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1 Introduction

During the last past years, some spectacular advances have been made in order to define
and solve some stochastic PDEs driven by a Brownian noise with a very general spatial
covariance structure. This has been achieved for instance in the infinite dimensional
setting in [24, 23] for both heat and wave equations, while the multiparametric setting
has been treated first mainly for the 1-d wave equation in [30] and [3], and for the 2-
dimensional case in [6] and [20]. The Walsh setting for SPDEs ([30]) has been generalized
then in [5], leading to a quite complete picture for the stochastic heat equation, and
also for the wave equation up to dimension 3, allowing some deeper study in [25, 26, 7].
Notice also that an effort has been made in order to cover the case of Lévy noises e.g. in
27, 17, 14, 21].

On the other hand, since the recent introduction of fractional integrals [33] and rough
paths (see [18, 16]) techniques in probability theory, it has been clear that the pathwise
method could be a good way to extend the notion of stochastic differential equations to
a wide variety of noises. However, while this strategy has been explored thoroughly in
the case of ordinary differential equations (see e.g. [4, 22]), the case of stochastic PDEs
is still widely open. Indeed, if the case of linear heat [29] or wave [2] equations driven
by fractional noises has been considered, sometimes leading to optimal results, only some
very partial results are available in the case of non-linear equations: let us mention for
instance [19] for stochastic evolution equations driven by a fractional noise, with a very
regular space covariance. In this context, we have started to build in [12] an extension
of Young integrals to the evolution setting, which allowed us to solve the stochastic heat
equation driven by an infinite-dimensional fractional Brownian noise with a non-trivial
spatial covariance structure. Observe that, while limited to the Young case, it seems that
the methods introduced in the latter reference can be extended to the rough path case
(see [13]).

The aim of the current paper is to show that the approach initiated in [12] can be
extended to hyperbolic PDEs, and we will illustrate this fact by considering the stochastic
wave equation in R, of the form

0*Y 0*Y -
ﬁ(s,t) — w(s,t) =o(Y(s,t))X(s,t), for (s,t)€[0,T] xR, (1)

with initial conditions given by

Y (0,t) = a—Y(O,t) =0, for teR.
0s
In equation (1), o stands for a smooth function from R to R, and X represents the noise
which drives the equation. As usual in the SPDE theory, (1) is understood in the mild
sense, which can be specified as follows: we will say that Y is a solution to (1) if, for any
(s,t) €10,7] x R, we have

Y (s, 1) = / /C 0¥ (0, 0)) X (d o), 2)
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where C(s,t) denotes the light cone with vertex (s,t), that is the triangle delimited by
the points (s,t), (0, + s) and (0, — s), and where the integral defining equation (2) is
understood in the Young sense. Notice also that a usual way, initiated in [30], to simplify
the computations associated to Equation (1), is to perform a formal —7 rotation on the
equation itself. This manipulation, which can be made rigorous whenever X is a smooth

function, transforms (1) into an equation of the form:
vty = [ [ ol v))e(du, dv), (3)

where now C(s,t) corresponds to the light cone with vertex (s,t) and projected to
the line {(s,—s),s € R}, that is the triangular domain delimited by (s,t), (s, —s)
and (—t,t). In the previous, one also has to set (formally) y(s,t) := Y (”728, “725) and
x(s,t) == X (”725, %), so the new domain and initial conditions will be determined by
this change of coordinates (see Section 3 for details). This variation in the formulation

(0,£+5)

\\ Y
R

(s,.1,) (s201)

C(s,t) v
(s,1)
(0,t—5) \

Figure 1: On the left, the backward light cone with apex (s,t) is represented, while on
the right one can see a graphical representation of a rectangular increment of the rotated
light cone C.

is important for geometrical and computational purposes, since it allows us to take ad-
vantage of the rectangular increments of both processes x and y (see Figure 1 for an
illustration of this fact). Then, with this change of formulation in mind, we will give some
existence and uniqueness results for Equation (3) driven by a general class of noises whose
rectangular increments are Holder continuous with Holder exponent > % (see Theorem
3.4 for a precise statement).

One particular case of interest for us will be the two-parameter fractional Brownian
motion or fractional Brownian sheet on [—T,T]?. That is, for Hy, Hy, € (0,1), = is a
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centered Gaussian process defined on a given complete probability space (2, F, P), whose
covariance function is given, on any quadrant, by

E(z(s1,t1)x(s9,t2)) = R, (|s1], [s2]) R, ([ta], [22]), (4)

(s1,t1), (s2,t2) € [=T,T], where Rg(s,5), s,5 € [0,7], is the covariance function of a
standard fractional Brownian motion with Hurst parameter H € (0, 1):

1
Ry(s,58) = 5(s”’ + 81 — |5 — 5*). (5)

Let also H"7(D) be the space of functions defined on D C R? having a Hélder regularity
of order « in time and ¥ in space (see Definition 2.1 for the precise requirements). In this
context, our existence and uniqueness result will be the following:

Theorem 1.1. Let x be a fractional Brownian noise defined by (4) with Hy, Hy € (3,1).
Suppose that o is a bounded function in C3(R) with bounded derivatives of any order.
Then, Equation (3) admits a unique solution y such that y € H"™(R), for any rectangle
R around the origin and any n < Hy,n < Hs.

As mentioned above, this paper can be seen as an extension of [12], but the method-
ology used here is quite different from the evolution type considerations contained in this
latter reference. Indeed, it seemed easier, in the case of the wave equation, to consider
the problem at hand in the multiparametric setting. This has lead us to the following
global strategy:

1. Construct first a general Young integral on rectangles R C R? whose sides are par-
allel to the axes. This integral will have the form [ fdg, for two Holder continuous
functions f, g : R — R, with large enough Holder indexes. Notice that our construc-
tion is inspired by [11], but it is expressed here directly in terms of convergence of
Riemann sums, while [11] uses a 2-d analog of the A-map defined in [10].

2. Extend this Young integral in order to cover the case of a domain R which is
a triangle with two sides parallel to the axes. This is done in a straightforward
manner, by writing the triangle as a countable union of rectangles.

3. Once our Young integral is constructed, the existence and uniqueness result will be
obtained by an extension of the usual fixed point argument for differential equations.
It is worth noticing here that our computations for this step will be quite delicate,
in spite of having chosen a very regular coefficient o. Indeed, though o € C}(R),
we will see that its interpretation as a map from H”7 into itself does not enjoy the
properties one usually assumes for the resolution of Young equations: in fact, it is
only locally Lipschitz with quadratic growth, a fact which will add some technical
difficulties to our analysis.

This strategy will be made more explicit in the remainder of the paper, but let us mention
at this point that, to our knowledge, Theorem 1.1 is the first existence and uniqueness
result for a non-linear wave equation driven by a general kind of noise, and in particular
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by a fractional Brownian sheet (see however [2],[8] and [28] for an analysis of the additive
noise case for hyperbolic SPDEs). We hope to extend this approach to a more irregular
noise in a subsequent publication. Let us also mention that some of our techniques can
be related to those developed in [31] for numerical approximation purposes.

Our paper will be structured as follows: at Section 2, we will define our general notion
of Young integral in the plane. Then, we will solve the wave equation at Section 3: Section
3.1 is devoted to the extension of the Young integral to the light cone. We settle our fixed
point argument at Section 3.2. The explicit application to the fractional Brownian noise
is left for Section 3.3.

Along the paper we will use the notation C' for any positive real constant, indepen-
dently of its value.

2 Two-dimensional Young integrals

This section is devoted to a general result on Young integration in the plane, which, to
our knowledge, cannot be found in the literature, in spite of being quite elementary: we
consider a rectangle R = [sq, so| X [t1,t2], where s1, $9,11,19 are arbitrary real numbers
such that s; < sy and t; < ty, and we show that, under some regularity assumptions on
the functions x,y : R — R, the integral [ [, y(s,t)z(ds,dt) may be defined as a Young
integral.

Let us be more specific now about the regularity we will impose on the functions x
and y, and let us define the function spaces we will consider in the sequel. First of all,
suppose that the rectangle R is contained in a sufficiently large square R = [Ry, Ry]?,
which will be fixed throughout the discussion. Then, for 7,4 € (0,1), set

CH(R) = {f € C(R), | flls < o0}, (6)

where

”fH'y,’y = sup |f(82’t2> — f(SQ’tl) — f(slth) + f(817t1)| .

s1<sg,t1 <t |S2 - 81|’Y|t2 - tlﬁ
(si,tj)GR, 4,7=1,2

With these notations in mind, the assumptions on x and y will be the following:

Hypothesis (H) The function = belongs to the space C7(R) and y belongs to C*?(R),
with v+ p > 1 and 4 + p > 1. Moreover, there exist two positive constants K, K’ such
that

ly(s,t) —y(s',t)] < Kl|s — §'|%, s,8',t € [Ry, R,

ly(s,t) —y(s,t)| < K'|t —t'|°, s,t,t € [R1, Ry,
witha >1—~vand §>1-—7.

Let us also define the following functional spaces, in which the solutions to our equa-
tions will live:



Definition 2.1. For a function y satisfying conditions (H), we define the semi-norm

1yl := Nlyllo.s + 191110 + [[yll2:5, (7)

where the last two terms in the right-hand side denote the Holder norms with respect to
the first and second variable, respectively. Let then Cg:’é(R) be the space of continuous

Junctions y such that J\yH < 400, and observe that we will mostly consider the particular
case HPP(R) := CH(R).

Let us describe now the discretization procedure we will use in order to define our
integral on R = [s1, $a| X [t1,1s]: for any rectangle @ = [s,s'] x [¢,t] and any function g
defined on @, the rectangular increment of g on () will be defined, as usual, by

Agg = g(s,t) —g(s,t') —g(s',t) + g(s',t).

For all § > 0, we consider (II°); a family of partitions of the rectangle R whose meshes

goes to zero when § decreases to zero. Set II° = ((s9,12));,;, where s1 = ) < s§ < --- <
525 = S9, t1 = tg < t‘f <. 0 <K t%(; = ty. With these notations in mind, we consider the
Riemann approximations
s KP—1k0—1
Zg = Z Z y(5f7t§)AIgjxv
i=0 j=0

where we have used the notation Igj = [s0,82,,] x [t?, tj-ﬂ].

Before stating our basic result on convergence of Riemann sums, let us give an ele-
mentary property concerning the partitions IT°:

Lemma 2.2, Let Ry < s <t < Ry and let s <r; <--- <1, <t bea partition of (s,t).
Then, if k > 2, there exists an integer | € {1,2,...,k} such that
2
[rie1 — 11| < %|t — s,

with the convention that ro = s and rp,, =t.

Proof. It is an immediate consequence of Lemma 2.2 in [16]. O

We are now in a position to state the main result of this section, which gives the
convergence of the Riemann sums defined above to a limit [ [, y(s,t)z(ds,dt) = zg:

Proposition 2.3. Recall that we have set R = [sy, $3] X [t1,ts]. Then, under Hypothesis
(H), the sequence (zgé)(S converges, as 0 decreases to zero, to some limit denoted by zg.
Furthermore, if we consider z as a function of s1, S, t1,ts, one gets that

[ [ ots ads, )| < Clglloe + gl ol (2 = 5172 = 1), (8)
and in particular, z defines a continuous function
RxR — R

((s1,t1), (82,t2)) — zg.



Proof . Fix § > 0 and R = [s1, so] X [t1,t2]. We will develop the proof in several steps, as
follows.

Step 1. We proceed, as in the proof of Proposition 2.1 in [16], by a kind of backward
induction on the number of points of the partition, but instead of suppressing only one
point, we will eliminate a whole column of II°. Namely, owing to Lemma 2.2, we can
choose an integer i € {1,2,..., k% — 1} such that

<Sg+1 - 3571) < 1 (82— s1). (9)
Consider now the new partition II of R defined by

M= {(s0,¢%),i=0,1,...,i—1,i+1,...,k°,j=0,1,...,k°}.

l’j

Then, if we denote by 25 the Riemann sum corresponding to the partition IT, we obtain
that

8 I kO—1 k-1 k-1
R T AR = y(sg—ht? B, Tt Z y( Sz,tf = Z y(si_1, j)A[sl NN R
-
= 2 O(y(smtj) y( Si—15 }S))Afgjw' (10)
j=

In order to get some upper bounds on zgé — 28 let us rewrite the last term in the above

equality as a one-dimensional Riemann sum: set
h(t) = y(s3,t) — y(siy,t), t € [t ta],

B(t) == 2(s),y,t) — x(s), 1), t € [ty ta).
Thus, with this notation, we get

k-1
5
o =g =S () = 30 B (B(t,) — (1)),

7=0
where 7 denotes the partition of [t1, ] given by {t; =) <) <--- <9, =t,}. We will
use now the same kind of arguments as in [16, Proposition 2.1] to get suitable bounds on
Jo(7). Indeed, applying Lemma 2.2, we can choose an integer j € {1,..., k% — 1} such
that

2
(0, -t ) < 5 1(t —t). (11)
One is then able to construct a new partition of [t1, f5] in the following way:

Fom{t =) < < <H <o <ty =t}



Hence, owing to the definition of h and [, Hypothesis (H) and the bounds (9) and (11),
we obtain

() = J°(7)

=IB(E) — B )| x B (8,,) — ()
A, x A 2]
<l allzlls (2 — 85008 — £8P (8, — 87 (8 — 1)

EN @
Sc(k(s _ 1);;:(];)5 ’Y_’y1>ﬁ+’y (32 — 81>P+’Y(t2 . t1>p+’7.

We can now proceed in a similar way to [16, Proposition 2.1]: suppressing a carefully
chosen point of 7 and reiterating the process, one obtains, thanks to Hypothesis (H), that

17(7) = He) (HC) —10) | < OIS 00—t 0

Thus, going back to (10), we get that

~ x ~ ~ ~
2 — 2h — Ef| < C|i%|5|p’_p||1)ﬂzﬂ(32 —51)"(ta — 1),

where E? = hl(t;) (lg(tg) — lf(tl)). Now, one may reiterate the process and suppress a
suitable column of II, so that we end up with

E—1 ES—1
S Al
2r = 2 Y1) AL, e, 18| S Cllyllppllallys(sz = )77 (8 = 1) + 37 |E7 .
7=0 r=1

(12)
Let us estimate the last term of the right-hand side of the above inequality: for any
r=1,...,k° — 1, the integer i, is an element of {1,...,k° — 1} such that (s ., —s} ;) <
%(32 — s1). Hence, by Hypothesis (H), one easily gets that
k-1

> 1B < Cliyllialle
r=1

v (82— 51) 7Tty — ).

Plugging this bound in (12), we obtain that

k-1

3 PN
2r = 2 Y1) AL, w1 T SCIYlppllallya(sz — )77 (8 — 01)7H
=0

+ Cllylhiallllss(s2 = st = t1)7,  (13)

and we remark that the above bound (13) is valid for any rectangle R and any partition
I1° satisfying the underlying conditions.

Step 2. Define now Zfsvt) = zgs, where Ry = [0, s] x [0,1], for s, € R such that Ry C R.
We aim to show that the sequence (Z{S&t))g has a convergent subsequence. However, owing
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to Ascoli’s Theorem, it is sufficient to prove that for any positive real number K, there
exists 7 > 0 such that
sup |2 — Zb| < K, (14)
P—Qll<n

where P = (s,1), Q = (5, 1).

In order to check the above condition, we consider P = (s1,t;) and Q = (s2,12)
two points satisfying s; < sy and t; < t9, so that we can consider the rectangle R =
[s1, S2] X [t1,1s]; the case where the conditions s; < s, and t; < ty are not satisfied can
be treated using the same arguments. Let (I1%)5 be a family of partitions of the rectangle
0, s9] x [0,%5], formed by rectangles whose sides are parallel to the axes. In order to
avoid tiresome notations, we denote again by (s,5), 7 =0,1,...k°, j = 0,1,..., k%, the
elements of IT°. Moreover, for the sake of snnphmty we may assume that there ex1st two
integers 1 < n < k%, 1 < r < k° such that s = s; and 2 = t;. Then, owing to (13) for

the rectangles R, [O,Sn X [0, t2] and [s +1,52] x [0,#2_,], we obtain that

5 n—2 k%—1 E—1 r—2
II
Zy = Zpl = |+ 2yl )Ag 3 S y(sh i) Ay
1=0 j=r+1 1=n-+1 7=0

ES—1

<C {(32 — 5)P Tty — ¢ )p+v + (89— 51)"T(ty — 1) } Z y(s1,t ] 51 salx[t9,45, 17

k51

> Y0, 8) A ey 1@

j=r+1

+C {<Si—1)p+v(t2 — )T (50T (te — 1)4) }

+0 {<32 - 52+1)p+v(ti—1)ﬁ+& + (82— 5i+1)7+a t_ } Z y(s1,t ] Alsy 5] 119,110 -

(15)

Let us bound now the terms in the right-hand side of (15): first, the sum of all the
terms containing products of powers of (s — s%)’s and (¢ — ,)’s can be bounded, up to
constants, by

(82 — 81)p+7(t2 — t1>ﬁ+:y -+ (82 — 81>7+a<t2 - tl);}’ (].6)
4 (ty — 1)+ (ty — )7 4 (53— 51)°T7 + (59 — 51)7F

Hence, we are left with the terms in the right-hand side of (15) involving sums. Let us
sketch the calculations for the first of these terms, namely

kd—1
6 — S
S° = Z y(slatj)A[sl,sg]X[]t§+1}x7
j=r

since the two remaining terms can be treated analogously. The quantity S° can be rewrit-
ten as a Riemann sum, in the following way:

ES—1

= Z_: y(sl,tf-) ]+1) - l(t6>>



where [(t) = x(s2,t) — z(s1,t). Then we use the suppressing point argument, as it has
been done at Step 1, and the regularity properties of  and y. This easily yields

1% < Cllyllasllzllya(s2 — s1)7(t2 — t) 7 + Jy(s1, t)||1(t2) — U(t1)] (17)
< Cllyllasllzllvg (s2 — 1) (t2 — t1) 7P + Cllyllscll 245 (52 — $1)7 (2 — t1)7.

Hence, plugging (16) and (17) into (15), we get an upper bound of the form
12— ZY) < O [(s2— s1)" + (2 — 01)¢]

with p, £ > 0, from which inequality (14) easily follows. Thus, owing to Ascoli’s Theorem,
there exists a subsequence of (Z°)s converging uniformly to some continuous function Z on
R. We make an abuse of notation and we denote also by (Z?)s the underlying subsequence.

Let us go back now to the definition of z, and for R = [s1, s5] X [t1, 1], set zgr =
Zp+ 29 — Z(s ts) — L(snt1)- Let us show that z%é converges to zg, when 0 tends to zero.
For this, notice that we have the following decomposition:

m _ 1’ g 11° g
FR = RQ AP T R0s1x[tite] T Pls1,82]x[0,t1]"

Thus, taking limit as ¢ tends to zero in the above expression, we obtain that zgé — ZR.
Furthermore, by continuity of Z, we deduce that the map (P, Q) — zg is continuous.

Step 3. Let us check that the limit of (21")s is unique. This will be proved first when
considering a particular integrand, namely a function y defined by some rectangular
increment of a given path y. Secondly, in the next Step 4, we will express zgs in terms of
a Riemann sum with respect to the function y and other suitable terms, which will finally
lead us to the uniqueness of the underlying sequence.

We will make use of the following fact: by a slight elaboration of the calculations
done in the preceding Step 1 and Hypothesis (L), it can be proved that, for a rectangle
R = [s1, 89] X [t1,1s], we have

6 ~ ~
|z — y(s1,t1)Agz| < C||$||w<||?/||p,ﬁ(32 — 51) P (ty — )P
+ [|yllta(s2 = s1)7T(t2 — t1)7 + ||[yll1:5(s2 — s1)7 (t2 — 751)&%)- (18)

For a given function y satisfying Hypothesis (H), define then the function y : R — R as
follows:

X(S7t) = A[sl,s}x[tht]yu (Sat) S R? (19>

and notice that y depends on our particular choice of rectangle R. Let us first study the
regularity properties of x: for any rectangle R, contained in R, it can be easily checked
that Ag,x = Ag,y. Owing to Hypothesis (H), this implies that xy € C*?(R). On the
other hand, if s, s’ € [s1,s5], s < &, and ¢ € [ty, 5], it holds that

(5, 8) = X(5 )] = | Ayl < O = 5)7(t — 11)P.

10



Thus, the function x(-, %) is p—Holder continuous uniformly with respect to ¢ and, more-
over, one has that ||x||1.,, < C(t2 —t1)?. Analogously, it turns out that x(s, ) is p—Holder
continuous uniformly with respect to s satisfying ||x||2:;p < C(s2 — s1)”. Summing up, the
function y belongs to the space H*?(R).

Hence, the calculations carried out in the preceding Steps 1 and 2 hold true if we
replace y by x. In particular, by (18) and the above bounds for the Hélder norms of ¥,
we have the following estimation:

‘Zg;a) < K(s2— 1)ty — 12)17, (20)

where we have denoted by Z;?iz the Riemann sum corresponding to the function y, that is

E—1k%—1

X,R_ZZX 17]A15x

=0 75=0

Moreover, owing to Step 2, we obtain that the corresponding sequence (Z?);s has a conver-
gent subsequence and therefore deduce that z)?; converges, as 0 decreases to zero, to some
limit zg; notice that, in order to simplify notation, we do not point out the dependence
of x in Z° and zp.

Let us check that the limit of ( )5 is unique. For this, we follow the same lines as

in the proof of Proposition 2.1 in [16]. let Z be another limit of the sequence (Z%)s and
set Zr = Zp + Zg — Zisy 1) — Z(soy) (vecall that P = (s1,1;) and Q = (s2,12)). By (20),
we obtain that

|2 — Zr| < 2K (sy — 1) (s — )77,

which is indeed true for any rectangle R. Thus, for any partition I1y = {R;; = [si, si+1] X
[titit1),i=1,...,k,7=1,...,1} of R, the following relation holds true:

k l
lzr — Zrl <. |2k, — Zr,,|
i—1j—=1
k [

S2K YD (siv1 — 8i) Pt — )P

i=1j=1
< 2K(so = s1)(ta — 1) (SUP(Sz’H - S@')Wpl) <sup(tj+1 - tj)%ﬁl) .
‘ i

Since v+ p > 1 and 4 4+ p > 1, the above supremums tend to zero as the mesh of Il
decreases to zero, which proves that Zr = zr. Therefore, the limit of (2, )5 is unique.

Step 4. Now we will show that, going back to the notations of Step 3, the sequence (zgé)g
has a unique limit. Recall that
kK —1k5—1

Z Z Yy Smt? Alijx>

=0 7=0

11



where z and y satisfy Hypothesis (H). Then, the key point of our strategy is to decompose
2 in the following straightforward way:

k-1 kS—1

8 8
2n = 2ert+ 2 Yl t)A,, solx (0,69, 1T T >y Smtl)A[
j=0 =0

}X[tlvtﬂx - y(slv tl)ARI’,

z+1

(21)
where the function x is defined as in (19). Now, the uniqueness of the limit of zg; has
been established in the previous step. On the other hand, owing to Hypothesis (H), we
are able to apply the convergence results in the one-dimensional setting (see [32]) in order
to obtain that

ES—1 ta
%%(Zy&wﬁmmwﬁﬂJZAy@wﬂm%w—ﬂ%@%

K0—1 5o
(151{% (Z ) Szvtl A[sl,sz+1]x[t1,t2]x) :/ y(uvtl)d(x(u’tQ) - x(ua tl))a

S1

where these limits are uniquely determined as one-dimensional Young integrals. Going
back to relation (21), this finishes the proof of the uniqueness of the limit for the sequence
(z1")5. Moreover, the following relation is fulfilled:

//Ry(u, v)dx(u,v) :// A[Shu 1x[t1,0] y) dx(u,v) + : y(s1,v)d (z(s2,v) — x(s1,v))

+/ (u, 01)d (2, t3) — 2(u, 1)) — y(s1, 1) A g,

Step 5. Eventually, owing to (18), it is readily checked that

[ [ s, 0a(ds. dt) < Clyll+ lyDllalhs(s2 = (k2 = 1),

for any rectangle R = [s1, o] X [t1, t2], which ends the proof. O

Remark 2.4. Assume that the functions x and y satisfy the same hypothesis as in the
previous Proposition 2.3 and let R = [s1, s3] X [t1, ta] be a rectangle. Then, as a consequence
of Equation (18), we obtain the following estimation, which will be repeatedly applied
throughout the proof of the existence and uniqueness of solution’s theorem to the wave
equation (Theorem 3.4):

‘//R?/(u, v)x(du, dv)| < CHx”M{Hwa(Sz — 51ty — t1)"

+ <(52 —51) P (ty — 1) 7P + (s — 1) (b — 1) + (52 — 1) (t2 — tl)%ﬁ) }
(22)
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3 The wave equation

Let us turn now to the equation of main interest for us, that is the following formal version
of a perturbed wave equation
%Y Y -

ﬁ(s,t) — W(S’t) =o(Y(s,t))X(s,t), for (s,t)€][0,T] xR, (23)

with initial conditions given by

Y(0,t) = ?S/(O,t) —0,teR.

Recall that we have chosen to solve Equation (23) in the mild sense, after a formal rotation
of —Z in the coordinates (s,t). Hence, setting (still formally)

s

4

t+s t—s t+s t—s)

y(s,t) =Y <ﬁ ﬂ> and (s, t) = X <ﬂ 5

we will try to solve an equation of the form
vt = [ [ ol ))e(du, dv), (24)
C(s,t

where, as mentioned in the introduction, C (s,t) corresponds to the light cone with vertex
(s,t) projected to the line {(s,—s),s € R}, that is the triangular domain delimited by
(s,t), (s,—s) and (—t,t). Then, the natural domain of definition of the rotated equation
will be

Dp:={(s,t) € R,—s <t < —s5+ 2T}, (25)

for a given arbitrary T' > 0, where R denotes a fixed large square around the origin. The
new initial conditions are given by
dy 0

_ Y
B (s,—s) = ——(s,—5), s €R. (26)

y<87 _S> = 07 at

Obviously, Equation (24) assumes implicitly that x and y satisfy Hypothesis (H), with
R containing D7, and all our statements will make use of this hypothesis. Then we
will show at Section 3.3 that this assumption can be made when z is a two-parameter
fractional Brownian motion. We will also assume that the integral defining Equation (24)
is understood in the Young sense given by our Proposition 2.3.

Before going into the details of the definition of our equation, let us specify first our
assumptions on the function o. In fact, the main property we will need on this coefficient
can be summarised as follows:

Hypothesis (L) ¢ : R — R is a smooth function preserving the regularity properties
on spaces of the form H??(Dr), for p,p > 0. Moreover, it satisfies the following two
conditions:

lo@)Il < Cllyll(t+ [yl (27)
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lo(yr) — o)l < K (v = valle + [ly2 — v2l))
2
< (L4l + lall + llys = wll + (lwall + Nl = w2l)?) . (28)
for any y,y1, s € H??(Dr) and some positive constants K, C.

This assumption will be made throughout the paper, and one should observe that it is
satisfied in the following simple case:

Lemma 3.1. Assume that o is bounded, belongs to the space C3(R) and has bounded
derivatives. Then, Hypothesis (L) is fulfilled.

Proof. In this proof, we will use the same kind of arguments as in [13], and thus only the
main ideas of our strategy will be sketched. To begin with, we show that o preserves the

regularity on spaces of the form H*#?(Dy), which amounts to control all the norms used
in (7) to define [|o(y)||.

First of all, let us deal with the regularity of o(y) on rectangles. For any rectangle
R = [s1, 2] X [t1, 2], the following equality is fulfilled:

Apoly) = [ dr [ dro.0.0(atr. ).

where

a(r,7) = y(s1,t1) + r(y(sa, t1) —y(s1,t1)) + 7(y(s1, t2) — y(s1,t1)) + rrAgy. (29)
Thus,
Ago(y / dr/ dr o ))0,0-a + " (a(r,7))dad.al

and, as in [13], one can deduce that

[Ara ()] < Cllyll(1+ [lyll)(s2 — 51)"(t2 — t2)”.

The (1 : p) and (2 : p)—Holder regularities follow from the Lipschitz property of o. Indeed,
it is straightforward to check that ||o(y)|1.,, < C|ly|l1, and ||o(y)|l2p < Cllyl|2:5- Hence,
we conclude that o(y) belongs to H”?(Dyz) and, moreover, that condition (27) is fulfilled.

On the other hand, we have to check that o satisfies the local Lipschitz property (28).
Let us sketch the calculations concerning the (1 : p)—Holder norm; the (2 : p)—Hoélder
norm may be carried out using the same arguments: let s,,¢ be such that (s,t),(s,t)
belong to R. Then, following the same lines as in [13], it can be proved that

o(1(5,8)) — (s, 1)) — o (11 (5,8)) + o (a(5, ) = /0 " /O L 4r0,0.0( (7)),

where 0" (1) = y"(5) +7(y"(s) —y"(5)) and y" = yo +7(y1 — y2). Expanding the right-hand
side of the above expression and using the assumptions on ¢ and vy, yo, one ends up with

lo(yr) — o)l < Cllyall Uy = v2lloo + lly1 — w2ll) + llyr — vell (1 + |y — v2lls) - (30)
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As it has been mentioned above, we have an analogous bound for the (2 : p)—Holder
norm.

Eventually, in order to deal with the regularity on rectangles of o(y;) — o(y2), we
notice that the following equality holds true:

Ag(o(y1) — o(y2)) / dr/ dT/ dv0,0.0,0(a"(T,v)),

with a” = a; +r(as — ay) and a; defined as in (29) but with y replaced by v;, i = 1,2 (see
[13]). Then, it can be shown that

lo(y1) = a(ya2)llps < Cllyr = vl
+C ([l = valloo + lyr = w2ll) Ulyall + v — w2ll) U+ Nyl + o —w2l) - (31)
Putting together the bounds (30) and (31), we conclude the proof. O

We are now ready to define rigorously our wave equation (24).

3.1 Extension of the integral to the light cone

A first step towards a rigorous definition of Equation (24) is to extend slightly our defini-
tion of Young integral in order to cover the case of a triangular domain like C(s,t). This
will be done by a straightforward limiting argument, as follows.

Let R(s,t) be the set of families of rectangles (R,), of the form [s7, s3] x [t}, 5], such
that W32 | R, = C(s,t) and
Z Yty — 1) < 400, (32)

and suppose for the moment that R(s,?) is a non-empty set. Then, if z,y satisfy Hy-
pothesis (H) from Section 1 with C(s,¢) C R, the integral

// w(ds, dt)

is well defined, for all n > 1. Moreover, by relations (8) and (32), for (R,), in R(s,t),

the series
// o =(ds, dt) Z// x(ds, dt) (33)

is finite and the limit does not depend on the chosen element of R(s,t). From now on,
the integral [ [o(,4 0(y(s,t))z(ds, dt) will be understood by means of (33), which gives a

reasonable definition of a Young integral on C(s, t).

Remark 3.2. Suppose that the functions x,y satisfy Hypothesis (H) and that o satisfies
Hypothesis (L). Then, owing to Proposition 2.3 and the considerations above, the integral
of y with respect to x, namely

(s,t) //C(S ) )z (du, dv),
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is well defined. Moreover, it can be easily seen that, for any rectangle R = [s1, S| X [t1, t2],

we have
Agl = // x(du, dv);

a graphical proof of this fact is given in Figure 1. Taking into account relation (8), this
implies that I € HY7Y.

Example 3.3. Let (s,t) € R and consider C(s,t) the rotated light cone with vertex
(s,t). Assume that x,y satisfy Hypothesis (H) with v + 4 > 1 (this condition will be
implied by the assumptions in Theorem 3.4). Assume also that o satisfies Hypothesis (L).
Then, R(s,t) is a non-empty family, and the integral 1(s,t) can really be constructed as
we mentioned before. Indeed, it can be easily shown that C’(s,t) can be recovered by the
family of rectangles W | My, where My, can in turn be written as a union of 2¥~1 squares
of side t+5. Then, in this case we have that

i tn_tn 2219 1<t+8)7+:y

n=1
e 1 s
— 5 ,62::12]“(“”%1) < C(t+ )7,

and we obtain the following estimate, which will be useful in the sequel:

|/ /é(s,t) o(y(u, v))a(du, dv)

< Cllwllys (T Iy 1A+ [lyl)) (8 + )7

3.2 Existence and uniqueness of solution

We are now ready to state and prove our main general result on existence and uniqueness
of the solution for Equation (24). Recall that R denotes a fixed large square around the
origin and that Dy has been defined by (25).

Theorem 3.4. Assume that the function x belongs to C’V(Dr), for some 7,5 € (3,1),
and that o satisfies Hypothesis (L). Then, there exists a unique solution to Equation (24)
in H™*(Dr), for all k € (1 —~,7) and &k € (1 —4,7), denoted by {y(s,t),(s,t) € Dr},
satisfying the initial conditions (26).

Remark 3.5. The previous theorem ensures that there exists a unique solution to Equation
(24) in the bounded domain Dy = {(s,t) € R,—s <t < —s++/2T}. However, we aim
to have a solution in the whole domain, namely

{y(‘g?t)’ <S>t) € RZ; —s<t< —s+ \/§T}

One may construct this solution as follows: let (D%}), be a family of domains in R? such
that

(i) Dy C DY for all n,

16



(i) UpDB = {(s,t) € R%, —s <t < —s ++/2T}.

n

We denote by vy, the unique solution of Equation (24) on D7.. Then, it is readily checked
that the following is fulfilled: if n > m,

Yn(8,1) = ym(s,t), for(s,t) € DT

This let us define our global solution without ambiguity: y(s,t) := y,(s,t), for all (s,t) €
Do,

Proof of Theorem 3.4. Let us fix 7,4 > £ and k € (1—7,7), & € (1—4,%). We will make
use of a fixed-point argument. For this, we define the map T, from H**(Dz) into itself,

as follows:
T(y)(s,t) := //é(s,t) o(y(u,v))z(du, dv). (34)

Notice that I' is well defined and, thanks to Remark 3.2 and the fact that x < v and
k <4, [(y) € H®*(Dr). The strategy in order to show that I" has a unique fixed point
is quite standard: first we prove that I' maps some closed ball of H**(Dr) into itself and
secondly, that it is a contraction. For the latter to be fulfilled, it is sufficient to show that

IT(y1) = T(w2) |l < Kllyr — w2l

for all y;, . € H™*(Dr) and some positive constant K < 1. We will develop the proof in
several steps, which may be summarised as follows:

1. We will prove first the existence and uniqueness of a fixed point in a small part of
the domain, namely in a band D;, for some sufficiently small 7 < T

2. In order to iterate the procedure and cover the whole domain D7, we will consider
a stairs domain S; contained in D;. Then we will proceed to prove the existence
and uniqueness of a fixed point in one of the squares determined by two steps of
the stairs, denoted by (). For this, we will recover ) by a suitable finite family
of rectangles (R,), and prove that there exists a ball in H**(R,) which is left
invariant by I', for all n. In Figure 2, the stairs domain Sz, together with the
square ) and the sequence (R,),, are represented. This step will contain most of
the technical difficulties of our proof, since Hypothesis (L) only assumes that o is
a locally Lipschitz coefficient, which is usually considered as a too mild assumption
in the Young integration theory.

3. In Step 3 we proceed to show that the corresponding map defined on the invariant
ball of H**(R,) is a contraction. This will be carried out again by recovering R,
by a convenient family of equally sized squares.

4. Finally, we will iterate this procedure in order to get a unique fixed point of I" in a
larger stairs domain than S>. This will let us cover the whole band Dr.
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Step 1: Fixzed point in a small part of the domain: the band D:
We show first that there exists 7 < T such that the closed ball of H**(Dr), namely

B, i = {y € H**(D,); y(s,—s) =0, |yl < K},

is invariant under I', for some K > 0. For this, recall that, under the standing assump-
tions,
lyll = llyllez + [Ylle + yll2:s,

and we will try to bound all the norms above separately:

First, let us deal with the Holder norm in rectangles. If R = [sq1, o] X [t1,t0] is a
rectangle included in D,, then we know that

Al )] = | [ [ oty(u,v))a(du, dv)

Furthermore, owing to (18) and (27), we have that,
|ARD(y) — o(y(s1,t1)) ARl
< Clallyallll (1 + Tyl (G52 = 5177 (k2 = 07 ) (52 = 0)" (02 = )"
< Cllallalyll(1+ ylg(r)(s2 = 52)"(t2 = 1)",

where ¢(7) tends to zero, as 7 decreases to zero. Taking into account that
o (y (s, 1)) Arz] < [loflocl@llz(s2 = 51)7(t2 — t1)"
and Kk < v, k < 7, we obtain

Tz < Cg(m) (X + [yl (T + [lyl)), (35)

where we still denote by ¢(7) a positive function decreasing to zero, as 7 tends to zero.

Concerning the Holder norm with respect to the first variable, we observe that, for
any s’ < s and t such that (s',t),(s,t) € D,, we have

T(v)(s.1) = T)(s,0)] < | L,y o), do

+ |//C~(S7s/)a(y(u,v))x(du,dv) : (36)

On one hand, by the same calculations carried out to obtain (35) or, equivalently, by (22),
one easily gets that

| S ] o)) )| < OO+ 2+ IS~ <) (37)
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with g converging to zero as 7 N\, 0. On the other hand, owing to Example 3.3, it holds
that

[ oot oatdn o) < Cllls(0-+ I+ Il = )7
< CA+ [yl +lyIN(V2r) (s = s)r, (38)
and plugging (37) and (38) in (36), we obtain the following estimate:

IT W)l < C+ Yyl (1 +[lyl1))g(7), (39)

where we use again the same notation g(7) for a function converging to zero as 7\, 0.

Using the same arguments as for the (1 : k)—norm, one can also get the bound

IT@) 26 < CO+[lyll (T +llyl))alr), (40)

with g satisfying again lim,\ o g(7) = 0. Therefore, putting together the three bounds
(35), (39) and (40), we end up with

T < CA+ [yl +[lyl))G(7),

where lim, o G(7) = 0. Then, for any large constant K, we may choose a sufficiently
small 7 such that C(14+ K (14 K))G(7) < K. Hence, we have that, for some small enough
T<T,

Pl < K,  whenever |ly|| < K,

which obviously means that I' maps the closed ball B,  into itself.

We show now that I' satisfies a Lipschitz property on B; g C H®H(D;), with some
7 < 7 and Lipschitz constant K < 1. Indeed, owing to the same kind of arguments as
before, together with Hypothesis (L), it can be proved that the following estimate holds
true: B
IT(y1) = L(g2) || < C(7, K)G(7)]lyr — w2ll,

where G(7) tends to zero as T decreases to zero. Thus, there exists a sufficiently small
7 < T such that K := C (7, K)||z||,sG(7) < 1. Moreover, we may choose 7 < .

Now, all the previous considerations allow us to conclude that I" has a unique fixed
point in H**(Dx).

Step 2: The stairs domain S; and extension to the square @)

We begin this part of the proof by defining what we understand by the stairs domain
Sz. First, for a given (u,v) € Dr, we denote by p,.(u,v) the open subset of the line
r:= {t = —s} N R corresponding to the projection of the rotated light cone C(u,v) on r.

In step 1 we have proved that Equation (24) has a unique solution in H**(D:). In
particular, one has existence and uniqueness of solution in the subdomain S; C Ds:,
described as follows: let {P; = (s;,t;),i = 1,..., N} be a family of points lying on the line
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Figure 2: On the left-hand side, a graphical description of the stairs domain S; is given,
while on the right-hand side the decomposition of the square () in terms of the rectangles’
sequence (R,), is represented.

{t = —s 4+ /27} such that p,(s;, ;) N pe(sj,t;) = 0, if i # §, and r N R € UN p,(s4, ;).
Under these conditions, it is clear that S; := UN C(s;,t;) forms a stairs domain (see
Figure 2). Observe that, since we are considering a finite domain R, we may choose a
fixed finite number N.

We consider now a square () determined by two consecutive cones of S, say C (s, 1)
and C (Si+1,tir1), for some 7, as it is shown in Figure 2. In order to simplify notations,
we denote by (a,b) the right-upper vertex of @ and (a,b), (a,la) the vertices lying on
{t = —s + 27}, that is Q = [a,a] x [b,b]. Set Ly and Ly the sides determined by the
points (@, ) and (a,b) and by the former and (@, ), respectively. Notice that we already
know the solution on L;, i« = 1,2, and this solution will now play the role of the initial
condition for the equation on the extension () of the domain.

We aim to extend the existence and uniqueness result to the square (), and a first step
in this direction, on which we will focus for the remainder of this step, is to study the
invariance of balls in H®*(Q) under I'. The main idea is to decompose the square @ in
rectangles of the form R, := [s,, sp41] X [l;, b], for n > ng, with ny some positive integer,
Spo = G and Sy — S, = % (see Figure 2). Then, we will show that in each space H"*(R,,)
there is an invariant ball for the corresponding operator I',,. In the next Step 3 we will
focus on the contraction property of the map I',, and thus deduce the existence of a unique
fixed point. For a given n > ng, we will use the notation |||, = || [ls.5m+ |- |1em + 1| |2:5.5
to denote the Holder semi-norm || - || defined for functions on R,,.

To begin with, we focus our attention first in the small domain R,, C ) C Dp. In
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this case, we are interested in showing the existence of a unique fixed point for the map
[, defined for regular functions y and (s,t) € R, as:

(Troy) (5, 8) i= bug (s, 1) + / /[ g O ) o)

In the previous relation, the initial condition ¢,,, is given by

Gno (5,1) = V1,0 (8, 0) + Vg (Srmgs £) + Yy (S0 ), (41)

where the first and second term on the right-hand side of the above equality correspond
to the known solution on the segments L; and Ls, respectively. The term v, (sp,, l;) is
the initial condition in the corner (s,,,b) of R,,. Notice then that ||¢,,| < oo, which
leads us to introduce the following set of functions, on which we will build our fixed point
argument:

,HH’I%(RTZO) = {y P Rpy — R; Y, = V1nos Y, = V2,no [Yllne < OO} (42)

Observe that, for sake of clarity, we have changed a little the definition of our functional
spaces with respect to the spaces H®", by including the initial condition in the very

definition of H™*(R,,).

Let us fix now a positive number p such that p < x Ak and p < v — k. Let also d be
a positive constant satisfying

| Drollne < dng. (43)

Our next task is now to prove that the ball B,,, is invariant under I',,,, where B,,, is defined
by: R

By = {y € H""(Rny); Iy — Pnollng < o }-
We will thus have to study the norm ||I',,,y — ¢ lny, and let us first consider the Holder
norm (1 : k). Let then (s,t),(s',t) € R,,, with s < s. By the very definition of the
operator I',,, and Equation (22), we have the following estimation (notice that the initial
condition ¢, cancels out in the first inequality below):

|(Croy) (8, 8) = b (5, 8) = (Pag) (', 1) + g (57, 1))

/ /[5’,s]><[137t] o(y(u,v))z(du, dv)
< C(s =8+ Cllyllng (1 + [[ylln) ((s = )7+ + (s = 8')7) . "

<

On the other hand, since y € B,,, and we assume condition (43), we have that

1Yllng <11y = Pnollng + [|dnollng < (d + 1)ng. (45)

Plugging this bound into (44) and taking into account that s, 41 — Sn, = nio, it turns out
that

1
ITno = o ll1emng < W(l +(d+ Dnf(1+ (d+ 1)nf)) = o(nf). (46)
0
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Analogously, we obtain the following estimate for the Hoélder norm ||I'y,y — @ng || 2:2.m0:
1
ICnoy = @rllziny < — (1 (d+ nf(1+ (d + 1)nf)) = o(nf). (47)
0

Eventually, let us deal with the Holder norm on rectangles. Let R = [sy, o X [t1, 2] be a
rectangle included in R,,. It is readily checked that Ag¢,, = 0. Thus, owing to (22), we
have that

|AR(Tnoy)| <C(s2— 51)7(t2 — t1)"
+ CHyH'ﬂo(l + ||y||no>((32 - 51>7+K(t2 — tl)fy + (32 — 51)7(t2 _ tl)’?-i-l%)'

Hence, by (43), (45) and the fact that y € B,,,, we end up with
C
ITat — ol €~ (14 (o DR+ (A k) = o). (48)
0

Putting together (46)-(48), we obtain that the ball B,,, is invariant under I',,, for ng large
enough.

At this point, let us anticipate a little on the next step, and assume our contraction
arguments have lead us to the definition of a unique solution up to the rectangle R,, such
that R, N Q # 0, for n > ng. We will then try to use an induction argument in order
to define an invariant ball under the map I',, ;. Since 5,11 — s, = %, even if the size of
R,, decreases, we will cover the whole square () in a finite number of steps, thanks to the
fact that 3" n~!is a divergent series. Observe then that, if the solution y to our equation
has been defined up to R, and if Ly denotes the left vertical side of R, 1, then the

solution to (24) on R, should satisfy

Yo, = Yint1, and Yo+t = Van+1,

for the function Y211 = Y5, Lo+t and where )y 5,41 has been introduced at relation (41).

We will thus introduce a space H"™*(R,,1) analogously to the case n = ng given at (42):
HF (o) = {2 Bost = B Yiraom = Yrnet, Yupn = onins [Yllaer < 00)
Assume now that, for any ng < m < n, the operator T, : H**(R,,) — H**(R,,), defined

by

(Tont))(5,1) = (s, 1) + / /[SWSWA]X[MJ(y(u,v))m(du,dv),

for y € H**(R,,) and (s,t) € R,,, leave the following ball invariant:

B = {y € H"*(Ryn); Iy — dulln < 0"},

where ¢, is defined as in (41). We aim to show that the same is true on R, ;. This can
be achieved using the same kind of calculations as for the case n = ng and applying the
following result:
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Lemma 3.6. For all n > ng, it holds that

[ pnlln < dn'.

Proof: Our statement holds true for n = ng, by hypothesis. Assume that we have proved,
for some n > ng, that ||¢g||x < dk* for any k < n, and let us prove the property for ¢, 1.

Firstly, it is straightforward to check that, for all & > ng, the function ¢, has null
rectangular increments, namely ||¢g|/.zk = 0. Moreover, it holds that ||¢nr1ll1:knt1 <
Y1 n+1]|1:6,m+1- On the other hand, observe that the side L; does not vary when we jump
from n to n + 1, for all n > ng, which implies that 9,41 = ¥1,,. Hence, the norm
Y1 nt1]|1:0,n+1 may be bounded by a constant independent of n, say Cp.

Let us seek now some estimates for the quantity ||poni1ll2:4n+1- Let s € (Spi1, Sni2)
and t,t" € (b,b). Then, by the very definition of ¢, 1, we have the following estimation:

‘¢n+1(5a t) - ¢n+1(37tl)| = |w2,n+1(3n+1>t) - ¢2,n+1(5n+1’t/)’
S |AUn77Z)2,n+1| + |¢27n(8n7t) - wQ,n(Snat,”

< (Il (nr = 500" + Nzl ) (¢ = €)%

where U, := [Sn, Spy1] X [t',t] and y denotes the unique solution to our equation in
H®*(R,). Therefore, making use of the induction hypothesis, we end up with

+ dnt.

|V2n41ll2:8m11 < oy

Thus, we have proved that

1
||¢n+1||n+1 <Co+ oy +dn* < d(n + 1)“,

which concludes the proof of the lemma. Il

Summing up, we have defined a finite sequence of rectangles (R,,),, such that Q C U, R,
and we have proved that there exists a ball B,, in 7:{””””%(Rn) which is invariant under I',,.
In the next Step 3 we shall address the contractivity properties of I',,. Notice again that
we have assumed in advance that the equation could be solved on any of the rectangles
Ry, for k < n in order to define the ball B,,,;. This claim will be justified at Step 3.

Step 3: Contraction property

In this part of the proof, we fix R,, any of rectangles covering the square ) and we consider
B,, the invariant ball for T',, in ﬂ“”(Rn) We aim to prove that I',, has a unique fixed
point in B,,.

In order to show that I',, is a contraction, we will consider again a suitable family of
squares (6,7 = 1,..., M) covering R, and having the same size. Then we will prove
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that the operator T, restricted to any 6, is a contraction, that is, I, defined on H""(6;)
satisfies the following condition:

1T (y1) = Tn(w2)llne, < Kllyr — v2llne;, (49)

for all y1,y, € H™*(0;) and for some constant K < 1; || - ||,0, denotes the corresponding
norm on H**(6;).

Recall that R, = [sn, Sn41] ¥ [b,b]. Let 6; be the square contained in R, defined by
[Sn,a] X [b,b], for some a, b (See Figure 2). In this case, we are interested in the operator
[0, defined on H*%(6,), as follows:

(Ceont)(s0) = Gnan(s, )+ [ [ oly(uv))a(du, dv),

(s,t) € 61, where ¢, ¢, corresponds to the initial condition. Let us prove that if ; has a
sufficiently small size, then I, y, is a contraction.

To begin with, let us deal with the Holder norm in rectangles. Namely, let y;, 92 €
H™*(0;) and R a rectangle contained in 6y, so we study the following expression:

Ar Caay (1) = Taa @) = | [ [ (001, 0)) = (g, o)), do).

Owing to (22), Hypothesis (L), the fact that y;,y» € B, and Lemma 3.6, one has the
following estimate:

ITs01 (1) = Ty (42) o < g = yellng, C(n, 1)@ — s,)" (b= 0)""%. (50)

Concerning the Holder norms (1 : ) and (2 : &), one uses similar arguments as for
the above norm on rectangles to end up with bounds for ||, ¢, (y1) — I'ng, (y2) || 14,6, and
ITh0, (Y1) — Thngy (Y2)||2:2,6, of the same type as (50). Therefore, if the size of 6y, say
) := a — sy, is sufficiently small, then we have that condition (49), for 7 = 1, is fulfilled.

Arguing as for the square 6, one could see that we can progressively cover the rectangle
R,, by a finite family of squares (6,,j = 1,..., M), such that each ; has the same size ¢
and the corresponding operator I', . is a contraction on H"*(6;) (notice however that &
depends on n). Thus, this let us conclude that the map T, : H**(R,) — H"*(R,) has a

unique fixed point.

Step 4: FEaxtension to the whole domain
Putting together the considerations of Step 2 and Step 3, we have constructed now, with
a finite number of steps, a unique solution to (24) on the whole square (). Analogously,
we will be able to obtain the same result for the other squares determined by the stairs
domain S;, in such a way that we have proved the existence and uniqueness of solution to
Equation (24) in an extended stairs domain S, for some 7, > 7. Eventually, we iterate
this procedure in order to cover the whole domain Dy of definition of our Equation (24).
This concludes the proof of the theorem.

O
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Remark 3.7. Let us go back again on our formal rotation of the wave equation. The main
purpose of this trick is to express in a simple way the rectangular increments of the solution
(or candidate solution) to our equation, which is a fundamental tool in our approach.
Let us mention at this point that some previous computations we did by considering the
wave equation under the form (2) lead to a dramatic loss of reqularity in the fized point
argument, which did not allow us to solve the equation. It is also worth mentioning that
another possible solution would be to consider the equation under the form (2), and to
try to control diamond-shaped (instead of rectangular) increments of the process involved.
We did not explore this possibility for sake of clarity.

3.3 Application to the fractional Brownian sheet

In this section we apply Theorem 3.4 in the particular case where the function = cor-
responds to the path of some random perturbation. Namely, we are interested in the
so-called fractional Brownian sheet. Let us make this rigorous, as follows.

Fix H,H, € (%, 1) and some large positive number T. We consider, on a given
complete probability space (2, F, P), a centered Gaussian process {z(s, ), (s,t) € [0, T|*}
with covariance function

E(I(Sl,t1>$(82,t2)) 2H + S2H1 - |81 - 82|2H1)<t%H2 + t;HQ - |t1 - t2’2H2).

2051
This process is called the fractional Brownian sheet and was introduced by Kamont [15]
and Ayache et al. [1]. It turns out that the process x vanishes on the axes and, owing to
a representation by means of a fractional integral with respect to a standard Brownian
sheet, it can be proved that z is self-similar and has stationary rectangular increments
(see [1]). Moreover, in this latter reference the authors also study the Holder regularity
on rectangles of x.
We recall that the domain of definition of Equation (24) is given by the band

Dy ={(s,t) € R,—s <t < —s + 2T},

where R denotes some large square around the origin. Thus, we should have the fractional
Brownian sheet x defined in any bounded domain of the plane, for instance a square of
the form [T, T]?, for all T > 0. It is natural to perform this extension by considering
the corresponding symmetrisations of x with respect to each quadrant, as follows:

First of all, for the sake of simplicity we will still denote by = the extended fractional
Brownian sheet on [T, T)?. For any T > 0, let {z*(s,t),(s,t) € [0,T]}, k = 1,2,3, be
three independent fractional Brownian sheets that, moreover, are independent of x. Set

a'(—s,t), if (s,t) €[-T,
l'(S,t) = 1'2(8, _t)7 if (S7t) [07 ]
23(—s,—t), if (s,t)€[-T,0

]><[ 7]
x [-T O]
0] x [T, 0]

Then, with this definition we obtain a centered Gaussian process {x(s, t), (s,t) € [T, T)?},
vanishing on the axes and with the following covariance function:

E(x<57t)$(‘§= E)) = RH1(|S’7 |§|)RH2(‘t|7 |£|>7 (51>
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whenever (s,t),(5,%) € [=T,T]? lie on the same quadrant, where the function Ry, H €
(0,1), has been defined in (5).

Let us fix an element w of the probability space (€2, F, P) on which the process x
is defined. In order to simplify the notation, we shall still denote by {z(s,t),(s,t) €
[T, T)?} the path of the process = associated to w. Then, the following result caracterises
the Holder regularity on rectangles of the function x, which is obviously an important step
in order to apply Theorem 3.4:

Lemma 3.8. Almost surely on Q, the function x : [T, T)?> — R defined by (51) belongs
to the space C"([=T,T)?), for any n € (0, Hy) and 1) € (0, Hy).

Proof. Assume first that QQ = [s,s9] X [t1,25] is a rectangle contained in one of
the quadrants determined by the square [—T,T]®. Then, the statement follows from
Proposition 5 in [1], that is

|Agz| < Csy — 1) (ty — t1)",

for all n € (0, Hy) and 7 € (0, Hy).

On the other hand, the situations where () crosses the axes may be reduced to the
above case. For example, assume that () is a rectangle satisfying that s; < 0 < sy and
0 <t; < tg. Then, notice that @ = ([s1,0] x [t1,22]) U ([0, s2] X [t1,%2]) and, therefore, by
the first part of the proof we have

A < |Asy 0)x[t1,621T] F [A[0,55]x 11,82 T
< C((=51)"(t2 — t1)" + s3(ta — 11)")
S C(SQ — Sl)n(tg — tl)ﬁ

O

We aim to apply Theorem 3.4 to the fractional Brownian sheet z. For this, it suffices

to assume that 7' is sufficiently large and Hy, Hy € (%, 1). In particular, Theorem 1.1 is
now an easy corollary of Theorem 3.4 and Lemma 3.8.

Eventually, we notice that, in order to obtain the C7"Y—regularity of x for some 7,7,
the main ingredient to prove the preceding Lemma 3.8 has been Proposition 5 in [1].
The key point to prove the latter result has been the following extension of Kolmogorov’s
lemma (see [9]), which we think it is worth quoting:

Lemma 3.9. Let 2 = {z(s,t), (s,t) € R?} be a two-parameter stochastic process. Assume
that there exist p > 1 and a,b € (%, +00) such that

AR Lr) < C(s2 — 51)"(t2 — t1)°,

for any rectangle R = [s1, s3] X [t1,t2] and some positive constant C. Then, the process z
/1 g 1
admits a continuous modification whose trajectories belong to the space C* et “r, for all

S (%,a) and V' € (%,b).
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