bounds. These estimates are very weak in terms of regularity
but sufficient to avoid singularities when applying the Cole-Hopf transform, and this allows
us to lift the a priori bounds to paracontrolled topologies and to prove uniqueness. Our solu-
tion is locally 1/2—< Holder continuous in space and 1/4—¢ in time, and it has linear growth
at infinity whereas its “paracontrolled” derivative may have sub-exponential growth.

We also give two alternative formulations of the KPZ equation by linking it with the random
directed polymer measure and with a variational problem. The random directed polymer
measure formally has the density

d 1 r
%ziexp </0 T —t,Wy) dt)

with respect to the Wiener measure P on C([0, T']), where Z is a normalisation constant. On
the torus this measure was constructed by Delarue and Diel [DD16], see also [CC18], who
observed that Q formally solves the SDE with distributional drift

dX; = O,h(T — t, Xy)dt + dWy,

and then proceeded to construct a unique martingale solution X by solving the Kolmogorov
backward equation using rough path integrals. On the real line Alberts, Khanin and Quas-
tel [AKQ14] gave a different, probabilistic construction of Q, based on Kolmogorov’s exten-
sion theorem. Here we combine both approaches, which have existed independently so far,
and show that they are equivalent. We give a path-by-path construction of the random
directed polymer measure that does not depend on the statistical properties of the white
noise, but only on the “model” associated to it. We also show that the KPZ equation can be
interpreted as the value function of the stochastic control problem

- t 1 t
ht.a) = swp s [Ro) = [ (=52 ds— 5 [ 2 asfe]
v 0 2 0
where under P,
¢
fyf—x—i-/ vs ds + Wy
0

for a Brownian motion W that is independent of &, a representation that was previously
derived in [GP17] for the KPZ equation on the torus.

1.1. Structure. In the first section we introduce techniques from paracontrolled calculus
for SPDEs in a weighted setting, cf. [GIP15, |GP17, MP17]. Among them are the commu-
tation and product estimates from Lemmata and as well as tailor-made Schauder
estimates for the weighted setting, e.g. Lemma [2.14] The existence and uniqueness of
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solutions to the KPZ equation follows from a comparison result, Lemma The lower es-
timate guarantees that the Cole-Hopf solution is the unique paracontrolled solution to the
KPZ equation and that the latter depends continuously on the parameters of the equation
(Theorem [3.18). When considering uniqueness of solutions to PDEs on the whole space it
is important to add some weight assumptions on the initial conditions. In this work we
assume roughly linear growth of the initial condition (for the precise statement see As-
sumption and Table [2). This is imposed upon us by the Cole-Hopf transform and the
weighted Schauder estimates. Nonetheless these conditions suffice to start the equation in
the invariant measure, the two sided Brownian motion [[S13, BCFV15], and in the narrow
wedge in the formulation of [SS10].

Section 4] addresses the random directed polymer measure Q. We prove sub-exponential
moment estimates (Lemma and we show that the polymer measure is absolutely con-
tinuous with respect to a reference measure PV which we refer to as the partial Gyrsanov
transform (cf. [GP17, Section 7]) and which is in turn singular with respect to the Wiener
measure. We conclude with two characterisations of the solution i to the KPZ equation.
The first, via the Feynman-Kac formula (Remark [4.13)), states that the solution £ is the free
energy associated to the measure Q. The second is a variational representation a la Boué-
Dupuis (Theorem [4.16), cf. [BD98, (714]. The rest of this work is dedicated to technical, yet
crucial, results. In particular (Section [5) we prove an abstract solution theorem for linear
SPDESs, which applies to all linear equations studied in [HL18, |GP17, MP17].

Remark 1.1. Our approach uses the Cole-Hopf transform in several crucial steps. But we
expect that the transform can be entirely avoided by making stronger use of the variational
formulation of the KPZ equation, as soon as we can prove the following conjecture: Let, with

the notation of Sectionbelow, X e C%p_(sl)/ >~ for all ¢ > 0, let (0 — %Am)Q = 0, X, and let

QOX e C‘Kp_(j) for all € > 0. Then we conjecture that the paracontrolled solution u to
1
Oyu = §Axu + 0 (uX) + f, u(0) =0,

grows sublinearly in the L°° norm in space, provided that f does. That is, for some § < 1

£t 2)| Ju(t, =)

sup sup <00 = sup sup
te0,1] cer 1 + |z]° tef0,7] eck 1+ |2]°

While this conjecture seems very plausible, we are at the moment not able to prove or dis-
prove it, and we leave it for future work.

2. PRELIMINARIES

2.1. Fourier Transform. We review basic knowledge and notations regarding the Fourier
transform. We define the space of Schwartz functions .7 (R) as the space of smooth and
rapidly decaying functions. The dual space .#/(R) is the space of tempered distributions.
Let ¢ € .7(R), then we define for all £ € R:

P = Fo(©) = [ pla)e s
and for ¢ € ./(R) we define the Fourier transform in the sense of distributions:
(B:9) = (Fo,¢) = (0, F4), Vi € Z(R).
For ¢ € .(R)the Fourier transform has the inverse
1 .
a—1 — ixé
7o) = 5= [ wloetd

Since we will consider functions that have more than just polynomial growth at infinity, it
is necessary that we go beyond the setting of tempered distributions and consider tempered
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ultra-distributions. This theory is presented in [[Tril10] or [Bjo66]. For a simple and hands-
on introduction to all the tools we need we refer to [MP17].
Consider the function

w(z) = |z]°, 6 € (0,1)

with ¢ fixed once and for all. Using this weight, we define spaces of exponentially decaying
Schwartz functions and their duals as follows.

Definition 2.1. For f € .(R)we define the seminorms

Pa(f) = sup @ |5 f ()]
r€ER

Tan(f) = sup @0 (f) ()]
zeR

for A > 0 and a € N%, and the associated locally convex space
FoR)={[ € F(R)| pap(f) < 00, map(f) < 0VA > 0,0 € Ni},

and we denote by .#,(R)its dual, which we call the space of tempered ultra-distributions.
We have the inclusions
ZuR)C Z(R)C S (R) C SL(R).

Finally, we can define the Fourier transform on the space of tempered ultra-distributions
just as before: For f € .,(R)we set

(Ff.0)=(f,.Fo), (F'f,0)=(f,.F ).

We have introduced the Fourier Transform for exponentially decaying functions so that we
can extend the Littlewood — Paley theory also to weighted functions. We now fix the weights
that we are allowed to use.

Definition 2.2. We denote by p(w) the set of all measurable, strictly positive functions
z : R — (0, 00) such that for some A > 0 and uniformly over all z,y € R

()™ S 2ly) ),
If this bound holds true we say that z is w—moderate.

The need for considering w—moderate weights can be explained by the following calculation:
to estimate the convolution ¢ * f we can compute

‘@*f(x)
2(z)

Now we can intuitively bound the last term by some weighted norm of f assuming that ¢ is
fixed and rapidly decaying.

S (lela =) E () /200D

Definition 2.3. In this work we shall consider the following two families of polynomial
(resp. exponential) weights that lie in p(w),

p(a)(z) = (1 + [z[)%, a >0,
e(l+t)(z) = exp((l + t)|z]°), l€R, t>0,6€(0,1).

Note that we distinguish the parameters ¢ and [ because later we will consider time depen-
dent weights.
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2.2. Littlewood-Paley Theory. In this section we review the construction of weighted
Holder—Besov spaces. For a comprehensive introduction to Littlewood—Paley theory we re-
fer to [BCD11]. For a treatment of weighted spaces we also refer to [MP17, Mar18]. Follow-
ing their constructions we fix a dyadic partition of unity generated by two smooth functions
p—1 and p, that belong to .7, (R) and are supported in a ball around the origin # and and
annulus around the origin </, respectively. We then define p;(z) = p(277x),7 > 0. Now we
define the Littlewood—Paley blocks: for ¢ € ./, (R)and j > —11let Ajp = . F 71 (p;3) . We will
use the following notation for paraproducts:

Sif = > Aif, f@g—z& 1Aig, fOg= Y AifAjg.
j<i—1 li—jl<1

Definition 2.4 (Holder-Besov spaces). For any a € R and weight function z € p(w) we
define the space:

60 = {0 e SL®)| I¢llge = 27 11850/ oo g < 00}
We denote with ¢ for the space ¢ with weight z = 1 and use the norm

o)
2(2)

The following result is of central importance in Littlewood—Paley theory. The classical proof
can be found for example in [BCD11, Lemma 2.1]. Here we will just discuss the proof in the
weighted case. The main difference is that the inequality does not hold uniformly over all
scaling factors A. Instead we have to assume that ) is bounded away from zero.

1 llo,» = sup
z€R

Proposition 2.5 (Bernstein inequality). Let % be a ball about the origin and let k € N and
z € p(w) a weight function. Then for any A > \g > 0and f € L° we have: If supp(F f) C A%,
then

k
max 109 Fll oo Srok A 1 fllsoz -

Proof. Choose a compactly supported function ¢ € .7,(R)with ¢ = 1 on % and set \(-) =
Y¥(A71.). Then
Ohf = T (YATFf) = (2m) 2 f + O F ~Lapy.
Now it is immediate to see that .7 ~!¢y(z) = A% 14()\z), and hence
Ty (x) = AFIHgr 2= ().

Moreover, since z € p(w) there exists v > 0 such that

1 erw(@—y)  gew(Mz—y))

S <
z(x) z(y) z(y)

where in the last step we used that w(x) = |z|°, A > )¢ and ¢ = v/\J. So eventually we can
estimate:

)

cw(Mz—y))
10l o0 | [ FN M08 00 = )

SN fllo . [P0 Z (M)A

oo

S4,6.0,2 ||f||oo,z

where in the last step we changed variables and used the assumption that ¢ is in .7, (R)
and the growth assumptions on z to conclude that the second norm is finite uniformly over
all A > . O

A classical consequence of this result is the following.
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Corollary 2.6. If f € € then 0*f € € " with
10" | et S 11

uniformly over all distributions f.
Moreover we can also deduce the characterisation of Hélder—Besov spaces.

Corollary 2.7 ((Marl8], Lemma 2.1.23). For any o € (0,00) \ N and z € p(w) we find the
equivalence between the following norms:

I/

k 9k
o = fl+ 3 (rakf\owsup sup 121 af(y)‘)

kend o fo—yl<1 2(@)a —ylolel
|k|=la]

where with |k| we denote the /' norm: |k| = Y% k'.

We conclude this section with a first set of paraproduct estimates. For this reason we define
the “commutator” C(f,g,h) = (f©g9) ©h— f(g © h).

Lemma 2.8. Consider f € €3, h € %Z’BQ and g € €., and let us write z = 21 - z3, where
zi € p(w). Then

1f©gls. Sl l9llsz,
||f @g"a+ﬁ7z S ||f||o¢,zl Hg| B,z2 lfOé < 07
1f © llaspz S I flla,z l9lls.z if o+ B >0.

We also have that for z = z1 - z9 - 23:
[fe(geh)=(fg)© hllats,: S |1 fllayz 19llaz 1Pl 8,25 ifa>0,8€eR,
1C(f, s Mgz S N fllazy N9l IRN, .y i @+B+y > 0 and B+ # 0.

Proof. The first three estimates are shown in [MP17, Lemma 4.2]. The estimate for the
commutator C is from [MP17, Lemma 4.4]. O

2.3. Time Dependence. Throughout this work we mostly use an arbitrary but finite time
horizon T > 0 which will be fixed from now on. When we change the time horizon we will
explicitly state it. We define £ = 0; — %A and the associated semigroup:

1 |z—yl|2
P, = Tt dy.
tf(x) R/ (27Tt)g € f(y) Yy

In this section the aim is to encode the following information:

(1) Time dependent weights.

(2) Parabolic space-time regularity.

(3) Blow-up at time ¢t = 0.
Here as before we follow the notation of [MP17]. For an arbitrary horizon 7, > 0 we denote
by

X = (X(s))sepo.1,]

an increasing sequence of Banach spaces. A typical example could be the sequence X(s) =

%j{l +s)" In fact we will use only two kinds of time dependent weights, which we will refer to

through the following abuse of notation:

e(l +t)p(a) = (e(l + 1) ()p(a)(-))eepo,n;
e(l +1) = (e(l + 1)(-))eepo,);
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where the ¢ on the left-hand side is only a formal way of representing time dependence.
In applications it will always be clear whether ¢ is fixed or whether we are considering a
time-dependent Weight Now we define the following space of functions for given 5 > 0:

MPX([Ty, 1)) = {f : (T, T,)]) — 7., such that

t — tP f(t) is continuous from [T}, T}] to X (7}) and
17lLascn=_sw (70|, < oo}
T, <t<T»

We also write C X ([T, T;]) for the space .Z°X ([T}, T)). S1mllarly we can define Holder con-
tinuity through the following norm for « € (0, 1):

1) = F ()l x pvs)
o = su su .
1]l X([Ty,T+]) TKtET I1f(t )HX T£<s’tP;TT it — sl
So eventually we find the parabolically scaled Holder spaces with respect to a possibly time
dependent z and of regularity a € (0, 2) with a blow-up of order 3 in zero and for parameters
0T, <T,:

LPTy, T, ={f: [Ty, T;] — %%, such that
1l g = [t = 5@

In general we omit from writing the dependence on the time interval [0, 7). Finally, we will
write £ for £

With these definitions at hand we are ready to go on with our theory. First, we introduce
parabolically scaled paraproducts. Let ¢ : R — R>( be a smooth function with compact
support and total mass 1 which is non-predictive, that is:

C% L (([T0,T7)) " ||f”‘///6@([T‘Z’TrD = +Oo}'

supp(¢) C [0, +00).

Then for any continuous function f : R>¢o — X (here X is any Banach space) and i > 0 we
define the operator
t

Qif(t) = /22ig0(22i(t —35))f(sVv0)ds = / 221@(22i(t —5))f(sV0)ds.
R —00

Remark 2.9. As in [GP17, MP17] we silently identify Q, f with Q;1;~¢f if f has a blow-up
in zero, i.e. if f € .#PX for > 0.

We have suggestively called ¢ non-predictive because thanks to the condition on its support,
Q;f(t) depends only on f } 04" Now we can introduce the parabolically scaled paraproduct

f=g=>Y (Si1Qif)A
i
With this definition at hand we obtain a second set of paraproduct estimates.

Lemma 2.10. Consider o € R,y < 0,5 > 0. Choose two, possibly time dependent, weights
: R>o — p(w), for i = 1,2 such that z; is pointwise increasing in time and write z(t) =
zl() 2(t). Then

t7]| f=<g(t)
t7] f=<g(t)
Moreover, for o € (0,2) we find the following estimate
1F =9l gpo S NIFll 25 (gl

et S 1Lz 0y 9Ol

wobT S S WA ws ez o l9(®) 6

cee, + ||£g||c<gg2—2)
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for any 6 > 0. Finally, we also have the following commutation results:
I(L(f=g) — f=(Lg))(t)

B _ <
(F+9 =1 © D Ollgmss S 171 g0 19W s, -

Proof. These estimates are shown in [MP17, Lemmas 4.7 - 4.9]. O

(o7 - < (oo}
<gz(t+)V 2.3 ”f”cfzﬁl’w([O,t]) lg(t) C2 )

Now we pass to a result regarding derivatives in ppe spaces.

Lemma 2.11. Consider a parameter a € (0,1) and a weight z : R>y — p(w) which is
pointwise increasing in time. Then

”axfugﬁ,a ,S |’fH$ﬁ,a+1.

ot we can easily control the spatial regularity. Let us

Proof. Since [[0,.f(1)|l«s, < /(1)
concentrate on the time regularity. We estimate for ¢ > s:

102/ ()7 = 82.f ()87 ||oo (1) < Z 10:[A; £ ()7 = A;£(5)5" oo 21

j=—1

Now let us fix a jy such that 2770 < |t — s|1/2 < 2770+1, We will use different estimates on
small scales and on large scales. Indeed, an application of Bernstein’s inequality (Proposi-
tion [2.5) gives for the large scales

Jo
D 102 F =25 ()8 [l so,200)

j=-1

a+1
S ZTIIA O =f ()8 oo,z) S 201t = 872 || fll s,

j=—1
while on small scales
oo oo ) )
A0 f O =02 ()5 oozt S D 27N flgpa S 277N f ]l o
Jj=jo+1 J=jo+1
Substituting 2770 ~ |t — 5|1/ delivers the required result. O

We conclude the preliminaries by stating some important estimates regarding the heat
semigroup, commonly referred to as Schauder estimates. We write V7, (f)(t) = f:tpé Py fsds.

Proposition 2.12. Fix o € (0,2) and z € p(w).
(1) For v € R such that B = (a+7)/2 € [0,1) we find that:

1P Sl gpro S W F g -

(2) If we fix also a > 0 such that a+2a/é € (0,2) and f+a/é € [0,1) we find that:
HVTZ( )Hgﬁ‘l ([Te T:]) NTh Hf”‘/[ﬁcfi:?ta)ﬁaf([TZ’TT])
uniformly over all 0 < Ty < T, < Tp.

Proof. These are the weighted analogues of the estimates of [GP17] or [GIP15] and can be
found as well in [MP17]. A slight difference is the dependence on the interval [T}, T,]. Note
that Vr,(f)(t) = V(f.+1,)(t—T;). Thus the proof follows by proving:
B B
1t = (40" VINOllzg,,,, Son 1E+6)"filloge 2205, 7))

uniformly over x in [0,7}]. This follows from the same calculations as in [GP17, Lemma
6.6]. O
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In the previous result the role of ¢(I+¢) and p(a) only comes into play with the parameter a/¢.
Although this seems a minor detail in the statement, it is actually the key point that allows
us to solve linear singular SPDEs on the whole real line with exponential weights. This
approach has been developed by Hairer and Labbé in [HL15, [HL.18] and it is also present
in [DD16, HPP13].

In the next result we show our last product estimate. Since our definition of the .#* spaces
does not allow for negative o we state in the following theorem the classical result of Young
integration with parabolic scaling.

Lemma 2.13 (Young Integration). As before let z;,1 = 2 be pointwise increasing, time-
dependent weights. Conisder f € £2® and g € £, with B € [0,1) and o,y € (0,2). If
a+vy—2 > 0, we have

[0 € LLBHY

21°22

and the following two estimates hold true:
[V (f- atg)”gflvgg"ﬁs([ojh}) <, Hf”_gzﬁlva([ojh})||g||$22([0,Th})7

. <
IV - 00)| s-aosse gy S0 Wi iz

p(a)([Tg,Tr})

foranye >0and 0 < Ty <T, <Tp.

Proof. The proof of this result is the content of Lemma and the preceding results. [

The next result shows how to interpolate between different ppe spaces.

Lemma 2.14. Fix some parameters a € (0,2),5 € [0,1), € € [0,a) N [0,25] as well as a
time-dependent point-wise increasing weight z and 0 < T; < T,.. Then

Hf”ffis/zg([Tz,TrD S.; Hf”fzﬁ’a([Tg,Tr])-

for any ( < a—e. Finally, for o € (0,2),8 € [0,1) and € € [0, )
B £
Hngfvﬂ—f([TbTr]) 5 HTg f(Té)”f:(;;) + (Tr_Tf) /2 Hf”gzﬁﬁa([TbTr])

Proof. This result is analogous to [MP17, Lemma 3.10]. We only discuss the first statement.
Note that here we allow also for ¢ = 2. This is possible because, using the same arguments
as in the proof of [GP17, Lemma 6.8] we obtain the following bound (uniformly over { <
a—e):
sup || f(£)llya—25 + [[fllarz-cpeo S Il ypoa
t€[0,T) =(t) =
However, it is a priori not clear that f : [0,7] — %E(T) is a continuous function. Since

we have Hoélder continuity in L;?T) of f and a uniform bound in %22 we can conclude by
interpolation, at the price of an arbitrarily small loss of regularity, which explains the strict
inequality ¢ < a—e¢. O

With these results we end our brief introduction to the theory of paracontrolled analysis
and Schauder estimates.

3. TuE ParaconNTrROLLED KPZ EqQuaTiON

Here we briefly review the notion of paracontrolled solutions to the KPZ equation first in-
troduced in [GP17] and [GIP15]. For counting regularity we will use the index . We will
use the index a for counting the polynomial growth of the noise at infinity and we recall that
0 € (0,1) is used in our definition of ultra-distributions. We will work under the following
standing assumptions on the parameters.
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Assumption 3.1.
2 ca< 1 da—2
54Ty

In general a € (1/3,1/2) will be sufficient. We will need some tighter control only in Section

We can compile the following rule-of-thumb table.

o ) a
1/2— 1— 0+

TasBLE 1. Rule-of-thumb for the Parameters

Let us introduce the extended data for the KPZ equation. We collect in the next table all
the terms involved. Here and throughout this work we will use the notation X() = 9,V ().

Regularity Definition

(Y L) LY = 6
Yy z2% Ly’ = Lo,v)? -
( v ) Yy L7200 Ly = a,va,v"
Y(0,Yy,c",c
y Zit e = 0,y% 08,y + 7
YV L2 y? = 1@,y <Y
4 200—1
0.Y 09, Cer
X C%poz—)l X = 9,Y
Yy’ potl LYy’ = 98,V

p(a)
TasLE 2. Extended Data of the KPZ Equatlon

Here we assume that § € LC%/2(R; Cg°(R)) is a (spatially) smooth noise and C{°(R) is the
space of bounded and infinitely differentiable functions with all derivatives bounded. The
reason for assuming only distributional regularity of 6 in the time variable is that we do not
want to exclude spatial mollifications of the space-time white noise, which are convenient
from a probabilistic point of view because they preserve the Markovian structure of the
equation. We solve the equations for the elements in Y(6) by taking all initial conditions
equal to zero, except Y (0) = Y is assumed to be non-trivial. We are interested in starting
the KPZ equation at its invariant measure, and for that purpose it is convenient to let Y
be of the form

Yo(z) = B(z) + Cx,
where B is a two sided Brownian motion and C' € R (cf. [QS15, Section 1.4]). Note that
we have added X = 0,Y to the table because we assume that it has a better behaviour at
infinity than Y. Indeed, while Y may have superlinear growth at infinity, its derivative X
is started in the invariant measure for the rough Burgers equation, which has the growth
of white noise on R, i.e. it grows less than any polynomial.
We now rigorously define the spaces of functions we will work with. For a finite collection
I of Banach spaces Y; we call product norm on X, ; Y; the norm: | - [|xy; = max;ey [|mi(-)|ly;
with 7; being the projection on the i—th coordinate.

Definition 3.2. We shall call Z°° be the image of the map Y(6, Yy, ¢"

Ay
kpz )

in the space

)

« 2c a+1 2a+1 20041 2a—1 a—1
Zp(Ha) xfp( ) xfp(a) xf(a) xf() XCCK() XC%()
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as we let (6,Yp, " ,CW) vary in LCY2(R; C°(R)) x C°(R) x R x R. We define %, as the
closure of the image of Y(0, Yj, ¢” ,c\<y ) in the above space endowed with the product norm,
which we will refer hereafter as || - ||#,.. To any Y € %;,,. we associate a distribution £ = LY.

These tools are sufficient to define paracontrolled solutions to the KPZ equation.

Definition 3.3. We say that h is a paracontrolled solution to the KPZ equation with
initial condition » € C(R,R) and with external data Y € %, if there exists an [ € R such
that h is of the form:

h=Y+Y" Y7 4+ nf,
where L is paracontrolled by Y’ in the sense that
AP = n'<Y" + bt

with b’ in . and htin 3@2(7)“, and if the following conditions are satisfied:

LhP = £(YY<’+ Y+ xx"-xox")+xvx" 4+ %(XY’ )2
3) XX+ Xan %(&ChP)Q,
BP(0) = B — Y (0),
and
(4) Bo=X" 1+0,h".

Note that all the terms involved in the last equation are well defined. In particular the
product X - 9,h" is well defined by applying the commutation results for paraproducts that
we introduced in the preliminaries. The two crucial ingredients for this purpose are the
paracontrolled nature of A’ and the fact that the resonant product 9,Y" ® 9,Y is given a
priort in %,,..

For smooth noises 6 the definition amounts to h satisfying the equation

1
Lh = i(axh)Q —c"+0.
In this sense a paracontrolled solution h to the KPZ equation with white noise forcing solves
1
Lh = 5(8mh)°2 +¢,

where (0,h)%? = “(0,h)? — 0", with oo being the limit lim ¢ as some smooth noise 6" con-
n oo

verges to ¢. In particular, (0,h)°? is a continuous functional on the space of paracontrolled
distributions.

A similar argument holds for the RHE (2). It is possible to define paracontrolled solutions
to a renormalised version of the equation:

(5) Lw=wo& w(0)=rtog
with w ¢ & =“w(£ — 00)” with co = limc" .
Definition 3.4. We say that w is a paracontrolled solution to the RHE equation with

initial condition 1o, of the form o = wpe? O+ -+ (0) with w? € %f(l) and external data
Y € %, if there exists a x € R such that w is of the form:

vy
w:wPeYH/ +Y , 'LUP:’UJ/-«Yr—FYﬁ
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for w' = X wP + 0,wf € .,2”6%3_6 and w® € .,E,”jf)aﬂ_a with ¢ € (6a/6,3a—1) and 8 =

(2a+1—/3)/2. and such that w’ solves the equation
Lof =[(xX"-Xox")+ Ly oxr xY %(X“’ )2 w?
© + XX X 0,0”
w (0) = wo.

The existence of global in space solutions to the RHE is already established in [HL18|. In
Section [5| we review their approach and prove an existence result for the paracontrolled
setting (Proposition [5.6).

Now we briefly discuss how white noise can be lifted to extended data for the KPZ equation.

Theorem 3.5 (Renormalisation). Let  be a white noise on [0,T] xR, let B be an independent
two-sided Brownian motion on R, and let C € R. Then for any o < 1/2 and a > 0 (see
Table ), (¢, B + Cx) is almost surely associated to a Y(&, B + Cx) € %p.: There exists a
sequence (£", Y7, ¢

ghcr L Cp ) in LO?(R; C2°(R)) x Cp° x R x R such that almost surely (¢, Y]') —
(&, B + Cx) in the sense of distributions and such that
V"= Y(§ Y ey ) = Y(§ B+ Ca),

7’L
where the convergence is in LP(S); %), for all p € [1,400). Moreover, while (" and Y{' are of

course random processes, the constants c, c}?’
following asymmetric product converges:
0,Y' " ©0,Y — 0,Y" ©0,Y in LP($; ch;g) D,

Proof. Let 5"(¢) - 5‘[—n,n} (Zkez ¢(7 2kn+ )) and Y[)n(w) - (B_'_C'x)‘[—n,n] (ZkeZ 1/1(7 2kn+ ))
be the (spatial) 2n-periodization of £ and B + Cx, respectively. Let ¢ € C2>°(R) be even and
such that ¢(0) = 1 and define

& =p(n'9,)E" = F e ) FEN), VP =)V = F (e ) FYY)
as the spatial regularization of " respectively }70” through the Fourier multiplier o(n=1-).
It is not hard to show that (¢, YJ") € LO2(R; C°(R)) x Cg°(R). In Section 9 of [GP17] the
construction of Y (¢, B) is performed in the periodic case, and slightly adapting the argu-
ments of that paper we also obtain the convergence in our setting (for C' = 0): it suffices to
change the definition of £ = Z\ {0} to £ = R and to replace L?(T) by LP(R, p(a)) fora > 1/p
in the computations following equation (84). Since p can be arbitrarily large, a > 0 can be
as small as we need.
It remains to treat the case C' # 0. But adding Cz to Y only results in changing Y (¢t) —
Y (t) + Cz (here we used that spatial convolution with the heat kernel leaves C'z invariant,
because it is a harmonic function). Also, the approximations to Cx are smooth uniformly
in n, and therefore adding these additional terms does not change the regularities or di-
vergences. The result regarding the asymmetric resonant product follows along the same
lines: for clarity it is postponed to Lemma a

can be chosen deterministic. Finally also the

In view of this result let us fix any Y € %;,,, and prove that the KPZ equation driven by Y

has a solution. We also fix a sequence (6",Y{",c},, ¢, ) € LCY?(R;CFP(R)) x C° x R x R

such that Y" := Y (6™, Y7, ¢, W) — Yin %)..

’I’L

Assumption 3.6. We assume that the initial condition h for the KPZ equation is of the
form:

7 2a41
h—Y(0) € 5
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and that there exists a sequence 7", Y"(0) in C{°(R) such that:

7n n 7 . 2a+1
R = Y"(0) = b~ Y(0) in €25+,

Remark 3.7. The assumption on the initial condition is due to the techniques we will use.
Other than the invariant measure our method allows also to start the equation in the narrow

wedge h(z) = Y (0)(z) = —M]|z|, M > 0 [SS10], or in general %}fﬁ;;ﬂ perturbations of Y (0).

The study of a larger set of initial conditions is left for future work.
For the smooth data Y” and initial condition & we can solve the KPZ equation.

Proposition 3.8. For Y" and h" as above there exists a unique paracontrolled solution
h™ to the KPZ equation as in Definition with h, k'™ and h*" in Cp°(R) as well as in
gotl  pa g4 respectively.

Proof. Thisis a classical application of the Schauder estimates, cf. [GP17, Section 4]. Global
existence in time follows from a partial Cole-Hopf transform, since v = e"" =" solves the
linear equation

1
L™ =" <2(8xY")2—c\,’L> 4+ 0,00, Y™
with continuous-in-time and smooth-in-space data. O

3.1. Existence. First, we will prove an priori estimate for the smooth solutions A" (¢, z) to
the KPZ equation, similar to the one from [GP17, Corollary 7.4]. Let us consider a constant
M > 0 such that

sup [|Y" ||, + sup 2" = Y™(0)]| 2041 < M.
n n p(3)

Lemma 3.9. We have uniformly over n € N, t € [0,T] and x € R
(7 hPn(t, ) = [h"—Y”—YV’”—Y\{’ () > —(1+|z])°.

Proof. Recall that the function A" solves

EhP,n — £(YYQ ,n+ YW ,n) + (XnX\Q ,n_XnQXYr ,n) —{—XV ,nXYr ,n+ (XY/ ,n)Q

1
2
1
(X X XM 4 (0,07
hPm(0) = 2" — Y™(0).
By comparison, e.g. [Lie96, Lemma 2.3], we see that h”"™ > —v" where the latter solves the
following equation:

1
Evn - [ﬁ(YY{/ ,n_'_YW ,n) + (XnXYf ,n_XHQX\{f ,n) +XV ,nX\{f ,n + §(X\<f ,n)2]
+ (Xn—i—XV ,n_i_X\(f m)amvn’
v"(0) = — [B" = Y"(0)].

Now we find an upper bound for v"”. We consider the transformation 4" = exp(v") which
solves the equation

Lt = — [ﬁ(YY{’ ,n+YW ,n) + (XnX\{’ M_X" o X\{’ ,n) + XV 77’1X\{7 moy (X\O ,n)?}ﬂn

(@2

1
2
—{—(Xn—I—XV ,n_‘_XYf ,n)am,an _
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with @"(0) = exp(—[h"—Y™"(0)]). Again, by comparison it follows that @" < u™ with the latter
solving

1
Eun - _ [ﬁ(YYQ ,n+YW ,n) 4 (XnXYf ,n_Xn @X\Q ,n) +XV ,nXYf N 4 5(X*Yf ,n)Q}un
‘|‘ (Xn+XV ,n_,'_X\(/ ,n)axun’

with initial condition u"(0) = exp(—[h"—Y"(0)]). Up to a sign this equation is just (@)
Proposition then implies that this equation admits a unique paracontrolled solution u"
such that for a sufficiently large s

sup [[u"]| yat+1 < 400
n e(k)
We can conclude by the monotonicity of the logarithm. O

Remark 3.10. A lower bound for 4" can be formally derived using the Feynman-Kac for-
mula and Jensen’s inequality as follows:

' (t2) = g |exp | (st w.ds) |

¢
> —logE [exp (—/ 0" (t —s,x + Ws)d8>:| ,
0

where W is a Brownian motion and we recall that 0" is deterministic. We can then use the
Feynman-Kac formula once more to derive an upper bound for the expectation on the right
hand side, which leads to a lower bound for A". Since in general 6" is only a distribution
in time and also we are interested in bounds for /" and not for »", we argue through the
comparison principle instead.

Remark 3.11. The previous proposition provides us with a quantitative lower bound for
the solution w to the rough heat equation (5). Lower bounds for the stochastic heat equa-
tion are classical by now. Mueller [Mue91] proved that the solutions are strictly positive
even when started in a nonnegative, nonzero initial condition, while in [CJK13]| there are
tight estimates regarding an upper bound for the solution. These results already relied on
comparison principles, but only with respect to the initial condition. The difference is that
they depend on the specific probabilistic structure of the noise, while our lower bound holds
pathwise for every 6" to which we can associate a sequence Y" as described above.

Now we show that the sequence h™ converges to some h. In the following lemma we collect
the results regarding the rough heat equation.

. n n n Yf,n .
Lemma 3.12. Let us consider w5 = " =Y"=Y""=Y"" There exists a r > 0 such that

y_yV vy,
wh™ o wl = we ™YY YT jp potl
e(x)
h

where w solves the rough heat equation (5) on the entire space with initial condition wy = eh.

Proof. The initial condition w™(0) = " is of the form wfie? "(©) with w converging to wy in
5562(?)“, for some | € R. Indeed this follows from Assumption and Lemma since we
know that

lim |2 — Y™(0) — (h — Y (0))]|4201 = 0.
n p(d)
Thus, the first result is a consequence of Proposition [5.6 O

This lemma and the previous lower bound allow us to deduce the convergence of h™ by
exploiting the continuity of the Cole-Hopf transform. A priori it is not clear why taking the
logarithm is a continuous operation, since it has a singularity in zero.
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Proposition 3.13. There exists k > 0 such that the solutions h"™ to the renormalised KPZ
equation driven by 6" converge in ,2”6"(‘&) to some function h: We have

(8) pPn — pr_yn_yvoe_yn oy yv _y ey, 258,
which implies the convergence
h" — hin geo(‘n).
Moreover h = log(w), where w is the solution to the rough heat equation with initial condition
e’ and h¥ = log(w?). In addition, we have a sub-linear bound for h':

(9) sup HhP(t,-)HLooa < +o0.
t€[0,7) »(9)

Proof. First, we use the results from Lemma sothat wecanfinda C > 0andanr <0
such that

wPn(t,z) = exp(h" =Y =Y~V (¢, 2) > Ce(r|z]®)
In view of this and Lemma [3.12] we can apply Lemma which guarantees that up to
choosing a larger «

log(w?™) — log(w®) = K in £
e(k)

We deduce that also
W h=hP Y 47 1Y = log(w) in Z5,.

Finally, the lower bound in Lg?é) for h? follows from Lemma The upper bound follows
from the monotonicity of the logarithm and the Cole-Hopf transform. O

We have found a function h which is a candidate for being a solution to the KPZ equation
on the whole real line. We have shown that % is of the form

h=Y+Y" +Y " 4+hP

with h? € fe‘z‘:)l. Now we want to prove that i” is of the form

P =<y’ 4+ hf
with b/ € feo(‘n) and hf € Z Q(i;rl We observe that 4" is already paracontrolled, since we have
started with a paracontrolled solution. This allows us to control the derivative term.

Lemma 3.14 (Convergence of the Derivative Term). There exists a v > 0 such that
W —s 0 XY o,nE in £5,.
Proof. Equation (4) from Definition|[3.3]and the fact that A" is a solution to the KPZ equation
tell us that
h/,n — ax(yY/ n + hP,n)'
Now both therms on the right-hand side of this equation converge in .,S,”;ZH) for an appropriate

x > 0. Indeed, it follows from Proposition [3.13| that A" +Y " converges in .Zec(“:)l. By

Lemma this is enough to obtain convergence in .i”c(“ﬁ) of the spatial derivative. O

e

Now we consider the rest term h!. Here we use a different argument.

Lemma 3.15 (Convergence of the Rest Term). There exists a k > 0 such that the sequence

h%" converges to a function ht in .Zf(i)ﬂ. Moreover h¥ satisfies:

W =h" — <Y,
as well as the equation:
(10) Lh* = Z(Y,hP 1) + X © 8,h*, h*(0) =h — Y (0),
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where we define Z as
1 1
ZO0RE 1) = £(v v T )4 x o x4 xT XY +§(XY’ V45 (007

(XY X 0T+ X © ,hP+X @ 0y (W <Y )
+ [W e LY")—-L(W=<Y")].

Proof. Since h" is a paracontrolled solution to the KPZ equation we know from Definition|3.3]
that h®" satisfies the equation

LhP™ = Z(Y", hP" B+ X" o BB, hP(0) = R — Y™(0).
Now, 7" — Y™(0) converges to h — Y (0) in %ﬁa“ and Y" converges to Y in %,.. Moreover

(9)

from the previous results we know that h"" converges to h” in .i”e‘&r)l as well as that n'"

converges to " in DS,”@‘%R). At this point we can conclude by the continuous dependence on
the parameters from Proposition 5.8

h*" — hFin L0

up to taking a larger x, where h is the solution to equation (10). This proves the result. O

The two lemmata above suffice to show that h is a paracontrolled solution to the KPZ equa-
tion. We collect all the information about / in the following theorem.

Proposition 3.16. For any Y € %,,. and initial condition h satisfying Assumption the
function h constructed in Proposition is a paracontrolled solution to the KPZ equation

as in Definition

Proof. That h has the correct structure follows from Proposition [3.13] Lemma [3.14] and
Lemma In addition, h?" solves Equation (3), since i solves Equation (10). O

3.2. Uniqueness. It is a rule-of-thumb that in order to obtain uniqueness for PDEs on
the entire space some growth assumptions are needed in order to avoid solutions that do
not have physical meaning. We will work under the assumption of sublinear growth in
L°°. This is mainly due to the fact that we work within the framework of the Cole-Hopf
transform. First, we show that the exponential map preserves the paracontrolled structure
of a solution.

Lemma 3.17. Consider a function h" ¢ %60651 that is paracontrolled, in the sense that h' =

<Y’ + h* with W € 25, and ht € ,2”62(?)“. Suppose that |hF|« ps5) < +oo. Then the
exponential w = exp(h') satisfies:
wl = w' <Y’ 4w

e

with w' = wPh' € .20(‘%) and wt € fez(il)ﬂ for an appropriate k > 0 and any o/ < .

Proof. Tt follows from the growth assumptions on k%" as well as from Lemma that w!
lies in .,2”6‘3:)1 and w” A lies in .,Sfeo(‘ﬁ) for some « large enough. We still need to show that

Lw"—w'<Y") € CC0TH+ LILIT.
Indeed

LwP—w'<Y") = wP LW <Y +h*) + wF (8,hF)? —w' © X + Cce

= w (I © X+CE " +Lh) —w' @ X + O

= (W) @ X+CE 0 Hw” Chi—we X 4 cg

= wP Lht + 0%26“)—1

e(k
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where we have applied the paraproduct estimates from Lemmata and[2.8] Now we only
need to treat the term w” Lh!. Here the only complication arises from the product w? 9;h!.

An application of Lemma tells us that w’9;h* € E(.Zf(i;rl’s) for any ¢ > 0 and thus we

can conclude. O

Theorem 3.18. There exists a unique paracontrolled solution to the KPZ equation in the
sense of Definition under the condition that

107 o p(5) < 400
In addition, for Y; € %,. and h; satisfying Assumption fori=1,2, with

”YiH%pzv sup HE?—Y;L(O)H%MH <M
n p(8)

we can estimate for some k = k(M) large enough.:
|0 =hE | msr + A =Hh Lz, + 1B =h5| 2o
SwmIY1=Yoll5,. + HEl—Yl(O)—(EQ—Yg(O))H%ﬂg&l.
P

Finally, the function w = exp(h) is a solution to the RHE in the sense of Definition

Proof. The existence of solution satisfying the required bound follows from Proposition|3.13
Let us prove uniqueness. Hence suppose that h is a solution to the KPZ with ||h” lloo,p(s) <

+00. From the previous result we deduce that indeed w” = exp(h) is paracontrolled. We
need to show that it solves the rough heat equation (6): since this equation has a unique
paracontrolled solution our result will follow. First, we apply the chain rule to see that

ol = wf - oht | 9w = wl - (92hF + (8,h7)?)

with all products classically well-defined. Thus w’ solves:
(0 — %aﬁ)wp =wl[(X + X" +X")od,h"

1
e YTy Xt —x e x) xr x4 §(X“’ )2]
where we have marked the product that needs the paracontrolled structure of A to be
well defined with the diamond symbol. In view of the fact that 0,w” = w9,h" and by
considering smooth approximations we see that:

wP (X 0 0,hF) = X 0 d,w”

and thus w” solves Equation (). The fact that exp(h) = w solves the RHE follows from
Proposition Hence the local Lipschitz dependence on the parameters follows from
same property of the exponential and logarithmic map from Lemmata as well as
of the solution to the RHE (Proposition[5.6) and the solution to the Sharp equation (Propo-
sition [5.8). O

4. PoLyMER MEASURE

In this section we build the random directed polymer measure associated to white noise and
study its link to the solution i of the KPZ equation. From this point onwards we will use

<_
arrows to <_denote time inversion with respect to the time horizon T, i.e. we write [ for the
function f (t) = f(T—t).
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4.1. An Informal Calculation. Let us consider a formal solution to the SDE

(11) drYt - 8x<ﬁ(t7fyt)dt + thu Yo = Zo,

where W is a Brownian motion started in g € R. There are two issues with this SDE.
The first is that 0,4 is only a distribution. The approaches developed by Delarue and Diel
[DD16] as well as Cannizzaro and Chouk [[CC18]] have tackled this aspect successfully. The
second issue is that in our setting 9,/ is of exponential growth, so a priori we would expect
that the solution 7 could explode in finite time. What gives us hope is that the exponential
growth of J.h is mostly due to our approach through the Cole-Hopf transform.

We exploit the random directed polymer measure associated to white noise to build a weak
solution to the SDE (11)), avoiding the use of h, and replacing it instead with elements of Y
up to a rest term Y ? (cf. [GP17, Section 7]). In the remainder of this preamble we present
a formal calculation that explains the approach.

Consider the Wiener measure P, started in x on the space of continuous functions C([0, T]; R).
Denote with v the coordinate process on C([0,7];R). We define the measure Q,, given by
the Radon-Nikodym derivative:

T T
(12) d@mo = €xp / ax%(sa'ys)d'ﬁ - 1/ ’ax%ﬁ(sv’ys)ds :
dPy, 0 2 Jo

where © is a solution to KPZ for a (spatially) smooth noise 6§ € LC%%(R;C°(R)), with
extended data Y(#) and with initial condition h. By Girsanov’s theorem under this measure
the coordinate process is a weak solution to the SDE (11I). We can formally apply the Itd

formula to h:

—
h (tv %)

<

t
— % 0 —c"))(s,vs)ds + / Gx%(s,%)d%.
0

t
(0.20) = = [ (10 +(

Now define the random directed polymer measure @zo by:

O T
(13) Qe _ Cexp </ (?(s,’ys)—cV )ds> ,
dP,, 0

where C' > 0 is a normalizing constant. Note that unless 7 = 0 the polymer measure is not
exactly the measure that solves the SDE (1I). Indeed:

d@zoz ((ET —%() T<§ _Vd>
TP, = P (T,~vr) (,xo)+/0 (0 (s,75)—c" )ds | .

Since (0; + %A)(? LY = —(?—c") - %\8x7|2 and writing U = Y + Y7 we can apply
Ito’s formula to U(t, ;) and write:

t — t tl
/ (B (575)—c" )ds = / DaU (s, 7s)dys — / L10.U2(5,7.)ds + Rest,
0 0 0

where the rest is

t
1 x
Rest — / (GIK7 PR ) (5, 70)ds + U|079)

0 ) It

Finally, defining Y'** as the solution to:
1 1

(14) (0 — 5A)YR = §]XV 2+ XXV 4+ (X+X"),YE YE0) =0,
the rest term can be rewritten as

t xX
Rest — / NP (s,75) (dvs — B.Uds) + v+ ‘?R} (Owa0).
0

(tye)
In this way we can do the change of measure in two steps:
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(1) We build the singular measure PY with:

dPU 9, U( d 0, U
T = oo ([ 006003 [ 00

(2) Under PV the process W; = ~; — fo 0.:U(s,vs)ds is a B. M. started in x(, so that we can
obtain the measures Q,, and Q,, as absolutely continuous perturbations by setting

(15) WQuy _ o (/ X R (s, 7)dW, + [h _U-— ?R} TW))

d]P’xU (0,20)

exp (foT yR(S,%)dWs + [U + ?R} (0z0) >

(16) Z(I%;O — (T 'Yg‘lo ]
o Epu {exp (fo % (s,7vs)dWs + [U—i— ?R} )]
o (Tr)

This approach goes back to [GP17, Section 7] for the equation on the torus, but due to the
weighted spaces in which we have to work it becomes much more complicated in our setting
and actually we cannot directly make sense of (15| [16). In the next paragraphs we shall
show how to rigorously carry out the analysis and how to construct the measures IP’IO, Qxz,

and on via the partial Girsanov transform that we just illustrated.

4.2. A Paracontrolled Approach. In order to construct the measure ]P’QUU0 we prove the
existence of martingale solutions to the associated SDE:

(17) dy = 8$U(t, ’}/t)dt + dWy, 9 = xo.

The essential tool for solving the martingale problem is to solve the backward Kolmogorv
equation

1
(18) (O + iA +0,Udp)or = f, or(7) =¢", t€[0,7],

for 7 € [0, 7] and a sufficiently large class of forcings f and terminal conditions °.

Remark 4.1. This approach to SDEs with singular drift was established in the work by
Delarue and Diel [DD16] who used rough path integrals (inspired by [Hail3]) to solve the
Kolmogorov equation. In contrast to our setting, the assumptions on the weight in [DD16]
do not allow linear growth for Y. This is only a technical issue, but overcoming it would result
in several lengthy calculations. Thus we prefer to follow Cannizzaro and Chouk [CC18] who
formulated the approach of Delarue and Diel in the paracontrolled framework and thereby
also extended it to higher dimensions. This suits our setting better and allows the reader
to have a complete overview and a better understanding of the techniques at work.

The first results concern the existence of solutions to the Kolmogorov equation.

Proposition 4.2. Fix any | € R,Y € %, 7 € [0,T] as well as an initial condition ©° €

‘582(?‘)“ and a forcing f € C%f(‘l)“)_l([O,T]). In this setting Equation has a unique para-

controlled solution ¢,. Moreover for any M > 0, if we denote by . and ¢? the respective
solutions to the equation for two different external data Y, and Ys, initial condition ¢\ and

©Y and forcings fi and f> such that
0
HYz‘H%pzv [t H%e?(?)ﬂa ”fiucgfg)*l([oj]) <M,

we find that for some k = k(I,T) and any ¢ € (6a/d+1—2a,3a—1) :

sup [|or— %ng; - Sullei—9

<p2o¢+1
r€[0,7] e(l)

+ Hfl_f?”o%jg;l([o,ﬂ) + [[Y1—=Yolla,,.
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Proof. This result is a consequence of Theorem By time reversal it suffices to solve the
equation

(O — %A — 0u(Xr 4+ X7_,)0:) P = 77 Bo(r) =¢° telo.7],

where we write G (t) = g(7—t) and the terms X; ,, X\-__ belong to the data Y7_, as con-

structed in Proposition [B.2| We thus know that Y;_, € %, ¢ (see Definition B.1) for b = 2a
kpz

(recall that a is the polynomial growth coefficient of our data) and some { > 1/2—a. Then
we apply Theorem [5.5| with the coefficients chosen as follows: F(Yr_,)(u) = d,u and

F
R(YT*Tv f) (u) = - f + X%—Taxu + XT*T © am’LL,

where the parameter f lives in the space 2" = C¢?*~1([0, T]). An application of the Schauder
estimates and the estimates for paraproducts shows that R and F' satisfy the requirements

of Assumption Thus we find a solution 5, € ge‘(“:)l_a for any ¢ € (6a/0+2(,3a—1),

where both the parameter x and the estimates on the norm of the solution can be chosen
uniformly over 7 as a consequence of the estimates from Theorem since (cf. Proposition

B.2):

sup [|[Yr—r||,co < +o0.
t€[0,T] kpz

O

In the following we will show how to use the existence of solutions to the PDE to find unique
martingale solutions to the martingale problem (1I7). For technical reasons in order to
construct the polymer measure we will need a slightly more complicated version of the space
%pz, in which we add as a requirement the convergence of an asymmetric product. This
convergence is guaranteed in the case of space-time white noise by the result of Theorem

3.5

Definition 4.3. For Y",Y € %j,,. we say that Y" — Y in @,f;ozly if the convergence holds in
%.p- and in addition the following asymmetric resonant product converges:

0:Y"" 0 0Y = 0,Y ©0,Y in Ceey.

Similarly, we say that Y belongs to @lgjy if there exists a sequence Y" € %,°° such that

kpz
n : poly
Y* = Y in 220,

Proposition 4.4. For any ©o € Rand Y € @k’;;ly there exists a unique probability measure
PY on C([0,T]; R) such that under this measure the coordinate process (Vt)te(o,) satisfies:

(1) PY (vo = o) =1,
(2) for any T < Tl € Rand for any f in CLZ,([0,7]) and Win %62(?)“ the paracontrolled
solution o(t, ) to Equation on the interval [0, 7] satisfies that

90(t77t) _/0 f(S,"ys)dS, te [077—]

is a square integrable martingale under IP’gO, with respect to the canonical filtration.

(3) v is a.s. (—Holder continuous for any ¢ < 1/2.

We split the proof of this proposition in two lemmata, which are interesting in themselves.
In the first one we derive a priori estimates for the exponential moments of a solution to the
SDE.
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Lemma 4.5. Consider any M,l > 0. Fix any xo € Rand Y € #2° which has norm ||Y| z,. <
M. There exists a constant C = C(M,1,T) > 0 such that the strong solution ~y, to the SDE

with the uniformly Lipschitz drift 0,U satisfies:

5 é
sup Eg, [e”%‘ } < Cellrol”,
0<t<T

Proof. Fix a terminal condition ¢" such that ¢©°(x) = elle” for |z| > 1 and is smooth and
bounded for |z| < 1. For any 7 € [0,7] and Y € %, with [[Y|4,,. < M it follows from
Proposition that there exists a constant C' = C(M,[,T) such that the solution ¢, to
Equation ith forcing f = 0 and terminal condition ¢ satisfies |¢, (¢, z)| < CeClal’.

From the It6 formula and the fact that we chose a bounded noise we know that ¢ (t,7:) is
a true martingale. Hence:

4 5
sup gy [¢07F] = sup Erylpr (7)) = sup_r(0,70) < CeClool’
T7€[0,7T 7€[0,7T T7€[0,T

O

With this result at hand we can prove tightness and convergence for the laws of the solutions
associated to the SDE.

Lemma 4.6. Consider a sequence Y" in %" such that Y" — Y in %@‘jy. Let W be a Brow-
nian motion and " the strong solutions to the SDE driven by the smooth and bounded
drift 0,U". Then there exists a measure PY on C([0,T];R?) such that, denoting with (y, W)
the canonical process on this space:

(V" W) = (v, W)
in the sense of weak convergence of measures. The process v is the unique martingale solution
to the martingale problem of Proposition [{.4land it is (—Holder continuous for any ( < 1/2.
In addition, for any process H" adapted to the filtration (#') = o(vg|s < t) if the three
processes (v, H", W) jointly converge to (v, H, W), then also:

(", H" W, [H"dW) = (v, H,W, [HdW)
in the sense of weak convergence on C([0,T];R?).

Proof. We articulate the proof of this lemma as follows. First, we show tightness for the
law of v”. Then we show that the weak limits of v are the unique martingale solution
to the given martingale problem. From this we deduce the first weak convergence result.
Finally, we address the issue with the stochastic integral. Let us denote with (/") ;c(0,7) the
filtration generated by 7" and note that W is an 7" —Brownian motion. Also, let (:7);c(o,1]
be the canonical filtration, i.e. the one generated by the coordinate process (vt);c[o,7]-

Step 1. For any 7 and h such that 0 < 7 < 7+h < T we consider the solution ¢! 4 to the
Kolmogorov PDE with f = 0 and ¢”,,(7+h,r) = z driven by the external data Y".
Then we see that

Yosh=Vr =Prin (TR ) =0 (7o) + Pr (T 77 ) = n (TR, 7)

T+h
=/ Do (8,75 )AWs + 07 1 (7,77 ) =07y (T4R, 7).
.
Now we can apply our uniform bound

sup  sup  [l@fy gl grat1i-e < 00
n 0<7<7+h<T e(x)

for some « large enough together with the result of the previous lemma to see that for any
¢<1:
Eaq (17740 = 721*] S BO+RCEATID < pe,
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Thus an application of the Garsia-Rodemich-Rumsey inequality (cf. [GRRR70, Lemma 1.1])
tells us that:

n__.n
supE;,| sup M < +o00.
n

0<s<t [t — s[c71/2
This is enough to ensure the tightness of the sequence B™ and also of the couple (B", W),
as well as the Holder continuity of the limiting process.
Step 2. Next we prove that all weak limit points of " are solutions to the martingale prob-
lem of Proposition Uniqueness of such solutions can then be proven as in [DD16, Proof
of Theorem 8]. Fix f and ¢ as required. Then the solutions ¢" to Equation with smooth
noise 0" converge to the solution ¢ in ,,5,”:(“:)1_5 for ¢ € (6a/0+1—2a,3a—1). For fixed n we

have that . .
M} = (8, F) — /0 Fls,A™)ds = /0 Dy " (5,7™) VY,

is a martingale with respect to the filtration (#}")c(o,r) (since W is an 7" —Brownian mo-
tion) and satisfies, due to our exponential bound from Lemma 4.5

supE[ sup |Mf\2] < +o00.
n Lo<t<Ty

Hence the sequence is uniformly integrable and together with Lemma|4.5/and the Skorohod
embedding theorem this guarantees that up to taking a subsequence

t t
M My = () — / F(s,7s)ds = / Dip(5,7s)dTV s
0 0

almost surely and in L! and it follows the latter is a martingale with respect to the canonical
filtration (F),c(0,1)-
Step 3. By tightness we can show that along a subsequence (7"**, W) = (v, W). If we can

prove that the joint law of (v, W) is uniquely defined, the joint weak convergence follows.
If the drift were a smooth function we could observe that W; = ~; — fot 0:U(s,7s) ds, with
the right hand-side being a measurable function of the process +. In the rough setting one
has to be more careful, since it is not clear how the last term is defined. We will show that
for a sequence of measurable functions F), it is possible to write (v, W;) = lim, (74, Fr(7)).
Indeed for n € N one can solve the equation

1
(8t+§A+(X+XV )0)" = X"+ XV o™(T) = 0.
We can subtract the term of lowest regularity to find ¢" = Y’ " + 4™ with ¢" solving:
1
(8t+§A+(X+XV )0 )Y = XV (XY 4+ X)X, ™(T) = 0.

Since Y" — Y in %Z"Zly the resonant product X ® X" converges to X ® X’ in C’%;(‘Z)’l. Thus
along the same lines of Theorem it is possible to find a paracontrolled solution to the
previous equation with the structure:

wn — (amfl/}n + Xf ,n)_«yf + ,L/}ﬁ,n
with y" € 3@?‘;;155, P € 92”62(?;375 for any [ > 0 and € € (6a/0+1—2a,3a—1). Moreover,
because the resonant product converges to the right limit, as n — oo the above solutions "

converge in %‘Z;rlt)_s to the solution v of

1
(8t+§A+(X+XV )0:) = XV +(XV+X)X", (0) =0.
Similarly the solutions ¢™" to the equation

1
(Orr5 A+(XHXT )0, )" = X"4X" ", (0) = 0.
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exhibits the same structure ™" = Y’ ™ + ™" and by the Lipschitz dependence on the

parameters in Theorem we have that ™" converges to ¢ in fe‘gftf Along the subse-

quence (ny)x along which (7™, W) converges to (v, W) we can now apply [KP91, Theorem
2.2] to see that

_ t
A = [ ey 410 ds
0

t
= G ()= 0,0 [ O (2,
0
converges to
t
A= ?(t,Vt)—$(0,wo)—/] Drp(7s)dW .

By using ¢" instead of "+ we find that:
t
A; = lim A” = lim / (KX ™) (5, 70)ds
n n 0

Now since

(v W) = (v, y=20—A) = lim(7,7=z0—A") = lim(y, F5(7))

we find the required uniqueness of the law.
Step 4. Finally, as we already noted, the convergence of the stochastic integrals along a
subsequence is a consequence of [KP91, Theorem 2.2] O

4.3. Polymer Measure. Our next aim is to construct the “full” polymer measure Q,,. In
principle we would like to apply the fomulas or for the explicit Radon-Nikodym
derivative with respect to IP’;]O. Unfortunately we do not have sufficient control of the growth
of X%, so we need to argue differently. Even for “smooth” noises 6 in LO%/?(R; C{°(R))
Equation does not make sense, since we lack smoothness in time. Thus we follow the
calculations at the beginning of this section and define the continuum polymer measure in
the following way.

Definition 4.7. For Y in %‘;"Z and consider the solution ¢ to the RHE for an initial condition

el = &Y (0) .y, with wy € %82(‘1")“,1 € R we define:
X
dQq, (Y) Tl o £-1020) ) dP%,
N /0 (Em =) (s, 30)ds + [V~ Wiz ) dPy,’

where IED?O is the measure under which the coordinate process « solves dy = %(7)+dW for
a Brownian motion W started in zy and where P, is the Wiener measure.

Although the above notation suggests that we use the solution i to the KPZ equation asso-
ciated to a smooth noise, this is really just notation (which we chose because it fits the Gibbs
measure formalism). Actually the construction of the continuum random polymer measure
does not depend on the existence of the solution h: we only need to understand the solution
w = e" to the RHE with some strictly positive initial condition.

The construction of the polymer measure we review in the following is already known from
a work by Alberts, Khanin and Quastel [AKQ14]]. We implement their strategy in our path-
wise setting and we link it with the approach of Delarue and Diel [DD16[l. The idea is to
show convergence of the finite dimensional distributions by controlling the density of the
transition function with respect to the Lebesgue measure. Eventually a tightness result
guarantees that the limiting measure is supported in the space of continuous functions.
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Lemma 4.8. Fix 2o € R,Y € %, and h such that wy = eh=Y(0) ¢ ¢20+1 for some | € R. Then

e(l)
we can define a measure Qg, = Q4,(Y) on RIOT] through its finite dimensional distributions

as follows. Forany n € Nand 0 =ty <t; < ... <t, <T we define:

(19) Quo(yy =dar,. .y, = dan) = [[ Z(tio1, w15 ta, 23)das,
i=1
where y — Z(s,x;t,y) is the probability density
_ — —
where <7(7") = f(T'—r) and Z(s,z;t,y) solves:
1
(20) (0, + 5007 + Coz=0, sel0, Ztzity)=dz—y).

IfY e Y this measure coincides with the one from Definition Moreover, if Y™ — Y in

Yo and W — wo in €

p(a)“ the measures converge weakly, i.e.:

Qap (Y™) = Qa (V).
Finally, for any M,l > 0 there exists a constant C = C(M,1,T) > 0 such that:

(21) sup Eq [e”%q < Ce*%(o,xO)eClxola
o<t<T ° -

uniformly over Y, wq such that Y| o,,. , [[wo

w2a+1 < M
Ke(l) -

Remark 4.9. The existence of solutions to equation requires some additional tech-
niques which we do not introduce in this work. Indeed, a crucial tool are Hoélder-Besov
spaces with integrability index p € [1,00) in order to tame the singular initial condition,
while here we only allow p = co. The fact that there exist solutions to the above equation is
one of the main results of the work by Hairer and Labbé [HL15] (see also [GP17, Section 6]
for the periodic case or [MP17] for a similar approach to the two-dimensional parabolic
Anderson model). Hairer and Labbé show the existence of functions Z(t, z; s, y) which lie

locally in space and time in .Zpl /2~ The most important feature - and the only one we will
use - of these functions is that they are fundamental solutions to the RHE. For simplicity,
let us indicate with x the contraction along a variable, so that f(x1,...,%,)h(%1,...,%,) =
[ dyr---dynf(yr,. .., yn)h(y1, ..., yn). With this notation, the function ¢(s, z) = Z(s, z;t, *)g(x)
solves

22) 0.+ gAde+ Eop=0,  sel0f,  ltx) = gla)

B

This equation can be solved also in our setting, as long as g € ‘Ke(l) for 5 > 2a—1, following

Corollary[5.7|and the preceding discussion.

Proof of Lemma The property highlighted in the previous remark suffices to show that
Z(s,x;t,y) is a probability distribution for any s, ¢, z, y and satisfies the Chapman-Kolmogorv

%
equations. Indeed for the first property it suffices to observe that since e h solves Equation
(22) with terminal condition ¢ and thus

F
el (57) = Z(s,z;t,%)e

The Chapman-Kolmogorov equations are satisfied, since for 0 < s <r <t < T:

—
h

(%)

_ _ “ “ _
Z(s,x;r, %) Z(r, %t y) = e (S’x)Z(s,x;r, x)Z (1, *;t,y)e ty) — Z(s,z;t,y).

In particular, the Z form a consistent family of probability distributions and hence the
measure Q,, is well-defined. Let us consider the case of spatially smooth noise. We show
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that the one-dimensional distributions described by Z coincide with those of the measure
Qy, as from Definition[4.7} the general case follows similarly. Fix a Lipschitz function g and
0 <t <T,then Eq, [9(1)] = u(0,z0) with

— t 1 “—
sa) = T 050, fexp ([ GISP=" )0 - e TR |x, —a.

-
Then the Feynman-Kac formula guarantees that u = e(?* h)w with w solving

(83+Az+§81)w = —(%|§\2—c\’ ), s € [0,¢], w(t,r) = g(x)e_(?_%)(t’x)

e
so that a simple calculation shows that ev(s’x)w(s,x) = Z(s,x;t,%)e" ¥ g(x). Hence the
claim follows. Let us pass to proving the convergence of the finite-dimensional distributions.
We check the convergence of

Eqp [91(7¢1) -~ gn(2,)]

for all globally bounded and Lipschitz functions g, with Q7 = Q. (Y™)and 0 < t; < ... <
t, < T. Then

Eqp [91(v) -+ -gn(e,)] =
n—1
=Z"(0,z0:t1,%1)g1(x1) [ [ Z™ (b, #is tiga, iv1)gi(*itn)
i=1
- n—1 —n
= e M OT) 20, 203 1, 41) g1 (%1) [ LT 27 (ti, %is tigr, %ign)gi(Griga) | 7 o).
i=1
e
The last term in the product Z™ (s, x;t,, %, )e™ " (tn*n) g (x,,) solves in (s, z) Equation on
[0, t,,] with terminal condition

—
h ™ (tn,x) _ e(?m—‘r?v ,m_;'_?\{f ,m)(tn,ﬁ)gn<$)ﬁp,m(tn7 [E)

gn(z)

where we used the structure of a solution ¢ to the RHE. Since gnﬁp '™ converges to gn$P
‘5.7

in %ea(:)l_a for any ¢ € (6a/0+1—2a,3a—1) (see Proposition , Corollary guarantees

—

that we have convergence of Z™(s,x;t, *n)ehm(t”’*”)gn(*n) to Z(s,x;ty, *n)eh(t”’*")gn(*n),
—

the latter solving Equation on [0,t,] with terminal condition e¢” (%), (z). Note that

the convergence holds in a space with an explosion at time s = ¢,,. Since we are interested

in the value of the solution only at the time ¢,,_ < t,, this does not play a role. In particular

e

Rzl(w) = ef(mer?v ?m+§7% 7m)(tn_l’I)Zm(tn—17 ;5 tn, *n)e(ﬁ(tm*n)gn(*n)

converges to some R, in Sa”ea(:)l’e, up to taking a possibly larger . Now we pass to the

second-to-last term. Again

(7”47" my § 7m)(tn,1,*n,1)R;n(

Zm(sax;tn—la*n—l)gn—l(*n—l)e *n—l)

solves in (s, ) Equation (22). Since g,,_1(x) R™(z) converges %;E:)l_e this solution converges

once more via Corollary [5.7] to

e(?—&—vv +?\<7 )(tnfl,*n,l)Rn(

Z(svx;tnfla*nfl)gnfl(*nfl) *nfl)-

Iterating this procedure n times we deduce the convergence of the finite-dimensional dis-
tributions.



THE KPZ EQUATION ON THE REAL LINE 27

For the exponential bound let us choose a smooth function ¢ such that ¢(x) = exp(l|z|®) for
|z| > 1 and ¢ is smooth and bounded for |z| < 1. Then:
-

= ~h

Eq,, [ = Eq,, [¢(1)] = Z(0,20:t, 11)(51) < C(M, 1, T)e
where in the last step as before we used the bounds from Corollary 5.7 O

(0,20) ,C(M,1,T) |0
)

Now we show that the polymer measure is supported on the space of continuous functions.

Lemma 4.10. There exists a value ac-iy > 0 such that for Y" € %C;’Z,Y € Yp- such that
Y™ = Y in %, for some a < acrit (a being the growth parameter in %, from Definition

and for a sequence of initial conditions

R —Y"™(0)

e =wy — wg = Y0 i ‘5@20‘“,

(1)
the sequence of measures Q7 is tight in C([0,T]). Moreover any accumulation point has
paths which are almost surely (—Holder continuous, for any ( < 1/2.

Proof. We want to use the Kolmogorov criterion. For this reason we fix ¢ > 1 and s < ¢ with
|t—s| < 1 and will prove that
Eq,, ) [e=s1"] Sar [t=s]?

uniformly over all Y € %> and wy = eh=Y () ¢ ‘562(‘;‘)“ such that [|Yl|s, _, [lwo

(6)62(%+1 < M.
Given such an estimate the tightness of the sequence as well as the Hélder continuity of
the limit points follow by an application of the Garsia-Rodemich-Rumsey inequality. To
find this estimate fix Y € %, and wy = eh=Y(0) ¢ %3(%“ and let us rewrite the expectation
through the densities:

"

Z(0,20; 8, %1)| *1 — %2 [27Z(s, %151, %2)e (t%2)

where €” is the solution to the RHE with initial condition e" and external data Y. Let us
proceed one integration variable at a time: we consider z; fixed and estimate

(_
(23) w1 — %2 [P Z(s, 131, %9 )e " (172),
First, we shift z;1 to zero. For this purpose we introduce the notation ¢**(z) = g(z+z1) and

for Y =Y (6,Y(0),c" ’C‘O’ ) in Z;>° we write Y = Y (61, Y (0)"1, " ’C‘O’ ), where the latter is
obtained by shifting all the extended data by z;. Hence we find the identity:

Z(Y)(S,a}—l—:pl; t, y) = Z(Yxl)(sa x;t, y_xl)a

F
then we rewrite the term under consideration as %! (r, z) = Z(Y%1)(r, x;t, %3)| %o |24eh“ (1¥2)
and we aim at estimating ¢”! (s, 0) uniformly over x;. Note that ©** solves Equation (22):

1 — o
(Ort50a)p™ = =0 0™, re(0d], " ()= |z 0D

in the sense of Corollary Now we exploit the parabolic scaling of the equation. Let us
define A = /|t—s| and write g} (r,z) = ¢™ (s+A?r, Az) for r € [0, 1], so that
1 o e

(Ort58a)gyt = =N O h o0y, rel0 1], g (L) = NHafeh A
where formally the term ??& should be understood as ?i{\(r,x) = 0(T—s—\?r,z1+)z).
Rigorously this means that gy' solves Equation on [0,1] in the sense of Corollary
associated to the extended data Y?—t ,(see Definition and Proposition . Since e
solve the RHE it is of the form

Sz x vV ,z Y/ , T _
eh 1(t,x) — e(Y 14YV 214y (T t,x),wP,x1 (T—t,%)
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with w! e ,2”“)1’5 for some & sufficiently large, so that sup, ||w1(t, ez, < CeClal’ for
some C'(M) > 0. Hence by comparison gi* < 91", the latter being the solution to

(Ot g0y =N 0uft,  relo]
G (1) = )\Qq|x|2qcen\x|5+0|x1|56(Y"1+Yv a1y o) (Tt he)
Following the results from Corollary-the solution ¢}" is of the form:
$71(0,0) = 220 Clarl? (VP 4YYo gy 7 w1)( T—S,O)wf\jﬂ?l((),())’

where we can estimate the norm of the last term:

q1
or (1L, A“%ﬁ;i)

P,
Iy S e

for o € (1/2—a, o] and b = 2a and some C (M) > 0. Now it follows from the definition of Y*?,
Definition B.1|(in particular from the fact that the norm || - ||,,..» does not depend on Y, but
kpz

only on X - otherwise we would obtain linear growth in x1) and Proposition that:

sup sup sup

z1 te[0,T) Ae(0,1] 1+|x1|a T £ @g

Now choose a.i; S0 that ac.i4q1 = 0 : for a < a..i; we can conclude that up to choosing a larger
C(M) > 0:

_ Y
Eqy, [1e—s27] Sar A2Z(0, 2055, %)V Y+ I =000) Ol

9= 00) (V41 +Y ) (T —s,0) ool <

Sw [t=s SMa [t=s|".

This concludes the proof. u
We collect the two previous results in the following proposition.
< @it (see Lemma

4.10) and 'Y ) ¢ ‘562(%“ there exists a measure Qq, on C([0,T];R) such that for Y" € %2

Proposition 4.11. For any x9,l € R and Y which lies in %y, for a <

converging Y" — Y in %, and initial conditions P =Y™(0) _y h=Y(0) %2‘”1 the polymer
measures converge weakly:
Qu, (Y") = Qu, (Y) in C([0, T).

In addition, under Q,, the sample paths are a.s. (—Hoélder continuous for any ¢ < 1/2.
Now we show that the measure Q,, we just built has a density with respect to the singular
Girsanov transform IP’gO , i.e. while we are not able to construct the measure using Equation
from our formal discussion above, the equation holds a posteriori. This equation is
useful because it describes the singular part of the polymer measure in terms of the solution
YF to the linear equation (14), and therefore it is not necessary to understand the solution

to the KPZ equation or the RHE in order to study the polymer measure.
Recall that V¥ was defined as the solution to

1 1
(0 — 5A)YR = in" 2+ XXV + (X+X1)0, YR, YE©0) =0,
Indeed we can find a paracontrolled solution Y of the form:
YE—vY 4y P vP v/ <y 4vE Y = XV 48,vE.

The equation for Y can be solved with calculations similar to the ones leading to Proposi-
tion Eventually we find a solution Y* ¢ .L”eo(‘lj)l for ~ large enough.
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Proposition 4.12. For any Y which lies in %] P Oly for a < a..it (see Lemma , the measure
Qz, has a density with respect to the measure IP , Which is given by:

dQy (0,z0)
dIP’IUO = exp / yR (8,7s)dW s + [U—F?R h]( NOT))

where W is the Brownian motion started in xo from Lemma

Proof. Under the above hypothesis the existence of the measure Q,, is guaranteed by Propo-
sition while the existence of the measure P follows from Proposition From the
computation at the beginning of this section, which lead us to Equation (15)), the above de-
composition holds true at a smooth level. So for any Y € %;,,. let us choose Y" € %%OZ such
that Y" — Y in #,,.. For any M € Nlet us fix a continuous cut-off functional 7, on C(]0, T)
such that ny () = 1 if ||]lc < M, and nps(y) = 0if |||l > M + 1. For any continuous and
bounded functional f on C(]0,7]) we have

Eqp [f(v)m(7)]

(Tyyr)

e [fmw(we(ff o)W [0+ 0 ](”0))].

Now the left-hand side converges by Proposition [4.11] while the right-hand side converges
by Lemma So we find that:

Eq,, [f(V)nu(7)]

(T)yr)

=Epy | F(V)mar(y)e

(S8

Taking f = 1 and sending M — oo, we obtain from Fatou’s lemma that
T o (0w
exp (/ ?R(s,%)dws + [U—i—?R— h}g%;%) € Ll(PmUO).
O k)

Thus we can pass to the limit over M — oo and deduce the result by dominated convergence.
U

Remark 4.13. We have discussed the construction of the measure Q,,. This in particular
allows us to build the measure @xo from Equation by choosing h = 0. In addition, using
the fact that the Radon-Nikodym derivative integrates to 1, we find a representation for the
solution A to the KPZ equation as follows:

[h=Y =" =Y F(T, ) = log Bgy_[elo R (5,30 )AT o+ o= (0)](r)

4.4. Variational representation. Here we show that we can solve the martingale prob-
lem associated to the KPZ equation, and that the solution solves a stochastic control
problem. The first step is to define martingale solutions in the paracontrolled setting. One
main difference with respect to the definition of [DD16, |(CC18] is that we do not directly
solve the PDE associated to the martingale problem. This is because we cannot control the
growth of the drift 0,/ at infinity sufficiently well. Instead, we solve the PDE to remove the
singular part 9, U of the drift, and then we add the regular part v of the drift (which later
will be a control) back by hand.

Following [GP17, Section 7] we will denote by pm the set of progressively measurable pro-
cesses on [0, 7] x C([0,T];R). By this we mean that v € pm if for any 0 < ¢ < T the restriction
of v to times smaller than ¢,

’/’[o gxc(o.rr) 18 A((0,1]) ® F — measurable,

where .7 = (%;)o<i<r is the canonical filtration on C([0, T]; R).
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Definition 4.14. For an element v € pm we say that a measure IP on the filtered measurable
space (C([0,T];R), (:%;)) is a martingale solution to the SDE

(24) dyy = (0:U + 1) (t, v )dt + dWy, ~o = o,

if the following two conditions are satisfied for the coordinate process (;):

(1) P(yo = zo) = 1.
(2) For any [ € R, 7 € [0,T] and for any f in CLZ, ([0, 7]), % in ‘5@2(%“, let o € Zeo(‘:)l’s
(see Equation (18) and Proposition [4.2) to the equation:

(25) (3t+1A+5xU8x)s0 =f, o(r) ="

Then the process ¢(t, ) fo $,7s)+0:p(s,vs)v(s,v)]ds is a square integrable mar-
tingale on [0, 7] with respect to the filtration (.%;).

This allows to show that the polymer measure solves the SDE (11).

Proposition 4.15. Consider Y € %,,, and let h be the solution to the KPZ equation from
Theorem Under the assumptions of Proposition the therein constructed measure
Q4. (Y) is @ martingale solution to the SDE

%
dyy =0z h (&'Ys)ds + dWs, ’Y(O) = Zo,
%
in the sense of the above definition, with control v = 0,( h —U).
Proof. Consider 7, ", f as in Definition We need to prove that

Mt = (P(tvfyt) - /0 [f(8778)+a$90(8778)8$(<E_U)(8778)]d37 te [077—]7

is a martingale with respect to the measure Q,,. In fact, consider smooth data Y" ¢ @k‘;‘;
such that Y" — Y in %;,,.. Then we can find solutions ¢" to the PDE with 0,U replaced
by 0,U". Since Proposition guarantees that these solutions satisfy

" — pin feo(‘:;_s
for a suitably chosen x > 0and ¢ € (6a/0+1—2«, 3a—1), and since the uniform sub-exponential
bound holds true, the process

t
%
M7 = " (t) = [ 540" 500 0u (R0 5,200 ds, e (0.7,
0
is a Q,—martingale such that for a suitable C' > 0
SupEQy; [ sup ’M } } < sup sup EQn [ C'”’f'q < 400,
n o<t<r n 0<t<r

where Q7 is the polymer measure associated to Y", as in Proposition The same
proposition guarantees that Q) = Q,,. Hence the martingale property is preserved in
the limit. 0

We conclude this section on the polymer measure with a variational characterisation of the
solution to the KPZ equation.

Theorem 4.16. Consider an extended data Y and an initial condition h which satisfies
Assumption Let h be the paracontrolled solution to the KPZ equation from Theorem
The following representation holds true:

[h=Y —Y¥ = YE|(T, z0) =
— sup E[R(yr) - Y(O.90) + / (152 - ru—?RP(s,%))dsy

vepm
’yem(l/7m0)
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where the optimal control v is

%
v(s,7) = 0:(h =U)(s,7s).
Proof. We follow step by step the original proof of [GP17, Theorem 7.3]. First, let us define
R = h—Y-Y" YR =pP —YP,
which is paracontrolled in the sense that h't = 9,A% <Y’ + hft! with hf € .,5,”8‘?:)1 and At ¢
362(?5& for an appropriate x > 0. In addition 1" is a paracontrolled solution to the equation:
1 1
Lhf = 5|XR|2 + (X 4+ XV + XBo,n + i(ath)%
RE(T) = — Y (0),
which by reversing time we can translate into
9% — —
(at+ A+0,U8,) |§R| ~XRa,n LR B2 RR(T) = Y (0).
This means that if we take a martlngale solution ~v to the problem
d’}/t = (81[] + I/)dt + th,
we can use h'* as a test function, according to Definition From this point onwards

we can follow exactly the proof of [GP17] to get to the conclusion that for any v € pm and
€ m(l/, :EO)

T 0,00) =B [Fm) = Y07+ 5 [ (I = o= K20

+E [/OT;ﬁ(s,fy)\st]

> sup E{h('y) Y (0,~7) / (\T?RI2 =X 878) }

vepm
~YEM(v,z0)
with 7 = u—?R—ﬁm%R = u—@m(%—?—?v ), where in the last line we took the supremum
on both sides in the line above and then forgot the term with . For fixed v equality

W(o,xo):E[h(w)—wo ) + / (1572 — oA svs)ds]

holds only if 7 = 0. Thus the supremum is achieved in the polymer measure and equals
h R(O xo). O

5. LiNEAR PArRAcONTROLLED EqQuaTiONSs IN WEIGHTED SPACES

5.1. An Abstract Solution Theorem. We consider an abstract paracontrolled equation
of the form:

(26) Lu=RY,v)(u)+ [F(Y)(u)©X+X 0 dyu, u0)=u,

for some functionals R and F' which we will specify later, and where Y € %;,,. and v is
simply an additional parameter living a Banach space 2", which we add to treat certain
applications. At an intuitive level R represents a smooth rest term, © is the irregular part
of a product and © is the ill-posed part of a product, the latter term being the one which
requires a paracontrolled structure from the solution.

Actually it will be necessary to consider slightly more general Y, allowing for an additional
singularity: see Definition for the definition of @kg}i’

Now we introduce the Banach space of paracontrolled distributions that will contain the
solution to Equation . Consider vy € ‘Keﬁ(l) for some /[ € R and § € (2a—1, 2a+1] (recall



32 NICOLAS PERKOWSKI AND TOMMASO CORNELIS ROSATI

the regularity parameter o from Table[2]and the preceding discussion) as well as parameters
£>0,8= W, a time horizon T, > 0and Y € %%f([o, Ty]) for some values ¢, b > 0 which
we will specify later. The parameter ¢ represents a small gap between the regularity of the
solution we prove and the expected maximal regularity and appears essentially to deal with
the global spatial well-posedness. The parameter 3 quantifies the time blow-up at ¢ = 0.
Then we introduce a subset

P(Y) < L5010, T) X Lo oy ([0, 1)) X LG (s, w) (0, Th)),

which is defined by the property:
(u, o/, uf) € 2(Y) & u=u<Y +uf u*(0) = ug.

Moreover, we endow Z(Y) with the product topology and a product norm. With some abuse
of notation we write

llull = 11Cus o', u) | o y-

Since we want to compare also paracontrolled distributions which are controlled by different
enhanced data we introduce the quantity

. _ ol B g B
o wall = maoc{lle; =l pae k= wbl] gresa <)

for u; € 2(Y;). Since the proof of the solution theorem relies on a contraction argument on

a small time interval we also introduce the notation 22(Y) for S < Tj, for the space Z(Y)
where we replaced the time horizon 7}, with S. We also use the convention that 2§ (Y) = ¢ f( )"
This is natural since we will use a fixed-point argument on small time intervals. A point
in 22 will be an initial condition for a solution on [S, S+7] for small 7. If S = 0 the initial

condition is up. Then if we fix 0 < T, < T, < T}, and an initial condition ur, € @% (Y), we
consider the space 9%} (Y, ur,) of all functions u in 7. such that

o / o i _
uljory) = vy, Wlom) =g, wlom) =ur,

We endow this space with the product norm on:

2t T T) X L (To T) < 25 (T ).

If we do not fix any initial condition, we write .@%f (Y). Furthermore we remind the notation
V; for the integration operator:

V)0 = [ Pafuan,

where (P,) is the semigroup generated by %A. Now we state the assumption on the coef-
ficients of the equation. As a rule-of-thumb they must be Lipschitz dependent on u and

locally Lipschitz dependent on Y € %@f Recall that 2" is an arbitrary Banach space, and
we write | - || - for its norm.

Assumption 5.1 (On the parameters of the equation). Let I € R, let ¢ € [0,3a—1),let a > 0
and ¢ > 0 be such that e—6a/d—2¢ > 0, and let b < 2a and 8 € (2a—1,2a+1], 8 = w
and consider 0 < Ty < T, < T},. Given M > 0 we consider Y, in %, C’b([O, Ty]) as well as v; in

kpz
Z and u}) in (ﬁf(l) for i = 1,2 such that:
vill 2 HYz‘H%gv H%H%ﬁ(l) <M

and we require that there exists a p > 1 such that the following holds true:
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(1) There exists a v > 0 such that for any Y, v and 7}, T, satisfying 0 < T, < T,, < T}, we
have that:

Vi, 0 R(Y,v) : L0055 (T0, T) = £ (1. 7))

is a Lipschitz function which satisfies:

V o [

H Té( ( )(U))H”geﬁ(li-tjﬁl ([TZ,TT])
S (Y llgeotlivila ) (Tr—Te) (1+HUHfza<a+1 .

1Vr, (R(Y, v)(u1)) =V, (R(Y, v) (u2)l| 52011

e(l+t)
S WYl g oty )P (Tr—Te) llur — vall basr-

e(l+t) ([TeiTr])7
IVr, (R(Y1, v1)(u1)) =V, (R(Ya, v2) (u2))|l s.2041--

e(l+t)

([T, T]))

([Tl’ 7TTD

([T¢,T+])

SMJul| i ||Y1—Y2||@<b + |lvi—rell 2 + (T —17)" |lur _u2||j[3(li-i—)1 C(TT])

(2) The map F(Y) : 27 (Y) — £

e(l+t)p(2a)
F(Y
IFO)@ e

F(Y)(u1) — F(Y)(u)|| .0
I1FOOw) = )Wl ge i3, 7,1y S

[E (Y1) (u1) = F(Y2)(u2)|| 5.0

“e(l+t)p(2a)

is Lipschitz (for fixed Y) and satisfies:
) S (WYl ) (1 A+ flul g, ),
S (Yl g o) lua—uall 79, -

(3) The map F(Y) : f%fgf ([T, T]) — ,Zfélit)a (a)([Tt; T;]) is Lipschitz continuous (for

fixed Y) and satisfies:
IEY) ()]l .0 3

e(l+t ([vaT ])

F(Y)(u1)—F(Y)(u e
P (w)-F(T)C Mypoe m

S (LY llge0)? HU1_U2H$ﬂ ati-e

e(l+t)
(Y1) (u1) = F (Y2)(ug) |

S (Yl gyee)" (X + ull gl )

([vaT ])

((Te,T7])’
gﬁlits ([TévT ])

NM [l |l STt ”Yl_Y?Hg/C b+ [Jur— u2H$B atl—e

T’I‘ e(l+t) ([TE)T”’]).

Remark 5.2. These assumptions provide a working environment that is sufficient for our
needs, and they could of course be generalized. In every point, the first two inequalities
are necessary for the fixed-point argument, and the last one to obtain the locally Lipschitz
continuous dependence of the fixed point on the parameters. Note that points (2) and (3)
are very similar, and the difference is rather subtle and of a purely technical nature: In the
first requirement we ask for more regularity, in the latter we require a better weight.

The key point in the paracontrolled approach is that the ill-posed resonant product is well
defined for paracontrolled distributions. This is the content of the next result.

Lemma 5.3 (Paracontrolled Product). Under the previous assumptions, for uin .@%} (Y), and
Y e @k%i’ the following product estimate holds:

1 X © Opul|_yp1cqr0-1

2
2ot ) S QY ge0) lullog, -
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if we consider two different enhanced data Y; € @kii’ as well as initial conditions u' € @%’
we can also bound

1X1 © Opur — X2 © Opual 51 gt (T SM,\HuiH\@% 1Y — YQHgg/kCz;i? + flur : u2llgg -

Prqof. Let us prove the first estimate and assume 7, = 7. We define @! = d,uf+0,u/' <Y’ &

ﬁ72a7 .
Ze(l-l—t)ps(&z)’ then:

X0hu=ue(X0dY )+CW,d,Y ,X)+ X0 Cy(u,0,Y )+ X 0u.
with Co(v/,0,Y") = /<YY" —u/ © Y’ . Now we can estimate one at the time all these terms.
For the first one we have:

! X 8 Yf 3 20— < ! Beoo— X a Yf a—1.
I © (X 00 M ysecgins I oo X OBV e s

Similarly we can treat the other terms, by applying the commutation results of Lemma
to the second term and Lemma to the third term, as well as the resonant product
estimate from Lemma [2.8| for the last term. The second estimate follows similarly. O

In view of the previous lemma, we can rigorously make sense of the equation under consid-
eration.

Definition 5.4. Under Assumption a function v € Z(Y) is said to be a solution to be
a (paracontrolled) solution to Equation (26) if «' = F(Y)(u) and if the equation is satisfied
with the last product X © 0,u defined in the sense of Lemma 5.3

Now we can prove the existence and uniqueness of solutions to the previous equation.

Theorem 5.5. Make Assumption and let Y € %ﬁ)g Then there exists a unique solution
to Equation in the sense of Definition and there is q¢ > 0 such that

q
CTn (1HY] c.6 +lIv] 2
Jull < e (g i)

(LYl e + V]2 )P+ (14 [|uo %ﬁz))-

Moreover, the solution depends locally Lipschitz continuously on the parameters of the equa-
tion: for two solutions u;, i = 1,2, associated to Y; and parameters v; we find that

s = woll Sarm, llug — ug wr, t Y1 = Yol yco + [li—rallo
e pz

Proof. Fix 0 < T, < T, < T, and ug, € .@% (Y). We show that the following map is a
contraction on 9%} (Y, ur,) provided that 7,—T, is small enough. For ¢ > T, we define

I (u)(t) = P—ruo(T2) + Vi, (R(Y,v)(u) + F(Y)(u) © X + X © Opu) (1),

F(w)(t) = F(Y)(u)(t),

IHu)(t) = L (w)(t) — I (w) =Y (1),
and .#(u) = ug, on [0, Ty]. By induction, we assume that if 7, > 0, then uy, is a solution to
the equation on [0, 7}]: in particular we will use that w7y, = F(ur,).
For the sake of brevity we will write || - || for the norm in .@% (Y, ur,) and |Jug, || for the norm

of ur, in @% (Y). We show that .# maps 9%? (Y, ur,) into itself, similar arguments then show

that .7 is a contraction on the same space. We proceed one term at a time. Let us start with
&, for which Assumption [5.1] yields

17 (w) ) S NP -zur, (To) ygavi—

e(l+t) ([ThTT])

+ Yo+l (T =T (1] s

e(lj»t)
+ [V, (F(Y)(u) © X) Hga(,lw)lfa ) FIVE (X © u)]| ypasie
e(l+t

e(l+t) ([TZ’TT])'

Hgf(’lij)lia([T[aTr]
([T(’JTT]))

((Te,T7]
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Regarding the first term: if 7; = 0 we bound the first term with [|uo| s and if 7, > 0 via
e(l)

(Tg)_B lluz, || by the first estimate of the Proposition m Regarding the second term we use
the second estimate of the same proposition to get:

Y
||VTe([F(Y)(U)@X)Hjﬁ(lcjr;l cinry S BT [F(Y)(u )@X”W‘@’“@ﬁt o (T T3])

< (1+H|Y P T —T,)"

~ ( +|| H{/y}fp’g) ( r K) HqufEli*tF)l E([T T
where the term (7, —7})" is a consequence of the last estimate from Lemma with v =
(e—4a/d)/2 > 0. The last line follows from the third condition on F. A similar estimate
holds for the ill-posed product:

IV, (X© Ozu) S (L=T0) ||V, (X © 9zu)| p.20+1-6a/5-2c-2

LLEE (1,1 ]) ) (70, T+])
~ (Tr_Tf)wHVTe (X © 0zu)|| B+¢,2a+1-6a/5
ge(l-&-t)

< 72
S(T=To)"? || X @ O, u”//[6+<(g2(‘l’+t1)p(3a>([Te,TrD

S (Tr—Te)”(HHYH%g) (e, [+ Nl

(T2, T+])

(Tr=Te) (1Yl e ) lull o9,

where in the first step we used the last estimate from Lemma[2.14]with v = (e—6a/6—2(—X)/2
and \ € (0,e—6a/6—2(¢). We chose to subtract an additional (arbitrarily small) regularity A
in order to apply the second estimate of Lemma [2.14]in the second step and thus gain a
factor ¢ in the time-explosion.

From these estimates it follows that .# maps gf(l‘f{)l *([Ty, T;]) in itself. Moreover similar
calculations, based on the Lipschitz assumptions on the coefficients, show that .# is a con-
traction on the same space with the initial condition u(7}) = ur,(7;) given that (7,—T}) <

(1Y, & b ~(+1)/(7A2) Now, we can pass to estimating the derivative term. Here we use

Property (3) of Assumption [5.1]for F to estimate

!
”eﬂ (U)nga c (T, T0]) ™~ (1+||YH ) (1—’—||U||$5 cx+1 E([T T]))

e(l+t)p(a)

<1Y0,[1P., T posre
S (Yl 0)” [ 14 P e>H$g@ 5 )

Vo, (W< LY’
+1[Vr, (u )Hffzﬁ)l *([T2,T7])

IV (C Y DI i

et (TeTr) + ”u Hfﬁ ot 8([T£7Tr])]7

e(l+t)

where we have written Cs(u/,Y” ) = L(v/ <Y’ )—u/< LY’ . Now we can estimate one term at
a time. The first term can be estimated, it 7, = 0 with [uo||.s , and if T; > 0 via (To)~P|lur, |
e(l) )

(since this term disappears upon taking differences we do not need a small factor in front
of it). The second one we estimate with the usual techniques:

IV, (W' < LY S(T=T)" [0/ <0 X || a0

jﬁ et E([TLTTD ~ e(l+t)p(2a) [TZ’T’])

e(l+t)
S (G=T)" Yligeollullag, = (Tr=To) ™ Y[l gco (llu, [+ ulD-

The last two terms are more regular and can be treated via the last estimate in Lemma

.14

Huﬁllﬁw S < | TPu D) lgpams + (LT[,

oy iRl (11, 1))

e(l+t)
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as well as, by additionally applying the second-to-last estimate from Lemma [2.10

ARV N < _T\3 Iyt .

||VTZ(CS(U 7Y ))ngﬁ(,ljt_j)lfa([T[’TT]) ~ (Tf TT‘) ”VTZ (C?)(U 7Y ))||feﬁ(,lioz;klfaf4a/5([Tz7Tr})
< (Ty—T,)?||Cs(u/, Y )||///B?af(?;1);éa)([Tz,Tr])
S (L=T) 53 Y lewe W] < (T=T) P Y gygoe I+l

~ pi) 1 Nghiame (11,13))

e(l+t)p(a)

with v3 = (a—4a/6)/2. Eventually we find:

g ; < (14+]|Y P14 RB(T, T.—T,)"
I (U)\\gfdizﬁ(a)([nmN( +|| II%g) (L+R (T, lur, ) +(Tr=Te) " ||ull),

with 7 satisfying the bound

W(Ty, flur[I) S, (o

v, HT=0) + (To) " llur, 117,50y

By linearity and the Lipschitz assumptions on F both the constant and the term 7 disappear
upon taking differences, proving that also .#’ is contractive for (7,—7,) < (1+]]Y]| gg,b)_(p“)/ m,
kpz

Finally, we need to consider the paracontrolled remainder term. Since u7, is a solution to
the equation on [0, 7] we find that:

Wt = P (1)) + Vi [ROY, v)(w) + X © Byt + Co(F(Y) (), 0,X) + Co(F(Y) (), Y )],
where Cy(u/,0,X) = v <0, X—u' © 0, X. Proceeding as before we can estimate:

“ne s < (1+]|Y 2P+ (T, Ty—T.)" ;
981 ggzorse i, gy S NI+ T4 AT fur ) + (=Tl e, 7

+ (L= Null] + (Te=T) |V, (Ca(F (Y) (), 0 X)) 5 20 1-60/5

e(l4t) ([T€7TT])
—T 2 ’ X
+ ) PV CoF DY D s
where we used the same estimate as before for the rest term R and the ill-posed product.
Through the bounds from Lemma for the commutators C5, Cy we can then estimate the
last two terms in the sum via

¥l o[ Y) () S (1Y llag,, )Pl o,

28 (T T)
where in the last step we used the second estimate on F' from Assumption Eventually
we find the following bound:

| S (¥ llgeotvl2)P (1 + lug 4 (T =702 ul))-

LRI (T T)

Now we can conclude that for some ¢ large enough and
"= (L-T0) < WY geotlvfa)™
pz
the map .# is a contraction on @%’(Y, ur,) and thus it has a unique fixed point. Since
the length 7™ of the interval [T, T;] could be chosen independently of u7,, we can iterate
this procedure and concatenate the fixed points to get a solution on [0,7}]. Then the ex-

ponential bound follows immediately by observing that we need to iterate approximately
T (14-I[Y | .o +[[v]| )¢ times the inequality
kpz

I-7 @)l 7. < 5(1+IIYH%§;5+IIVII%)p“(l%(Te, -7 (w)llo.z,))
< C(T) (Yl coHIvll )" (117 (@)loz,)-

where in the last step we used that T, > T* so that we have a good bound on /. The local
Lipschitz dependence on the parameters follows along the same lines. O
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This concludes our abstract existence-uniqueness result. In the remainder of the section
we will apply this to several concrete linear equations.

5.2. Rough Heat Equation. In this section we show how to solve Equation (6], which we
recall here:
Lof = [(XXT-XoXx")+ Ly £ xv XY 4 %(X“’ )2 w?
F XXV +X T ]0,wE
w (0) = wp.
This equation can be written in the form of Equation with
1
R(Y)(u) =[X © X" Ly Ty xr X +§(X\<’ )2]u
+ X ©0u+ (XY +X7)0,u,
F(Y)(u) =X u + 8yu.

Our aim is clearly to apply Theorem for this reason we have to check the requirements
from Assumption The first step is counting the regularities. Taking away the time
derivative (which for technical reasons we treat differently we find that:

1RO (-0 477 )

Bcp2a— < Y 2 3
u||‘%3%52((l+tl)p(2a)([Tl’.vT'r'D S H%WHu“ﬁﬁ’lif)l*s([TbTr})

so that Proposition [2.12| applied to this term and Lemma guarantee:

||VT[ [R(Y) (U)} ”jﬁ,l:t)([TbT’,]) S (1 + ||Y|’%pz)2HUHXEE,li«:)lfs([TLTTD
for any v < 2a+1—4a/6. Thus the third and fourth estimate from Lemma then provides
the bound:

[V, [R(Y) ()] S (T=T) A+ 1Yoy, ) lull oo

S (A 8 (T T

for v = (e—4a/d)/2. Let us pass to F. We see that if v € Z(Y) Lemma [2.10| implies that

dpu € L5 \p(2a)" Hence we find:

e(l+t

F(Y,u 5 o < (XY c0) ||l 5o

PO ey S (I gy,
As for the second requirement we see that by Lemma the derivative d,u is controlled
by

|0z S lul

LT (1T
hence the estimate promptly follows. The bounds for the differences follow from the bilin-
earity of R and F.

Hence applying Theorem guarantees the following result.

B,a—e
ge(lth) (TlvTr‘

Proposition 5.6. Forl,s,(, b, a as in the requirements of Assuption Equation (6) admits
a unique paracontrolled solution with local Lipschitz dependence upon the parameters. That
is, for initial conditions w},w? and extended data Y1,Ys which satisfy the requirements of
Assumption there exist respectively two unique solutions w!’, wl to the RHE, that satisfy:

i s will Sar llwg — willgs 4+ Y1 = Yall s
e(l) kpz

Moreover we can bound the norm of the solution in terms of the extended data as follows:

q
cTy, (1+||Y||%CZ£)

lw®ll < e (I+[lwolls )
e(l)
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for some q > 0 large enough. In particular, if ( = 0 these solutions coincide with solutions to
the RHE in the sense of Definition

We can also solve a time-reversed version of the RHE, Equation (22). In particular, we are
also interested in uniform estimates over parabohc scahng of the equation. Consider some

Y € %,p. with £ = LY and let us write fs,\(t z) = f(T—s—M\%t,\z), as well as f;\(t,z) =
f(s+X%t, A\x). The aim is to solve the equation:

1
O 50w = =€ pow,  w(r) =w

for some 7 € [0, \"2(T—s)], where formally )\2?57,\ ow = )\2(?59\—0" Jw. If tog is of the form:

wo() = e Tt T T 0 )

with wg € Cﬁfél) for some 3 € (2a—1,2a+1],l € R we consider solutions w of the form:

Y. wﬂ,’ﬁ?\{’) P

w=e = AT AT
with the time-reversed w?, (t,z) = w” (7—t,z) solving the equation
1
(O—=A)wk, = —[(XM XX 0 X0 1 L5y )

9 rev
Y G
+XZ,)\X/4,/\ (X ) ] Wrey + [X >\+X >\+X }a wrem

wfev (0) = wp.

with © = T—s—\%7. This is exactly the same equation as for the paracontrolled term of
the RHE, up to translations and scaling. Following Definition and Proposition
translating the enhanced data by a factor 1 and rescaling by a factor A gives rise to a valid
element Y, )of Q/,i)g for b = 2a and any ¢ € (1/2—a, a]. Hence the previous equation admits
a paracontrolled solution in the sense of Proposition We collect this information in the
following result.

Corollary 5.7. For any w € %ﬁl),forﬂ € (2a—1,2a+1],l e Rand X € [0,1], 7 € [0, \"2(T—s)],

and Y € %, there exists a unique paracontrolled solution w?,, to the previous equation. In
particular the following bound holds for some k,q > 0 and any ¢ € (6a/0+1—2a, 3a—1):

q
P < Cr(LHIV a2 allyco)

L0t ([0,7])

Moreover the solution depends continuously on the parameters in the following sense: for two
different enhanced data Y; and initial conditions wy, such that

4 o <M

w (1+woll, )

1Yl 2., |
we can estimate

1 2
lwf— w2”$‘§j+1t)f([o,f]) Sm Hwo—oncggl) + H(Yl)T—s—A%,\—(YQ)T—s—XZT,AH%%Z

5.3. Sharp Equation. Now we consider the “Sharp" equation, that is Equation (10):
(27) Lu=Z(Y,h" 1)+ X ©0pu, u(0)=up.

We do not need to look for paracontrolled solutions for this equation: it falls in the range of
Equation (26) with F' = 0, and therefore we expect that the solution has a trivial paracon-
trolled structure. For the set of parameters

v=(h"N)e 2 =L x £,
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we define
R(Y,hY 1) (u) = Z(Y,hT 1).

We only need to check that R satisfies the properties of Assumption[5.1} Since R is constant
in u this reduces to the first and third property. We see that:

Va2 ) =Y YT P (v YT (@) Vi QU B )

with @) defined as

1 1
5 (X7 P40k 4+ (XX )00+ X @ 0,h"

QY,hP 1) =X @ X" + X" XV ;
+ X ©0(WN<Y")+ [W e LY )-L(W<Y")].
Now in view of the regularity assumptions on the enhanced data (see Table [2) and the
paraproduct estimates from Lemmata 2.8/ and [2.10| we see that:

lQ(Y, A" Il ot S 1+HYM,,Z+HhPHga+1 + W llzs,)*

so that an application of the Schauder estimates of Proposition [2.12| guarantees that:
IVa(Z0E 7 | gz ) S (HIY o IR i + 12, )

The local Lipschitz dependence on the parameters then follows similarly by multi-linearity.
Thus we can apply Theorem [5.5|and obtain the result below.

Proposition 5.8. Foranyl > 0, ug € ‘562(3;;1 and Y € Y., (W' h') € 2 there exists a k > 21
such that Equation (I0) has a unique solution h' in 3@2&;“1. For two initial conditions u, and
two extended data Y; and parameters hE bl where i = 1,2, which satisfy the requirements

of Assumption n there exist respectively unique solutions hﬁ, hg to the equation and they
satisfy

I =Rl gzees S b = Bllgzsn + Y1 = Yallog,, + I —h )Lz, + I15F—hE | o

Proof. Theorem [5.5]yields that the paracontrolled solution to Equation (I0), which accord-
ing to the theorem has only regularity a+1—¢, has a vanishing derivative since F' = 0.
Moreover Y € %ﬁ)g for b = a and ¢ = 0. Thus applying one last time the Schauder estimates

to the solution h? give us the bounds in .32”62&;“1. O
AprPENDIX A. ExPONENTIAL AND LoGARITHM ON WEIGHTED HOLDER SPACES

Here we discuss the regularity of the exponential and logarithmic maps on weighted Holder
spaces.

Lemma A.1. Consider any a € (0,2) \ {1} and R,1 > 0. Then there exists an | = [(R) > 0
such that the exponential function exp maps

exp : {f € %a)(Rd) s.t. ||f||oop B R} - (gozl)(Rd)

Moreover the exponential map is locally Lipschitz continuous, i.e. for f,g in the set above
such that

||f||a,e(i)’ Hg‘|a7€([) S M
we can estimate:
I exp(£) = exp(@)llacy Sanr [1f = glloeiiy
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Proof. Due to our choice of « and the classical characterization of Besov spaces (see Corol-
lary [2.6), we need to find a bound for the uniform norm of exp(f) and, if « > 1, 8, exp(f)
as well as for the o Holder seminorm of exp(f) or 0, exp(f), according to whether a < 1 or
a > 1 respectively. Regarding the first bound, since || f Hoo,p(d) < R it follows directly that

exp(f(z) — Rp(d)(x)) <1,
implying that
1exp(f)loo,e(r) < 1-
Furthermore for any g € (0,1 A o] we also have
wp Jef(jc) —efW)| < s 6f(:ri)Vf(y) U:(x) — f(y)| <
o—yi<te(l + D (@)|z —ylf " p—yl<1 e()() e()(z)]x -yl

Hngﬁ(i)

whenever | > R. Moreover exp is also locally Lipschitz continuous, since for any two func-
tions f and g as in the statement of this lemma we can write:

o) _ golw) _ /0 exp (g(u) + £(f ()~ g(u))) (f (u) —g(u))dt

and therefore, for an appropriate choice of [,
lexp(f) = exp(@) gty St 1F = 9l oy

The same integral remainder formula gives

1
lef @) — e9(®) _ (/W) — e9))| < / [e9@Hulf=9)(@) _ c9W)+ulF=9) W) (f—g)(x)du

0

1
n / AWTUI=IW(f—g)(y) — (f~9)(2)]dul,

0

so that applying inequalities of the kind |aa — bb| < |a — bla| + |a — b||b| along with an
appropriate choice of [ leads to the bound:

lef (@) — e9(2) _ (ef W) — 9(v))|

sup

— < _ N
wglct e+ D)(@)|z -yl Su = 9llg e

Finally, if o € (1,2), we can write 0,¢/ = /0, f, so that via the previous calculations and
through an application of paraproduct estimates we deduce that d,¢ lies in %;61 forl =i+,
along with the local Lipschitz continuity.

The same calculations also show that the result still holds if we introduce time dependence:

Lemma A.2. Consider any a € (0,2)\ {1} and R, > 0. Then there exists an | = [(R) > 0
depending on R such that the exponential function maps:

exp : { fe Ly st sup 1 )l oo o8y < R} — Zely

Moreover this function is locally Lipschitz continuous i.e. for f, g with

<
171125, Ngllzz, <M

we can estimate:

| exp(f) — GXP(Q)HXS(Z) Smr|lf = gnga(i)'

Now we pass to a dual statement, namely the continuity of the logarithm.
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Lemma A.3. For given o € (0,2) \ {1} and r,C,1 > 0 there exists an | = I(r) > 0 depending
on r such that the logarithm maps

log : of = { fezs | it flta)> Ce(—r)(x)} — 2%

0<t<T
Furthermore this map is locally Lipschitz continuous, i.e. for f,q € </ with

1Fllm, s lgllze, < M
we can estimate:

I10(f) — log(@)llzs, Saer IS — gl e,

Proof. As before we use the classical definition of Holder spaces and we only treat spatial
regularity, as the time regularity follows similarly. We also just discuss the local Lipschitz
continuity, since then the first statement follows by choosing ¢ = 1. For f, g € &/ and for all
&> f(t,z) A g(t,z) we find

1

€ M e(r)(x).

Thus by the mean value theorem and for [ > [+ r:

Iflog(f(t,-))=10g(g(t: Dllc ey Sar I =9)(E: oo et

uniformly in ¢ € [0, 7). If & > 1 we can bound also the derivative in a similar way:

Orf _ Ong L IP LRI < =l
) < |3]i0es — anal + i |1 o Sl
at the cost of taking a possibly larger [.
To treat the case a < 1let |x — y| <1 and observe that
) 9() ;
m vV @ SM C(Z + T)(JZ‘),
so we can apply again the mean value theorem to the logarithm:
log((x)) — log(g(@)) — (log(# () — los((x))] _ |2 (1) —1os (43) |
) e(l)(z) |z —y|* e(l)(@) |z —y|*
<, U@ [[(F=9)(@) = (f=9)w)]9W) + (f-9)¥)(9(y) — 9(x))|
= e()(x) I W)g@)l |z —yl*

S 1F =l

once more for an appropriate choice of [ > [ + r. Calculations similar to the one above show
that also in the case « > 1 we can find an [ such that

0.f Oy
g
This concludes the proof. |

Sm Hf_gHa,e(Z)
a—1,e(l)

AppPENDIX B. OPERATIONS ON THE EXTENDED DATA

Here we discuss some operations on the space of extended data, more precisely translation
and parabolic scaling. For this purpose we consider a slightly different space of external
data. In contrast to the space %},. we will not take into account the norm of Y, so that
we can forget about its linear growth; we will also allow some of the terms in the extended
data to have inhomogeneous initial conditions which arise from shifting the data in time;
finally we consider a small time explosion for the resonant product 0,Y” ® X: this also arises
naturally when shifting the data.
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Definition B.1. Consider ¢ € [0,1),b > 0 and a time horizon 7}, > 0. Let us write @k%g( [0, T3])
for the closure in

CCr o ([0, Th]) < L) ([0, Th]) x L ([0, Th]) < L0 ([0, Tu]) x L (10, Tl ) <t 625 ([0, Th)

of the map Y(0,c",c” ) defined on LCV/2(R; C°(R)) x R x R by:

Y0,V ) = (X,YV,Y“’,YYQ,YW,afo © X)

where every tree Y* solves the same PDE as in Table 2/ under the condition that

Yy =0, v7(0)=0, v (0)=0

implying that all other trees are allowed to have inhomogeneous initial conditions. To keep
the notation simple we omit from writing the dependence on these inhomogeneous initial

conditions. We will also sometimes omit the explicit dependence on T} and write @kfng

Next we will formulate translations and parabolic scaling operations on the extended data.
As for the scaling, we will only zoom into small scales and therefore the scaling parameter
A will be small: A\ € (0,1]. Thus, for any 7 € [0,T) we write 0, ,(¢t,z) = 0(7+\*t, \z). We
change the time horizon accordingly to 7., = A~2(T—7). The question we want to answer
is whether for given Y(0") € Yy, converging to Y in %, we can show also the convergence
of Y(67 ) to some Y »: this is the content of the following result.

Proposition B.2. For any 7, A as above and for every Y in %,,. and ( € (1/2—a, a| there exists

aY,)in 2524([0, Ty ,]) such that whenever 6" € LO/?(R; C2°(R)) is such that Y (0", ¢! e )

kpz »notn
converges to Y in %,,., then

Y207, 260 A2 ) = Yo in 2520, T ),
where for a given smooth noise § € LO/%(R; C3°(R)) we define Y(A\%0. ) by
Y (M0:0)(t,2) = Y () (1+A%, Ax)

and similarly for the elements YV (0, ), v (0+.). The elements Y\Q’ (0-), y? (0:2),Y7(6:-)
on are defined respectively as the solution to

‘CYY{, (97',)\) = 893YY, (QT,A)axY(eT,A)a YY{j (97',/\)(0) =0,
LY (0r0) = 07" (0,2)0:Y7 (67,0), Y7 (8:2)(0) =0,
LY (0:3) = .Y (6,.0), Y7 (6:,)(0) = 0

Furthermore we have the estimate:

sup  sup [ Y-y N {7
seol ey Zie (0TmAl P
Proof. We concentrate on the proof of the uniform bound. The convergence result then
follows from the fact that the rescaling operator is linear. Let us write Yoy for Y*(6:))
defined as above. Note that

T

YYX (t) = Ay [YYQ (T+A2t>—PA2tYY° (7)]

and similarly for vV , where A, is the spatial rescaling operator with A, f(z) = f(A\zx). We
can find the required bounds for X y and for the tree terms Y?, in view of [GIP15, Lemma
A.4]. While the results from [GIP15] do not treat weighted spaces, they hold nonetheless
in the weighted setting. To see this one has to take care of the effect of rescaling, and it is
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only because we are zooming in (A < 1) that the scaling does not affect the weight. The most
complicated object that we have to consider is the ill-posed product

sup sup  sup |0, Y7\ (t) @ 0V (E)
Xe(0,1] 7€[0,T] t€[0,T- 2]

Coloa)
First, we treat the rescaling parameter \. Note that Y] , (t) = A, <%YT’ ()\Qt)) with Y] =Y],.
Hence, we can write
DY A(t) © 0pYra(t) = A[ANDY] (N*t) © MO, Y- (A*t)]
= A\ [0:Y] (\*t) © 0,Y;(A?t)] + A Commutator ,

where “Commutator” is defined implicitly through the formula. An application of [GIP15,
Lemma B1] (taking into account the remark about the weights from above) tells us that:

Al Commutator HW;‘EQ; < A290, Y (\%) 6 H@xYT(/\Qt)H%&;;

and an application of [GIP15, Lemma A4] tells us that:
AMAL[0:Y] (M%) @ 9, Y- (A1) H%Qﬁl S N20,Y] (A%t) @ 0, Y- (N?t) || 21
p(2a

p(2a)

Now we can estimate the norm of the ill-posed product uniformly by:

A28, YT (V%) © 0,Y5 (M%) \|%,2<a_)1 SN0, Y] (M%) © 9, Y- (\2t)
p(2a

o2a—1
%p(%)

and since ¢ < «, this can be bounded uniformly over A and ¢ by the quantity:

sup sup tcHawY; (t) © aIY’T(t) € Hal’YT(t)
7€[0,T] t€[0,T—7] p(a)

r
(ﬁ;g;)l + ”axYT (t) (rf;(;)l.
It is easy to estimate the last term uniformly over ¢ and 7. Let us consider the first term.
Here we have to take into account that Y/ (t) = Y’ (r +¢) — P.Y’ (1), where we recall that
P, indicates convolution with the heat kernel and that it commutes with derivatives. Since
we have no a priori estimates for P,0,Y” (1) ® 9,Y-(t) we need to apply the usual estimates
for the resonant product. For that purpose note that

[P0, Y7 (7)

gacre SECI0Y (Dlg,,
p(a

p(a
and since 2(+2a—1 > 0 we can bound the norm of the ill-posed product by
10:Y] (1) © 0,Y (T+1)

2 2

a—1
p(2a)
S ||Pt8xY’ (7')”%;;((;)»04 ||6xY(t+T)||C%&;>1 + ||61Y’ ® 8$Y(t+7—)||0%;(;)1 S t_c.

Now all the required properties follow promptly. O

AprpPEnDIX C. AsyMMETRIC APPROXIMATION OF A REsonanT ProbpucT

Next we prove a result which is a slightly asymmetric version of the computations in [GP17,
Section 9.5]. Indeed we show convergence of X" ® X to X" ® X, that is we only regularize
one of the two factors.

Lemma C.1. Let £ be a white noise on [0,7] x R. Consider the sequence ({",Y", ¢}, c}ly ) as

in Theorem Then for any a > 0 and o < 1/2 the resonant product

Y © 0, Y = 0,Y ©0,Y in LP(Q; C‘K;(O‘a)‘l)

for some p = p(«,a) € [1,400).
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Proof. Following the notation of [GP17, Section 9] we have a representation of X ® X’ " via
a product of Wiener-It6 integrals as

XoX "t )= / GXOXT " (2, ;o) W (dip )W (drga)
(Rx[0,T1)2

with kernel

gXox’ "ty m12) = eik[”]x%(kl,k2)Ht—sl(k1)<P("_lk2)/dUHt—a(kz)Ha—SQ(kz)-
R

Decomposing the above integral into different Wiener-1t6 chaoses and setting n; = (s1, k1)
and 71 = (s1, —k1), the contribution to the chaos of order zero is given by:

/ A GXOX " (t ) :/ det51(k1)¢(—n_17€1)/d0Hta(—k‘l)Hasl(—’fl) =0,
RxR RxR 2

where we used that H,.(—k;) = —H,.(k1) and p(—n"'k;) = p(n~1k1) to see that the integrand
is antisymmetric under the change of variables k; — —k; and therefore its integral must
vanish. Hence we have to consider only the second Wiener-It6 chaos. To show convergence
of the sequence we first compute for ¢ > —1:

! n
E[|A(X 0 X =X 0 X"™)*(t,z)] < / dmalog(kpo) GXON " (t, 2, ma) ”
(Rx[0,77)2

2
= /dklzdsldsz Qq(k[12])¢o(k1,k2)2|Htsl|2(k1)(1—90(n_1k2))2‘/dO'Hto(k2)Hasz(k2)
R

< /dk12 0q(kpua)Po(kr, k2)* (1—p(n~ " k2))*ky >

where kjjo) = ki1+k2, dki2 = dkidky, and to obtain the inequality in the third line we have
estimated [, ds; |H;_s,|?(k1) < 1 uniformly over &; and
t 2 t 5
/ dss ’ / daHt,U(kg)Hg,sz(kg)‘ - / ds (k2s)2e~2H3 < k2.
0 0
R

In particular we see that the for some annulus 7 such that supp(o;) C < = 2/.o/ we have
that ko) € < and vg(k1,k2) > 0 implies ko € o for j 2 ¢ so that we can estimate the
integral via

/dk[m]dk& 0q (ko) vo (kg —ka, k2)?(1—p(n ' ke))?ky * < 2 Z 277 g g0 (aven),
JzaV(cn)

for some ¢ > 0.
At this point it is possible to conclude, since for p such that pa > 1 and any § > 0:

- E[|Ay(X © (X7 =X ™))|2(t,z)]""”
rono_ r P — Kgp q ) <
EfIX0X " - X0 X . ] Eq:z /R S <4

where the last estimate holds if we choose ¢ such that 3 . 27"% < § and n such that

2(@0—cn)p/2 < § in order to split up the last sum at the go-th term and to obtain two small
terms. The time regularity follows similarly, see also Section 9.5 of [GP17]]. By Besov em-
bedding we find the required convergence. O
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AppPENDIX D. ScHAUDER ESTIMATES

In this section we review classical Schauder theory for space-time distributions. Such re-
sults are well-known in literature: we adapt them in order to deal with time-dependent
weights and blow-ups at time ¢ = 0. The method of proof we use is essentially the same
of [GLTO06, Theorem 1], which is based on the construction of the Young integral. Such
integral is the content of the next lemma.

LemmaD.1. Let T;, > 0, § € [0,1), o,y € (0,2) such that a+~y > 2. Then for f € .qu’a([O,Th])
and h € £ ([0,T}]), where z; : R>g — p(w) are point-wise increasing, it is possible to define

the Young integral:
t
= [ f)anr)
0

such that t — t°1I; lies in C7/2L°, ([0,T})). This map is bilinear and satisfies the bound:

2122
[t tﬁft”m/%oo L0010 STh Il g0 0 1) 1PNz, 0.)-
For f,h € C;°([0, T3] x R;R), I is the unique map that satisfies 0,1y = fo;h, Iy = 0.

Proof. Following the classical construction via the sewing lemma (cf. [FH14, Lemma 4.2])
we can build the integral fst f(r)dh(r) for any t > s > 0. We repeat the construction in order
to get a tight control on the singularity in zero and the weights involved. We will prove
the result for time independent weights. The general case then follows from the identity:
JE f(s)dh(s) = [{ f(s At)dg(s). Define for n > 0 and ¢} = k/2"

I = Z S (W) (At At)=h(tg A ).

unlike the more traditional integration scheme we choose a right base-point to remove some
tedious, but only technical difficulties when dealing with time blow ups. We want to esti-
mate the following quantity

#122

87 (1 —17) — 8P (I3 =17 s
sup

£ 0ss<i<T |t—s]7/2

We will treat only the case 5 > 0, since 8 = 0 follows similarly. We fix n and estimate one of
the terms above. We will divide the estimate in two parts.

Step 1. First we look on large scales, that is [t—s| > 27". To lighten the notation we write
Gup = g(u)—g(v). We also write t,, ( resp. ¢") for the nearest left (resp. right) dyadic point
to t:

kn(t) = arg k|11311n [t—tZ|, tn =ky,/2", t" =t,+1/2".

We start by considering ¢ < 2s. in this case we will estimate the terms tﬁ(Igfl—Igft) and

(t# — sP)(In+t1—I7) separately. Let us start with the first one. Since |t—s| > 27" we have in
particular that s < t and a close inspection of the sums reveals that:

ke (£)—1
n n+1l __ § :
It,S_It,s == fs",s”+1 hs”+1,s + ft;:ﬁw n+1 htn+1 tn+1 —|— ftn tn+1 htn+17tn + ftn t”+1 ht tn+1

2k+1 2k+1°
k=kn(s)+1
Now if we call f(t) = t° f(t) we can write an increment of f as:

fu,v = U—ﬁfu,u + (u_ﬁ_v_ﬁ)?(v)'
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Note that f is a/2—Hélder continuous so that substituting this formula we find:
Fen, (£)—

1 _ _
BB ls, S ufug;l,anhn%{w[( AL S ) () 4
k=kn(s)+1
1 _— _5_
1 ontar) [(snﬂ) ey Z tg,jjl O (tnga) ™ HWH

k=kn(s)+
kn+1(t)

i 1
Slgsellbley| Y G ﬁw]
k:kn+1(s)+l

1 1 _ _
S gug 1z 1Pl.2z, sena=sy [(Bng1 () + 1) — (kg (s)+1) 7]

where for the first inequality we have used that for © > v we can estimate v ?—u=# <
(u—v)v—5-1 and for the second inequality we have used that since /2 < 1, (k/2")~1+%/2 <
(1/27)~1+2/2 In the last line, since § € [0, 1), we estimated > k=% < 27 b1 2Py for a > 1
and we set ¢ = (a+03)/2—1 > 0. Now using the assumptions on ¢ and s we can estimate the
last quantity as follows:
tﬁyyjfs In+1HLz1Z2 < 9neys ((tr )= —(snt1)1-5) oo
|t—s|7/2 (t—s)7/2 - (t—s)7/2

(sn+1)*5(tn+l_8n+1)

<2° ”%5 (yt s|' V2 42— 5| TY/2) < 27me,

now we treat the term (% —55)(1;”1 — I7). Here we only need to adapt the previous calcula-
tions:
(7 =) (T = Iz

(28) |t_8‘7/2 Z129 < (t—s)1—7/285—1|u;z+1 InHL

2172

< 2fngsﬁfl((Sn+1)1fﬁ_27(n+1)(17,8)) < 9—ne

where in the last line we have estimated (s"*1)!=# < s1=F 4 2-(»+1)(1=8) together with the
fact that s > 2-("*1) since |t — s| > 27" and t < 2s.

We now consider ¢ > 2s. This time we will estimate the two terms t°I; and s°I, separately.
Indeed in this case we find ¢t — s > ¢/2 and we can estimate:

9L 1) = P (I 10|

2129 <t 'y/2+,5HIn+1 It HL 45~ 7/2+5H1n+1 In
[t—s]72 o=

HL z12”

so that similar calculations to the ones from Equation pull thorough.

Step 2. Now we have to consider the small-scales case with respect to n. If |t —s| < 27"
the increment I{fS—Iijl can assume only one of the following three forms according to the
position of s, ¢ w.r.t to dyadic points, assuming s, ¢t are not dyadic themselves (i.e. of the form
k /2n+1):

ftn7tn+1ht75 lf Sn+1 > t, ftn7s”+1ht,s lf Sn > t7 Sn+1 < t7 ft”,t”+1ht,sn lf Sn+1 < t.

and these formulas can be extended continuously in the case that one or both of the points
s,t is dyadic. Here the difficulty is a formality, namely that in our notation the points
t",t"*1 do not depend continuously on t. By continuity if is sufficient to control the Holder
seminorm for non-dyadic points. We show how to estimate the second term. The others
follow similarly. As in the previous discussion we have:

t9] fon i by g| < P ((smHh)TR27ne/2 o (sn ) TR/ 29mn) | g1/2 < 9Tne2 | g|7/2,
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where in the last step we used that s"t! = t,,; and s"*! > 2-("+1) together with the esti-
mate t# < (t,,,1)° +27"8. The result regarding smooth functions follows from the properties
of the Riemann integral. O

We also need the following reformulation of [GIP15, Lemma A.8].
Lemma D.2. For a € R,§ > 0,t > 0 it is possible to estimate
|(Td=Poyullze < 12l oo
Proof. For any ¢ > —1 it follows from [GIP15, Lemma A.8]:
|(Id-P)Agul e S ¢9/2 < 197229037 | Ajul 2o

J~q
The result then follows by multiplying with 27 and summing over g. O

Finally we can prove Schauder estimates for time-dependent distributions.

Lemma D.3. For any g € [0,1), a,v € (0,2) such that a+vy > 2and 0 < n < y—2a/J and
0 < Ty <T, <Ty there exists a continuous bilinear map

V geﬁ(é_t,_t)([T@? ]) XgW( )([va ]) %gﬁ(lit)([T&TT])?
such that
HV(fa h)Hv{ff(ilt)([TlvTrD STh Hf”{gf(ﬁ_t)([njr H ||.$V >( Te,T7))"

Similarly, under the same assumption on 3, «,~, for given z; : R>g — p(w) point-wise in-
creasing, 1 = 1,2, we can build a map between the spaces

V. L20((0,T0]) x Z2(0, Th]) — L22(10, Th)),

2122
such that
||V(f, h)”gfl’%([ojh}) STh Hf”fzﬁlva([ojh})||h||$22([0,Th})

forany 0 < n <. For f,h € C;°([0,T] x R;R) the map Vr, is the convolution with the heat

kernel: .

VTz(fv h)(t> :/ P(S_Tf)fsashsdsa

T,
with the silent identification of Vi with V.
Proof. We prove only the result regarding exponential weights, since the second one follows
via the same calculations and is simpler. In addition, for clarity and without loss of gener-
ality we assume [1y,T,,] = [0,7T]. Let us fix f € .Zﬁ (+8) and h € ZV and let X be the Young
integral from Lemma [D.]] m X; = [§ fsdhs. We approximate the convolutlon with the heat
kernel V(f, h) in the following way:

|2nt]—1
V= > P-t)Xy, g
k=3

This approximation has the advantage of simplifying our calculations, but the disadvantage
of not being continuous in time. We want to show that V;* converges to some V; which lies
in X’bglit) for n < y—2a/4. For this reason fix x,¢ > 0 small at will such that y+x > 2 and
¢ = (n+r+e)/2+a/d < 1. We divide the proof in two steps, estimating the spatial and the
temporal regularity differently. For ¢,,,t",t}, k,(t) we use the same definition as in the proof
of Lemma [D.1l
Step 1. We show that for fixed ¢ the sequence V," converges in ¢

proof we show that:
DIV =V g

n>0

(i) As in the previous

S 11z, el

e(l+t) ™ p(a)
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thus deducing the existence of a limit V; with sup;c(o 7 t°||V;

O < .
G S Il [l We

can write the difference of the increments as:

|27¢]—1
+1 _ +1 +1 +1
V=V = ];3 (P(tgk-&-l_tgk )_Id)P(t—tng)th]jjwt;,jjl

= P(t=t0) Xt 1,60 Lo ir (955) — PO X i1 na L (=5

Now we can estimate
[27¢]—1

K:(l_'_t) ~ Z 2(n+1)1{/2 ||P(t t2k+1)(Xt2:ﬁ2,t2,;"+11)H(ﬁ:(ﬁrt)

v =vy

||th+1,tn G HXtZH,tgH ||$f;(l€+t)

|t_tn|(n+s)/2 1{kn+1(t)>5} + ‘t—t§+1’("+5)/2 {kn+1(t)=5}

+

[27¢) -1 Xont1 i1 -
H t2k+27t2k+1 H(gp<2)e(l+t)
~ 1 2 2 5
P 2(nt1)r/2|t—gn| (n+rte)/2+a/
X o X"H'l n+1||cp—¢
+ || tnt1,tn %ﬂp(a)e(H»t) 1 n H t4 ’t3 6 oeye(iat) .
[t—ta[Crre)/2rafs et 0208 T gt Gy /arafs et (0700

where we have applied the first Schauder estimate from Proposition and the bound
I f G oot < |t—s|=/0)| f G for t > s. Now we have to estimate the norm of the incre-
pla)e e s

ment. Here the time explosions come into play: we write X, , = v ?X,, + (v ?—v %)X (v),

with X (t) =t X (t) € ¢/ QL;?a)e(l +) according to the result of Lemma Since v —u =P <

(u—v)v~"~1 we can estimate

. N 3 < (4n+1 \=Bo—(n+1)v/2
X ipra, s e S () ™72 ||f||gf(ﬁt> 1l -

At this point we can conclude, since:

|2t —1
VPV g, S Ml (2703 2 e-tg<(agt)
k=1
N (tn)—ﬁg—(n+1)w/21 N (tg+1)—62—(n+1)7/21
1 (tte)/2+a/s - {Ent1(t)>5,tn<tni1} it |(nte)/24a/s  knt+1(H)=5}
=N et T2
with 9 = (k+7)/2—1. Now the sum can be dominated by an integral:
[27¢]—1 [27¢]
> 2R () P S / t—s| S5 Pds <1767 <P
e 32-n

where we used that 2‘”(15’2%:1)‘5 <27t TF < 2P fttg“ s Pds as well as the fact that ¢ < 1.
Finally we bound the two rest terms. Under the condition ¢,, < t,,,; we can estimate

—Bo—(n+1)y/2
\(;n)t ]B(?Pri)/z:;(; < (t,) P2~ () (y=n=e)/2=a/d < y=Bg—nogn(C—1)

since (t,/t)™? < (1-1/t27)78 < 28 because k,1(t) > 5 and thus t > 27"*2, Similarly we
can treat the last term:

(tg+1)_ﬂ2—(n+1)'7/2 —Bo—np n(C*l)
|t—t3TL|(nte)/2+a/s ST .

Since ¢ > 0 and ¢ < 1 this allows to deduce the spatial regularity.
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Step 2. Now we address the temporal regularity. Our aim is to estimate:

||t5%*sﬁvs||Lgfl+t) - )
5|2 S Hf||g§ﬁt)|| ||z;(a>-

sup
0<s<t<T |

For simplicity, as there is no difference w.r.t. the previous case we omit taking care of the
norm of the functions. Let us first consider ¢ > s such that ¢t < 2s. Here we rewrite the above
quantity as:

V=5V = 17 (Vi=P(t—s)Vi) + t°(P(t—s)—1d)V, — (t°=s") V..

And we estimate all three these terms separately. The first one can be written as the limit:

|t2n ] —1
Vi=P(t=s)Vs = im Wy, W/, = > P{—t) X
[s2™|+1

since the rest terms vanish in the limit. At this point we estimate W as before:

[t2"]—1
1 1 1 1
WE Wi i, < S PO ) TPt X o iz,

[s27 |41

+ |’(P(t—sn+1)Xsn7sn+l + P(t_tn)th+17tn)1|t—8‘227n”L:?l+t)

_ [t2" -1 (tg;il)_ﬂ (Sn+1 -8 .

~ Z 2(n+1)(/@+7)/2’t_tn|m/2+a/5 + 2n('y/2—a/5) [t—s|>2—"n
[s27|+1 k

t
< 2"5( / wP (t—u) 2 gy 4 P \t—sw/?) < 27| —s| 2
S

with o = [(y—n)/2—a/0]A[(k+7)/2—1], where we used the fact that || f
t <2sand 1—k/2—a/é > n/2 we have estimated the integral by:

%0 S || fllLe and since

t 1
/ U_B(t*u)_ﬁ/2_a/5d’u, S t—B—n/Q—a/6+1 / (17u)—n/2—a/6du 5 t_ﬁ(t*5)1_5/2_a/5.
s s/t
As for the second term since ¢t < 2s and via Lemma and the results of the first step we
estimate

1t (P(t—s)~1d)Villz,,, S [t=s]".

e(l+t) ™~

Finally, for the third term we estimate:

(=" )Vallee,, S (8=) 771V e

e(l+t) ™ e(l+t)
for any 1 € (0,1). For this purpose we follow the calculations in the first step. Indeed

t
Hth_V;nJrlHLo?lH) 52—71@/ |t_8|—6/2—a/58—,8d8 < H1—B—¢/2—a/s
e L O

so that the result follows from the previous estimate by choosing 1 = £/2—a/J, since 1—p >
n/2. If we suppose that ¢ > 2s we can estimate:

1£7Ve=5"Vel Lo

(1) B=1/2|| 11 e
< supt? Vil

|[t—s|n/2

and this quantity can be bounded via the arguments we just used. This concludes the proof.
The result regarding smooth functions follows again via Riemann integration. O
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