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Abstract We study spaces of modelled distributions with singular behaviour near
the boundary of a domain that, in the context of the theory of regularity structures,
allow one to give robust solution theories for singular stochastic PDEs with boundary
conditions. The calculus of modelled distributions established in Hairer (Invent Math
198(2):269-504, 2014. https://doi.org/10.1007/s00222-014-0505-4) is extended to
this setting. We formulate and solve fixed point problems in these spaces with a class
of kernels that is sufficiently large to cover in particular the Dirichlet and Neumann heat
kernels. These results are then used to provide solution theories for the KPZ equation
with Dirichlet and Neumann boundary conditions and for the 2D generalised parabolic
Anderson model with Dirichlet boundary conditions. In the case of the KPZ equation
with Neumann boundary conditions, we show that, depending on the class of mollifiers
one considers, a “boundary renormalisation” takes place. In other words, there are
situations in which a certain boundary condition is applied to an approximation to the
KPZ equation, but the limiting process is the Hopf—Cole solution to the KPZ equation
with a different boundary condition.
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1 Introduction

The theory of regularity structures, recently developed in [10], was in large part moti-
vated by, and very successful in dealing with, singular stochastic partial differential
equations (SPDEs). These SPDE:s are typically semilinear perturbations of the stochas-
tic heat equation, with their formal right-hand side including expressions that are not
well-defined even for functions that are as regular as the solution of the linear part.
One well-known example is the KPZ equation

du = Au+ (Du)* +£,

where & is the 1 + 1-dimensional space—time white noise. From the linear theory we
know that u is not expected to have better (parabolic) regularity than 1/2, so its spa-
tial derivative is a distribution, which, in general, one cannot take the square of. The
theory developed in [10] provided a robust concept of solution to equations like KPZ
[9], @;‘ , the parabolic Anderson model in both two [10] and three [12] dimensions,
the dynamical Sine-Gordon model [14] on the torus, or such equations on the whole
Euclidean space [11]. As neither the torus nor the whole space has boundaries, the
spatial behaviour in these examples are ‘uniform’, and the only blow-up of the gener-
alised abstract Taylor expansions—also referred to as ‘modelled distributions’—that
describe the solutions occur at the {# = 0} hyperplane of the initial time.

The aim of the present article is to provide a framework within the context of this
theory, with which one can provide solution theories for initial-boundary problems
for singular SPDEs. The appropriate spaces of modelled distributions introduced here
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Singular SPDEs in domains with boundaries

are flexible enough to account for singular behaviour at the spatial boundary. These
are similar to the singularities at the initial time treated in [10] and indeed a similar
calculus can be built on them. One could hope that, provided such a generalisation
of the abstract calculus is obtained, coupling it with rest of the theory automatically
gives solution theories of the same equations that were previously considered without
or with periodic boundary conditions, now with for instance Dirichlet or Neumann
boundary conditions. However, a subtle-looking but notable difference is that the codi-
mension 2 of the initial time hyperplane is replaced by the codimension 1 of the spatial
boundary, and therefore dual elements of spaces of test functions supported away from
the boundary which are uniformly ‘locally in C*’ for @« < —1 have no canonical exten-
sions as bona fide distributions—a simple example for such situation is the function
1/|x|, considered as an element of D’ (R\{0}). As elements with (local) regularity less
than —1 are quite common in applications (unlike elements with regularity less than
—2), for each such object one has to make sense of their extensions, in a consistent
way so that the sufficient continuity properties are preserved. Although, unlike the
rest of the theory, the treatment of this issue is not performed in a systematic way,
the methods used to treat the examples discussed in the next section are likely to be
relevant to different situations.

1.1 Applications

We now give a few examples of singular SPDEs to which the framework developed
in this article can be applied. The proofs of the results stated here are postponed to
Sect. 6.

Our first example is the Dirichlet problem for the two-dimensional generalised
parabolic Anderson model given by

Ou = Au+ fij(w)ojudju + gu)é onR; x D,
u =20, onR; x dD,
U = ugp. on {0} x D (1.1)

Here & denotes two-dimensional spatial white noise, g and f;;, i, j = 1, 2 are smooth
functions, D is the square (—1, 1)2, and uo belongs to C° (D) for some § > 0 and
vanishes on 9 D.

Take a smooth compactly supported function p on R? integrating to 1, define
Pe(x) = e_zp(e_lx) and set £ = p, * &. Consider then the renormalised approxi-
mating initial/boundary value problem

dqut = Aut + fi; ) (Butdjut — 8;;Ceg*(u))

+ gW) (& —2Ce8'(u®)) onR, x D,
u® =0, onRy x dD,
uf = uy, on {0} x D, (1.2)
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for some constants C,. One can solve (1.2) in the classical sense, and in the ¢ — 0
limit this provides a concept of local solution to (1.1) in the following sense.

Theorem 1.1 There exists a choice of diverging constants C. and a random time
T > 0such that the sequence u® 1o 11 converge in probability to a continuous function
u. Furthermore, provided that the constants C are suitably chosen, the limit does not
depend on the choice of the mollifier p.

Remark 1.2 We believe that the choice D = (—1, l)2 is not essential, the restriction
to the square case is mostly for the sake of convenience: it is easier to verify our
conditions when the explicit form of the Greens function is known.

Remark 1.3 One could easily deal with inhomogeneous Dirichlet data of the type
u® = g on 3D by considering the equation for u® — g, where ¢ is the harmonic
extension of g to all of D.

Our next example is the KPZ equation with 0 Dirichlet boundary condition. Write
this time & for space—time white noise and choose u( € C‘S([—l, 1]) for some § > 0
with ug(£1) = 0. Taking a smooth, compactly supported function p integrating to 1,
define pg (¢, x) = 8_3/0 (¢ 21, e~ x) and set & = ps*&. The approximating equations
then read as

dut = 102ut + (d.u®)? — Co + & onRy x [—1,1],
u® =0, on Ry x {£1},
u® = ug on{0} x [-1,1].  (1.3)

Remark 1.4 We have chosen to include the arbitrary constant % in front of the term 92u
so that the corresponding semigroup at time ¢ is given by the Gaussian with variance
t.

We then have the following analogous result on local solvability.

Theorem 1.5 If p satisfies the condition p(x,t) = p(—x,1t), then the statement of
Theorem 1.1 also holds for u® defined in (1.3).

Remark 1.6 If the additional symmetry on p fails, then an analogous result holds, but
an additional drift term appears in general, see for example [13].

A more interesting situation arises when trying to define solutions to the KPZ
equation with Neumann boundary conditions. First, in this case, it is much less clear
a priori what such a boundary condition even means since solutions are nowhere dif-
ferentiable. It is however possible to define a notion of “KPZ equation with Neumann
boundary conditions” via the Hopf—Cole transform. Indeed, it suffices to realise that,
at least formally, if u solves

du = 39%u + Q) + &, du(t,£1) = cx, (1.4)
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Singular SPDEs in domains with boundaries

then the process Z = exp(2u) solves
07 = %8§Z+2Z§, 0y Z(t,+1) =2c+ Z(t, +1). (1.5)

The latter equation is well-posed as an It6 stochastic PDE in mild form [5] (with the
boundary condition encoded in the choice of heat semigroup for the mild formulation),
so that we can define the “Hopf—Cole solution” to (1.4) by u = 1 log Z with Z solving
(1.5). This is the point of view that was taken in [4] where the authors showed that the
height function associated to a large but finite discrete system of particles performing
a weakly asymmetric simple exclusion process converges to the solutions to (1.4)
with boundary conditions c4 that are related to the boundary behaviour of the discrete
system in a straightforward way. In particular, if the ‘net flow’ of particles at each
boundary is 0, then c1 = 0.

One of the main results of the present article is to show that the values of c are
very “soft” in the sense that they in general depend in a rather non-trivial way on the
fine details of the particular approximation one considers for (1.4). This is not too
surprising: after all, the solution itself is not differentiable, so it is not so clear what
we mean when we impose the value of its derivative at the boundary. To formulate
this more precisely, consider & = p, * & and iig € C%([—1, 1)) as before (except that
we do not impose that it vanishes at the boundaries) and let 2° be the solution to

daf = 1020° + (3,2°)? + & onR, x [—1,1],
3, 0if = by, on Ry x {£1},
it =i on {0} x [—1, 1]. (1.6)

We then have the following result.

Theorem 1.7 There exist constants C, with lim,_,.g C. = 00, as well as constants
a, ¢ € R such that, setting

ut(t,x) =uf(t, x) — Cet — cx, 1.7)

the sequence u® converges, locally uniformly and in probability, to a limit u solving
the KPZ equation (1.4) in the Hopf—Cole sense with boundary data by = bi—c+a
and with initial condition ug(x) = iig(x) — cx. In the particular case where p(x, t) =
p(—x,1), one has ¢ = 0.

Remark 1.8 Even in the symmetric case, one can have a # 0, so that one can end up
with non-zero boundary conditions in the limit, although one imposes zero boundary
conditions for the approximation.

Remark 1.9 The effect of subtracting cx in (1.7) is the same as that of adding a drift
term 2c¢d,u® to the right hand side of (1.6) and changing the boundary condition ¢4
into ¢+ — ¢, which is the reason for the form of the constants c.

Remark 1.10 At first sight, this may appear to contradict the results of [1] where the
authors consider the three-dimensional parabolic Anderson model in a rather general
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setting which covers that of domains with boundary. Since this scales in exactly the
same way as the KPZ equation (after applying the Hopf—Cole transform), one would
expect to observe a similar “boundary renormalisation” in this case. The reason why
there is no contradiction with our results is that there is no statement on the behaviour
of the renormalisation term A in [1, Thm 1] as a function of position. What our result
suggests is that, at least in the flat case, one should be able to take A of the form
1 = Cg + u, where C, is a constant and u is some measure concentrated on the
boundary of the domain.

Remark 1.11 The recent result [8] is consistent with our result in the sense that it
shows that the “natural” notion of solution to (1.4) with homogeneous Neumann
boundary condition (i.e. c+ = 0) does not coincide with the Hopf—Cole solution
with homogeneous boundary data. In this particular case, one possible interpretation
is that, for any fixed time, the solution to the KPZ equation is a forward/backwards
semimartingale (in its own filtration) near the right/left boundary point. It is then
natural to define the “space derivative” at the boundary to be the derivative of its
bounded variation component. When performing the Hopf—Cole transform, one then
picks up an Itd correction term, which is precisely what one sees in [8]. Note however
that it is not clear at all whether the homogeneous Neumann solution of [8] can be
obtained by considering (1.6) with l;i = 0 for some mollifier p. This is because, with
our conventions for units, this corresponds to the Hopf—Cole solution with by = +1,
while in our case one has |a| < % as a consequence of the explicit formula (1.8) for
typical choices of the mollifier, i.e. those with p > 0.

One has explicit expressions for ¢ and a in terms of p: with the notation p(s, y) =
p(—s, —y) and Erf standing for the error function, one has the identities

o L1l
0= /sz «0)6 (5~ 5 Bt (ﬁ) SN dsdy.  (18)

c=2 /R (B, ) YNy, ) ds dy, (1.9)

where N denotes the heat kernel, see Sect. 6.3 below. Note that in both cases the
function integrated against p * p vanishes at s = 0 for any fixed value of y, so that
a = ¢ = 0 if we consider the KPZ equation driven by purely spatial regularisations
of white noise. To the best of our knowledge, this is the first observed instance of
“boundary renormalisation” for stochastic PDEs. On the other hand, it is somewhat
similar to the effects one observes in the analysis of (deterministic) singularly perturbed
problems in the presence of boundary layers, see for example [15,16].

The remainder of the article is structured as follows. After recalling some elements
of the theory of regularity structures in Sect. 2, mostly to fix our notations, we introduce
in Sect. 3 the spaces of modelled distributions that are relevant for solving singular
stochastic PDEs on domains. Section 4 is then devoted to a rederivation of the calculus
developed in [10], adapted to these spaces, with an emphasis on those aspects that
actually differ in the present context. In Sect. 5, we then “package” these results into
arather general fixed point theorem, which is finally applied to the above examples in
Sect. 6.
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Singular SPDEs in domains with boundaries

2 Elements of the theory of regularity structures

First let us summarise the relevant definitions, constructions, and results from the
theory of regularity structures that we will need in the sequel.

2.1 Main definitions

Definition 2.1 A regularity structure .7 = (A, T, G) consists of the following ele-
ments.

e Anindex set A C R which is locally finite and bounded from below.

e A graded vector space T = @, ., T, with each T, a finite-dimensional normed
vector space.

e A group G of linear operators I" : T — T, such that, forall I" € G, a € A,
a € Ty,onehas I'a —a = Py, T

We will furthermore always consider situations where 7j contains a distinguished
element 1 of unit norm which is fixed by the action of G.

Definition 2.2 Given a regularity structure and o < 0, a sector V of regularity «
is a G-invariant subspace of T of the form V = g4 Vp such that Vg C T and
Vg = {0} for B < a.

With V as above, we will always use the notations V,,” = D, Vy and V, =
@D, - Vy, with the convention that the empty direct sum s {0}. Some further notations
will be useful. For a € T, its component in 7, will be denoted either by Qqa or by
(a)q and the norm of (a) in Ty is ||lall. The projection onto 7, is denoted by Q.
The coefficient of 1 in a is denoted by (1, a).

We henceforth fix a scaling s on R4, which is just an element of N4, We use the
notations |s| = Z?:] 5;, and, for any d-dimensional multiindex k, we write |k|s =
Z;j:l s;k;. A scaling also induces a metric on R? by d,(x, y) = Zle lx; — yi|l/5i,
and this quantity will also sometimes be denoted by ||x — y||s. This is homogeneous
under the mappings Sg defined by

SS(x1, .. xg) = (87 Mxy, ..., 8 % xyg)

in the sense that ||S§x s = 8~ ||lx||s. The ball with center x and radius r, in the above
sense, is denoted by B(x, ). We also define the mapping S? _, acting on L (R?) by

(S ) () =8 lp(Si(y — x)).

We will also sometimes use the shortcut ¢° = Sg’ P
One important regularity structure is that of the polynomials in d commuting vari-

ables, which we denote by X1, ..., Xg4. For any nonzero multiindex k, we denote
k k k
X" = Xl1 ~-~Xd”’,
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and also use the notation X° = 1. We define the index set A = N, for any n € N, the
subspaces

T, = span{X* : |k|s = n},
and for any i € R?, the linear operator I}, by
(I P)(X) = P(X + h).

It is straightforward to verify that this defines a regularity structure .7, with structure
group G = {I}, : h e R} ~ R4,

In most of the following we consider d, .7, and s to be fixed. We will always
assume that our regularity structures contain .7 in the sense of [10, Sec. 2.1]. A
concise definition of the Holder spaces of all (non-integer) exponents that are used in
the sequel is the following.

Definition 2.3 A distribution & € D’ (R?) is said to be of class C?, if for every compact
set & C R? it holds that
E@DI S 8 @1

uniformly over § < 1, x € K, and over test functions ¢ supported on B(0, 1) that
furthermore have all their derivatives up to order ([—«] + 1) v 0 bounded by 1 and
satisfy [ @(x)x¥dx = 0 for every multiindex |k| < «. The best proportionality
constant in (2.1) is denoted by [|£||4: 5.

We shall also use the notation 53" for smooth functions ¢ supported on B(0, 1) and
having derivatives up to order r bounded by 1.

Definition 2.4 A model for a regularity structure .7 on R¢ with a scaling s consists
of the following elements.

e Amap I" : R x R? — G such that IyyIy, =T, forallx,y,z € RY.
e A collection of continuous linearmaps [T, : T — S’ (Rd) suchthat [T, = I1yol%,
forallx, y € R,

Furthermore, for every y > 0 and compact & C R?, the bounds
((T:a)(Se )| S lalid' I Tyalln S lallllx = ylIg™ (2.2)

hold uniformly inx,y € 8,8 € (0,1],9 € B",l <y, m < l,and a € T;. Here, r is
the smallest integer such that/ > —r forall [ € A.

The best proportionality constants in (2.2) are denoted by || /1], & and |||, &,
respectively.

We shall always assume that all models under consideration are compatible with the
polynomials in the sense that (/7, X ky( y)=(y— X)X for any multiindex k. A central
notion of the theory is that of a modelled distribution, spaces of which are defined as
follows.

@ Springer



Singular SPDEs in domains with boundaries

Definition 2.5 Let V be a sector and (11, I") be a model. Then, for y € R, the space
DY (V; I') consists of all functions f : RY — VV_ such that, for every compact set R,

S
g = s sup L=l O_ 03

-1
xyel I<y  x—yly
r=yle<t

where the supremum in / runs over elements of A.

Although the spaces D” depend on I", in many situation, where there can be no
confusion about the model, this dependence will be omitted in the notation. The name
‘modelled distribution’ is justified by the following result.

Theorem 2.6 Let V be a sector of regularity a and let r = [—a + 1]. Then for any
y > 0 there exists a continuous linear map R : DY (V) — C% such that for every
C > 0, the bound

(R = Ty fFONWIN S ANy qupp - 2.4)

holds locally uniformly over x € R? and uniformly over ¥ € B', over A € (0, 1],
overy € supp 1//;‘, and over models satisfying |11y p(x,2) < C. Furthermore, (2.4)
specifies R f uniquely.

It is clear from (2.4) that the reconstruction operator R is local, so in particular one
can ‘reconstruct’ modelled distributions that only locally lie in DY .

Remark 2.7 While in [10] in the bound (2.4), y = x is assumed, this version is
essentially equivalent: for all y € supp ¥, one can simply rewrite ¥/} as IZ)Z,A with
some ¥ € B'.

Let us also note that in the literature the use of the notation ||| - ||| is slightly incon-
sistent: sometimes it is defined as in (2.3), in some other instances it includes the term
SUP,.c g SUP; <y, |1/ (x)[l;. We will also be guilty of this: while for now, in the unweighted
setting, (2.3) is convenient since that is what appears in the bounds for reconstructions
like (2.4) above and (2.11) below, the weighted versions of ||| - ||| introduced in Sect.
3 do include controls over || f(z)]].

Definition 2.8 A continuous bilinear map x : 7 x T — T is called a product if, for
a€Tyandb € Tg,onehasaxb € Tyig,and 1 xa = ax1foralla € T. The
products arising in this article will always be associative and commutative, at least on
some sufficiently large subspace.

A pair of sectors (V, W) is said to be y-regular with respect to the product * if
(IFa)*(I'b)y =T'(axb)forall ' € Ganda € Vy, b € Wg, satisfyinga + < y. A
sector is called y -regular, if the pair (V, V) is y -regular. Given two T -valued functions
f and f, we also denote by f %, f the function x — Q7 (f(x) * f(x)).

For y > 0, a sector V of regularity 0, a product x such that V.« V. C V, and a
smooth function /' : R" — R one can then define a function F, : V" — V by setting

k _-
b ﬁ(“)&*", 2.5)

Fy@=9,) —
k
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where the sum runs over all possible n-dimensional multiindices, with the conventions
a=(la,a=a—akl=k! - -k,a*=a" «..xa" fork #0,and @ = 1.
The abstract version of differentiation is quite straightforward.

Definition 2.9 Given asector V,afamily of operators &; : V. — Vwithi =1,...,d
is called an abstract gradient if for every i, every « and every a € V,, one has
Yia € Ty—s; and I’ Yja = PiT'aforall I' € G.

A model (11, I') is called compatible with &, if foralla € V, x € R4, and for all
i, it holds that

D;Ilva = I1,%;a,

where D; is the usual distributional differentiation in the ith unit direction.

The final important operation on modelled distribution is the integration against
singular kernels, the aim of which is to ‘lift” convolutions with Green functions to the
abstract setting. The first ingredient is the abstract integral operator.

Definition 2.10 Given a sector V, alinear map Z : V — T is an abstract integration
map of order 8 > 0 if:

o I(Vy) C Tyyp foralla € A.
° Ia:Oforalla_e vnT.
e II'a—T'ZaeTforallae Vand I € G.

In our applications B will always be 2, but for most of the analysis the one important
property required of § is that foreach ¢ € A, « + B € Z implies o € Z. In particular,
under this assumption, Z does not produce any components in integer homogeneities.
The class of kernels we will want to lift is characterised as follows.

Definition 2.11 For 8 > 0 the class %3 of functions R? x R¥\{x = y} — R
consists of elements K that can be decomposed as K (x, y) = ano K, (x,y), where
the functions K, have the following properties:

e Foralln > 0, K, is supported on {(x, y) : [|x — y|ls <277}

e For any two multiindices k and [, |[DY D) K, (x, y)| < 2"(IsHk+1s=A) "where the
proportionality constant only depends on k and /, but not on 7, x, y.

e For any two multiindices k and [, y € R4, i = 1,2, it holds, forall n > 0,

)/ (x — y)' D¥Ky (x, y)dac| < 27
Rd

where the proportionality constant only depends on k and /.
e For a givenr > 0, fRd K,(x,y)P(y)dy =0, foralln >0, x € R?, and every
polynomial P of (scaled) degree at most r.

To introduce the appropriate ‘remainder’ terms, we set J (x)a, fora € T, as

Xk
Jwa=Yy JPwa=Y > —(La)(DiK,(x,)).  (26)

k!
n=>0 n>0 [k|s<a+p
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Singular SPDEs in domains with boundaries

Definition 2.12 Given a sector V and an abstract integration map Z acting on V we
say that a model ([1, I') realises K for Z if, for every o € A, every a € V,, every
x € R one has the identity

I, ZTa = fd K(,z2)(Ilva)(dz) — 1, J (x)a.
R

Note that both sides are distributions, so the equality should be understood in the
distributional sense. For y > 0 we also define an operator N, which maps any
f € DY into a T-valued function by

k
N, H@ =Y N H@ =Y > %(Rf — 1, f () (DY Ky (x, ).
n=0 n>0 |kls<y+8
2.7
The key result on a Schauder-type estimate for integration on DY then reads as
follows.

Theorem 2.13 Let K € g for some B > 0, let I be an abstract integration map
acting on 'V, and let (I1, I') be a model realising K for Z. Then, for y > 0, the
operator KC,, defined by

Ky £Y(x) =Tf(x) + T @) f(x) + N, ), (2.8)
maps DY (V) into DY+ and the identity
RK, f =K +Rf 2.9)

holds for every f € DY.

2.2 Preliminaries

For negative values of y, a statement similar to Theorem 2.6 still holds, but the “unique-
ness” part is lost. It will be useful for our purposes to have a family of “reconstruction
operators” defined similarly to [10, Eq. 3.38], but depending additionally on some
small cut-off scale. We define the sets A7 = { 27:1 27"ikjej 1 kj € Z}, where ¢;

is the jth unit vector of R, j=1,...,d, and we use the notation

nr;,s — 2—11|5|/2n§_”

for locally integrable functions 7. Then, as shown in [6], for any integer » > 0, there
exist a compactly supported C” function ¢ and a finite family of compactly supported
C" functions ¥ with the following properties.

e For each m, the set {gpy"° : x € A"}U{yy® :n >m,x € A%, € ¥} forms an
orthonormal basis of LZ(R?).
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e Forevery € ¥ and polynomial P of degree at most r, one has [ v (x) P (x)dx =
0.

In fact much more is known about these functions, but this will suffice for our purposes.
We then set

RUF=Y Y D UL L)WY+ D UL f)) @ )er®. (2.10)

nzm xe Al ye¥ xeA?l

With this notation, we have the following result which is a strengthening of the y < 0
part of [10, Thm 3.10].

Lemma 2.14 Let y < 0, m > 0 be an integer, f € DY (V) with a sector V of
regularity « < 0. Then R™ f € C% and for every r > |u| there exists ¢ such that,
uniformly over n € B" and ) € (0, 1] and locally uniformly over x, one has the bound

[(R™ f = M f DD S A 4O A 27Ny, pexcnram- (2.11)

Proof The factthat R™ f € C“ is immediate, since the above construction only differs
by a C" function from the reconstruction operator given in [10, Eq. 3.38]. To show
(2.11), we assume without loss of generality that ||| f|ll, p(x,x42-m) < 1. Note first
that

=l S 272 (20 1)

and that (W;’*s, nfg) =0 for ||x — y|ls > A 4+ ¢27" for some fixed constant c. We also

have, for n > m, and for ||x — y|ls <A +27",

|((R™ f — I f )y )| = [Ty f (y) — I f () (Y )]
= |UTy(f () = Dyx f )Wy )

_[ _ _
SY llxe = yE 2l (2.12)
I<y

Denoting the first (triple) sum in (2.10) by R}, and the projection of IT, f(x) to
span{yy® 1y € A%, n > m} by (I, f(x))o, we can write

((REf = (T fFNOMDN = D D D IR f = M f )W) (®, 0l

n=m ye Al yew

= Z[n.

n>m
We consider the cases 27" = A separately. If A < 27", then considering that for

27" < A, the number of nonzero terms in the sum over y € A% is of order Alsionlsl
by estimating each of them using the bounds above, we have
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Singular SPDEs in domains with boundaries

Z I, < Z )L\s\2n|5|2—n\5\/2—nr}h—\5|—r ZO‘ + 2—n)y—12—n\5\/2—nl < )Ly’
271 <) 27n<x I<y
(2.13)
due to r +1 > 0. On the other hand, for A < 27", the number of nonzero terms in the
sum over y is of order 1, so we can write

YoooLs Y 2Ry gy Tiamrielzel oy (214)

A<2Tn<2—m A<27n<2—m i<y

where we used the negativity of y, and this bound is of the required order.
In the case 27 < A, then similarly to before

Z I, < Z alslonlsly—nls|/2—nr —|s|—r Z()‘ +2—n)y—12—n|5|/2—nl

n>m n=m I<y
< Zz—’"(’“)v"" < Zz—mlky—l, (2.15)
I<y I<y

and since / > «, this gives the required bound.

For the second sum in (2.10), denoted for the moment by R’ and the projection of
Il f(x) to span{<p;"’5 1y € A7}, denoted by (/T f(x))1, we proceed similarly. This
time, one has

@2l S 2mel 2 (2mv 1) 7
and (go'y"’ﬁ, nt) = 0 for |x — ylls > A+ ¢27"™, that is, for all but of order omlslylsl
instances of y € A7 in the case 27" < A, and for all but of order 1 instances of
y € A7 in the case A < 27™. The quantity (R™ f — fo(x))(go;"’ﬁ) can then be
bounded exactly as in (2.12). Combining these bounds, we arrive at

(R f = UL feND@D = Y IR™ f — Iy fO) @) (@2 )]

yeAy

< 2m|5|/2 Z()‘ + 2—111))/—12—111\5\/2—”11
I<y

QY TUQTIE \y QTIY < QY@M Y (2 16)

as required. Here, the last inequality comes from the fact that y < O and that the
second term dominates when 27" > A, so that 27" < A7, O

Next we recall some results on extending dual elements of a space of smooth
functions that are supported away from a submanifold, to distributions, at least locally.
This is essentially the content of [10, Prop. 6.9], but we slightly reformulate the
statements in order to fit the needs of Sect. 4.3 below better.

Whenever here and in the sequel we refer to a ‘boundary’ P, we mean the following.
Assume that RY is decomposed as R =R4 x ... x Rdm, such thats| = -+ = 54,
Sdi+1 = - -+ = §4,, etc. We then assume P to be of the form
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P=M x---xM,

where each M; is either R% or is a piecewise C! boundary of a domain, satisfying the
strong cone condition. Denoting the codimension of M; by m;, the codimension of P
is then defined to be Zf"zl m;Sq;_,+1, with the convention dy = 0. We will need the
following version of a well-known “folklore” fact:

Proposition 2.15 Let P be a boundary of codimension m, D C R¢ be a bounded
domain and let & be an element of the dual of smooth functions compactly supported
in D\ P. Suppose furthermore that 0 > o > —wm and for an integer r > |a| one has

lEWhH <A 2.17)

uniformly over x € D\ P, over ¢ € B', and over 1 € (0, 1] satisfying furthermore
2} < dgs(x, P) and supp w;‘ C D. Then there exists a unique element &' in the dual
of smooth functions compactly supported in D that agrees with & on test functions
supported away from P and for which the bound (2.17) holds with &' in place of &,
uniformly in x, in € B', and in 1 € (0, 1] satisfying supp ¥* C D.

Proof By considering a suitable partition of unity, thanks to the strong cone condition,
we see that for any compact set K C D with diameter A, and any n with 27" < A,
we can find smooth functions @,,: K — [0, 1] such that @,(y) = 1 if ds(y, P) €
277,227, @,(y) = 0 if ds(y, P) ¢ [27",237"], and satisfying the following
property. Forevery n > 1, one can find sequences {xk},i\/:l with N < Calsl=mp(sl—mn
and functions ¢, ¢x € B’ such that, setting . = 2", one has

N N
Ou=p Y G P Py =Y (2.18)
k=1 k=1

Fix now a test function of the type ¥} with support K C D, then the sequence
E(Yr(1 — @,)) is Cauchy since

N
EWE @urt — @) < ) wlE@lef ) S AT INpeHE
k=1
< CA—|5|Xlsl—mz(lsl—m)nua+|s|
= a7 e (2.19)

where in the second inequality we made use of the bound (2.17). Thanks to the assump-
tion & +m > 0, the right-hand side of (2.19) which converges to 0 exponentially fast,
as claimed. The same bound also shows that the limit is bounded by some constant
times A~ as required. The uniqueness of &” follows in a similar way by comparing
E'(Y(1 — dy,)) to &'() and using the first identity of (2.18). O
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Singular SPDEs in domains with boundaries

3 Definition of ’D;’,’w and basic properties

Our main tool for dealing with domains is to introduce spaces analogous to the spaces
D71 used in [10] to deal with initial conditions, but allowing for blow-ups at the
boundary of the domain as well. One subtlety arises in the handling of the “double
singularity” arising on the boundary at time 0. Let Py and P; be two fixed boundaries
with respective codimensions mg, m; and such that P, = Py N P; is itself a boundary
of codimension m = mgy + m;. We also write P = Py U P; and we assume that P
satisfies the (uniform) cone condition, which forces the two boundaries to intersect in
a transverse manner. Fori = 1, 2, denote

lx|p =1 Ads(x, P), lx, ylp, = |xlp Alyle,

and for any compact set R,
Rp ={(x,y) € R\P)?: x #y and 2|lx — ylls < [x, ¥l A lx, ylp, )

To slightly ease notation, in the following w will always stand for an element in R,
with coordinates w = (1, o, i), corresponding to exponents for the ‘weights’ at Py,
Py, and their intersection, respectively.

Remark 3.1 Tt might be at first sight surprising to have not two, but three different
orders of singularity. While in the subsequent calculus the use of exponent p will
become clear, it is worth mentioning a simple example when the singularities at the
different boundaries do not in any way determine the one at the intersection: Consider
the solution of d;u = Au, up = 1, with 0 Dirichlet boundary conditions on some
domain D. Then, while away from the “corner” {(0, x) : x € d D}, all derivatives of u
are continuous up to both the temporal and the spatial boundaries, the kth derivative
exhibits a blow-up of order |k|s at the corner.

Definition 3.2 Let V be a sector, y > 0 and w = (,0, 1) € R3. Then the space
D;’w( V) consists of all functions f : R\ P — V)~ such that for every compact set

A C R one has

ILf ) = Dy FODlz

ANy, w @ == sup sup
s —l — o— o
efp i<y lx = ylIE e, yip 7 1x yI5 T (%, ylpy v Ix, ylp ROy
Lol
+ sup DA
xeR:0<|x|py <|x|p I<y |X|Mfl (IX\PO)
Py \lxlp
lf GOl
+ sup sup ! l(ofl)/\O < 0. 3.1
xeR:0<|x|p <|x|p, [<y |x|p,—l <|x\P1 )
Py \lxlp,

The sum of the second and third term above will also be denoted by || fll}, w: 5.
Similarly to before, these spaces do depend on the model, but if no confusion can
arise, this dependence will not be denoted. For two models (11, I") and (I1, T, and
for f € D);;w(V; INand f € D%’w(V; I), we also set

@ Springer



M. Gerencsér, M. Hairer

. I/ = FO) = Ty fO) + Ty FO i
Ilf; f”ly,w;ﬁ = sup  sup n—y o—y
@.efpl<y |x —ylIk IJC,ylp0 lx, ylp, " (1%, ylpy V |x, y[p )=ty

+If - f”y,w;ﬁ~

This notation is slightly ambiguous since the knowledge of P does of course not
imply the knowledge of Py and Pj. One should therefore really interpret the instance
of P appearing in DV as meaning P = {Py, P} rather than P = Py U P;, which
is used whenever we view P as a subset of RY. It will also sometimes be useful to
consider functions in D% that are slightly better behaved when approaching one of
the two boundaries. This is the purpose of the following definition.

Definition 3.3 We denote by D } the set of those elements f € Dy for which the

map x — Q" f(x) extends contlnuously to RY\ Py in such a way that Q,f(x)=0

for all x € Py\P;. The space D;”'{Ul} is defined analogously. Finally, writing Ry =
{x e 8: 0 < |x|p, < |x|p,} and similarly for &, we set

lf ol I f )l
L1 = S0 200 i+ SR
’ I | (|X|P1) l x| ('X‘Po)

and also define []fl, ,, (1);4 in the same way, but with the exponents n — [ and
(0 — 1) AOreplaced by (n — ) A 0 and o — [ respectively.

We shall assume throughout the article that these exponents satisfy n Vo v u < y.

Remark 3.4 Denoting the regularity of the sector V by «, the definition is set up so that,
when p < « and there exists an x with |x|p, ~ [x|p, ~ 1 and sup;_,, Nfeol ~1
then the first term in (3.1) bounds the second and third. For 1 > «, one would actually

need toadd |x|p “ D045 the denominator in the second term and x| p “ DAY the third.
As this would make the calculations significantly longer, we omit this modification
and deal with the slight difficulties arising from this restriction later.

Proposition 3.5 Let V be a sector of regularity a, and f € DY, P {1}(V). Suppose
furthermore that R is a compact set such that for each x € R the line connecting x
and the closest point to x on Py is contained in K. Then it holds that

00 1y S MM e (3.2)
If(I_Y, I) is another model for T and f € D}/, 'fl}(V; ), then one has
0F = Flywityog S W5 Fllyg + 17 = Flly Ly e + Wl e)s (3:3)
and, for any k € [0, 1],
IFs Fllly o S OF = F05 00y c U A LA )5 (3.4)

where y = (1 —k)y + kaand w = (1, 0, u) withn = n + «((¢ — n) A 0).

@ Springer



Singular SPDEs in domains with boundaries

Proof We prove separately for £; = RN {|x|p, < |x|p,_,;}.

For £, further introducing & = &1 N {27" < |x|p, < 2_"‘”}, the bounds for
R in place of & follow immediately from Lemmas 6.5 and 6.6, [10], uniformly in #.
Since there is no dependence on n in the bounds, and for any pair (x, y) € (R1)p, the
indices n, and n, for which x € ﬁ'll", y e RT“V , differ by at most 1, the estimates carry
through for K.

For Ko, the bounds (3.2) and (3.3) are trivial. As for (3.4), we have

£ GO = £G) = Tay ) + Fay PO < AL My o
A ) 1 — YIS~ s y 7 eyl

as well as

1f(x) = fx) =Ty f() + fvxyf()’)”l

—)AO

_ _ |x5y|PU K

0 = Msbeoth ()
ysw,{1}; Ko P lx, ylp,

Therefore, we can bound the quantity || f(x) — f(x) — Iy f(y) + I_“xyf(y)||1 by the
right-hand side of (3.4) times

(I=k)(y =D |(1 1) (p—m)+x (=1 —k ((n— 1)A0)| |(1 —i)(n—y)+x((n— l)AO)

0
|:<(l oz)|x y|“ n—k (l—n+(n— l)A0)| |n Y+ (a—n+— I)AO)

lx = yls lx, y
Sl = yIE =yl

Considering that [|x — y|ls < |x, y|p, and that the minimum value of a; := (l — n +
(n—0D A0)isay = (¢ — n) A 0, we can estimate the right-hand side above by

y—I u—n (ag—ay) v K(a ag)
[ A B ] P e PR A PR

and since we are in the situation |x, y|p, < |x, y|p,, this gives the required bound.
The estimate for || f (x) — f(x)|l;, x € R is straightforward, since one has the bound

| |'L’i f)‘()mf)(jf,)”,im SOF = i A U st + AL i),
*ipy x| Py

thus concluding the proof. O

Proposition 3.6 If f € D}, then, for any § > 0 and compact & C {|x|p, V § <
|x|p, < 28}, it holds that

I Flllo: s < 85 My e (3.5)

with f = Q f. In particular, away from Py, f locally belongs to D°.
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Proof We assume withoutloss of generality ||| /Il ,; ¢ < 1. For2|lx—ylls < |x, ylp,,

simply by the definition of the spaces D" we get

£ () = Ty FOO s _ B

o S =yl e vl eyl T <8477 (3.6)
llx = yIg

3|lx — y|ls we can write, using the estimate (3.2) again

since 0 < y. In the case |x, y|p, < 2|lx — y|ls, then noting that |x|p, V |y|p, <

1A ) = Ty fFOO I < IF @M+ Y e = Y12 1O

I<m<o

— — —lou— —
=R A D D D] e i

I<m<o

< = yl7

as required.

The fact that f is locally in D then follows, since on {§ < |x|p, < |x|p},
f actually belongs to DY, so its projection f belongs to D, and § > 0 was
arbitrary. O

Remark 3.7 One simplification that we will often use is based on the fact that for pairs
(x,y) € Rp, we have

|x|P,' ~ |)7|P,- ~ |xv )’|Pi

fori = 0, 1. As a consequence, in the proofs of Sect. 4 below we will repeatedly
interchange the above quantities without much explanation. Also, for such pairs, even
though |x|p, < |x|p, does notimply |y|p, < [y|p, or |x, y|p, < |X, Y|p,,it holds that

e\
|y|p0><" "

-1
IF O S NSy w.alylp, (
|y|P1

and

I _ _
1F ) = Ty f O S MMy gl = yls ™ e, ylp 7 s vl

This, and the corresponding symmetric implications (swapping the roles of Py and
Py), will also often be used.

4 Calculus of the spaces ’D’;,’w

In order to reformulate our stochastic PDEs as fixed point problems in D;’w, one
first needs to know how the standard operations like multiplication, differentiation, or
convolution with singular kernels, act on these spaces. The aim of this section is to
recover the calculus of [10] in the present context.
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Remark 4.1 This of course means that repetition of arguments to a certain degree is
inevitable. We shall try to minimise the overlap and concentrate on the aspects that
are different due to the additional weights and don’t just follow trivially from [10].
This in particular applies to the continuity statements: since the space of models is
not linear, boundedness of the operations do not imply their continuity. However, in
practice they usually follow from the same principles, with an added level of nota-
tional inconvenience. We therefore only give the complete proof of continuity for the
multiplication, after which the reader is hopefully convinced that obtaining the other
similar continuity results is a lengthy but straightforward combination of the corre-
sponding arguments in [10] and the treatment of the additional weights as described
in the ‘boundedness’ part of the corresponding statements. Alternatively, the continu-
ity statements can also be obtained by using the trick introduced in the proof of [12,
Prop. 3.11], which allows to some extent to “linearise” the space of models.

Remark 4.2 Let us mention an important point on how integration against singular
kernels will be handled. While Green’s functions of boundary value problems are not
translation invariant, they typically can be decomposed into a translation invariant
part and a smooth one, which however is singular at the boundary. The most simple
example of this is the 1 4+ 1-dimensional Neumann heat kernel on (R+)2:

4(1—s) +e 4(1—s)

_a=p? _ Gen)?
G((t.x). (5. )) = ):

|
AT =) (e

for a more general discussion see Example 4.15 below. The advantage of such a
decomposition is that only the former part plays a role in constructing the regularity
structure itself and the corresponding admissible models, for which one can use the
general machinery of [2,3,10]. Integration against the latter part simply produces
functions described by polynomial symbols, albeit with blow-ups at the boundaries
which need to be sufficiently controlled.

4.1 Multiplication
Lemmad4.3 Fori = 1,2, let f; € D;’,"’w"(Vi) with y; > 0, where V; is a sector of
regularity o; < 0. Suppose furthermore that the pair (Vi, Vo) is y = (y1 + @2) A

(y2 + ay)-regular with respect to the product . Then f := f1 *, f2 belongs to D;’w,
where w = (n, o, W) with © = w1 + pno and

n=m+a)A@m+a) A @ +n2),
o = (01 +a) A (02 +ay) A (o1 + 02).

Moreover, if(1_7, I) is another model for 7, and g; € D?’wi(w; f) fori =1,2,
then, for g = g1 *, g2 and any C > 0

IS5 8y wem S WF15 &1y s + 125 @2lllyy i + I = Cllyy s, 1)
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holds uniformly in f; and g; with ||| fillly, w;;& + WI&illl, w;:a < C and models with
Iy 98 + 1 49008 < C

Proof We fix a compact £ and assume, without loss of generality, that both f; and f>
are of norm 1 on &. Then, for |x|p, < |x|p, and/ < y,

L@l < Y 1A LA,

L1 +lh=I
(=11 A0+(2—12) A0
< it —li—b (1X1Py
=2
Li+h=l !
—l+m Al +n2Al

<|x|u—l |x|P0
A lx|p

li+h=l !

It remains to notice that, since fori =0, 1,/; > «;, wehave ni Al +ma Ala = nAl,
by construction, and hence

[ 7, )“7’“0

-1
IF Gl S Ixlp, (
|x|P1

Next we bound f(x) — I'yy f(y). As usual, we assume |x, y|p, < |x, y|p,. For
| < y, the triangle inequality yields

1f ) = ey fOD e = 1My f ) = (Tey J1 (D) * ey 200D i
+ 11Ty f1(0) = f1(0) * Ty f2(3) — f2(0) |l
+ 1y f1(0) = f1(0)) * f2(0)ls
+ A1) * Dy 2(0) = 2(0) - (4.2)

Thanks to the y-regularity of (V7, V»), the first term in this expression can be bounded
by

A= Ty f(y) = Ty 1)) * Ty 20D Ml

=| X Qim0
m+n>y
< DY I QA 1Ty Qu () g,

m+nzy Bi+pr=I

SN TR A Il 2O Iallx = yIEFTATR @)

m+nzy Bi+pr=l

IA

The factor || I “124 4, can course be incorporated into the proportionality constant, but
it will be useful in the sequel to view the dependence on it as above. We can continue

by writing
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AS D Ix =yl Al 2Ol

m—+nz=y
y—I m+n—y }L]-‘rﬂz m—n |Y|Po (m=m)AO+(m2—n)AD
<l =yIE Y0 e =yl vl
m+n>y |y|P1
vl . N o |)’|P0 (n1—m)AO+(2—n)AO
g B 1 A PR S A A P (—)
m+n>y |y|P1
+n2/An
-1 - Iylp \" "
= llx = yI5 Iyl 15 Y (T) : (4.4)
m+n>y VP

where we used ||x—y|| < |y|p, to getthe third line. As before, we have ny Am—+nyAn >
n Ay =1, and recalling that |y|p, ~ |x, y|p, we see that this is indeed the bound we
need in (3.1). The second term on the right-hand side of (4.2) is bounded by a constant
times

D Iy i) = Al Ty f2(3) = f2@)

m+n=I
yit+ys—m—n p1t+p2—n1—n m-=+m—yi—y
< Y =yl B P
m+n=I

M n=n2; N=N1=n2y (N—V1i—V2 vity2—vy
Slx =yl IXI 1x1p, 1x1p, lx = ylls .

Since y1+y2 > y,n1+n2 > n,and [|x — ylls < |x|p, < |x|p,, this gives the required

bound. The third term on the right-hand side of (4.2) is bounded by a constant times

D Iy A = Al A2

m-+n=I

yi—m u =y pa—n X1Pg (r=mn0

1— 1—m 1—V1 2

S E lx —ylls “lxlp, " lxlp, 7 lxlp (—M )
m+n=I Py

-1 yi+n—y H—n1—mAn n—=yi+mAn—n
g R L S E ] O B A P
m-+n=I

=Ly = yi+n— n—ni—meAn,_ni—yi+nAn—n
Sl =y el D = IR T . (45)
m+n=I

Inside the sum, the exponent of || x — y||s is nonnegative, due to the relation y <
¥1 + a2, while the exponent of |x|p, is nonpositive, due to n < 11 + 72 A az. Using
lx — ylls < Ix|p, < |x|p, as before, we get the required bound. Finally, the fourth

term on the right-hand side of (4.2) is bounded similarly, reversing the roles played
by fi and f5.

To prove the continuity estimate (4.1), we of course need only consider the first
part of the definition of |||-; |||, the bound on the second already follows from above
by linearity. We then write
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f(x) = 8(0) = Loy f(9) + Tiyg ()
=Ly f () 4 Tiy8(Y) 4 Ly f1(9) * Ty fo(¥) — Ty g1(y) * Teyg(y)
+ (fi(x) — g1(x) = Ty f1(3) 4 Ty g1(3)) * fo(x)
+ Ty fi(0) * (f2(x) — g2(x) — Ty f2(3) + Ty g2(3))
+ Ty (8100) — f1(0) * Ty g2(y) — g2(x))
+ (Fay f1(0) = Ty fi(0)) * (Tey82(y) — 82(3))

+ (81(y) = Ixyg1 () * (f2(x) — g2(x)).
=To+T1+ T +T3+ T4+ T; 4.6)

For Ty, repeating the argument in (4.3), we need to estimate, for m +n > y, terms of
the form

Ty O fi(3) * Ty Qu o () — Ty Qg1 () * Ty Q82 (y)
=Ty On i) * Ty (Qn 2(y) — @ng2(y))
+ Doy O f1(3) * (Fey Qg2 (y) — ey Qnga(y))
+ ey (Qnm [1(Y) — Qg1 (V) * Ty Quga(y)
+ Ty Qmg1(¥) — ey Qug1 () * ey Quga(y).

Continuing as in (4.3), we get

1ol S Y2 I =312~ 1A Il £20) = 820)

m+n>y

F 1A = Lllyy s 820 1
+ 111 = g1t g2l + 1117 — 1:||y1+y2”gl()’)”m”g2(y)”n]-

From here we get the desired bound (4.1) by repeating the calculation in (4.4).

For the further terms, we shall make use of the fact that for any y, w, h € D);,’"_),
and for pairs (x, y) under consideration, I,/ (y) satisfies analogous bounds to 4 (x):

- Ly (11 )T
Iyl < )l = y 12 A e S e = yl2 1yl ™ ( .

m>1 m>1 |y|P1

(ii—1)A0
0— X
o il : 4.7)
~ P |~x|P1

For T7, we write

|x|P0 )(772—”)“)

. - H1—n M=y, H2—n
1Tl S A5 &y D =y el " 7 (MP
1

m+n=I
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and as we recognise the sum from (4.5), the required bound follows.

For T», we use (4.7) with & = f1, and then proceed just like for 77, with the role
of the indices reversed.

To bound T3, we use (4.7), this time with 7 = g; — fi, to get

|y|Po)(m_m)/\0 Va—n,_H2—12 V2
lx = yls™ x| x| ,
[P, P Po

IT30 < 11 = g1l ) |y|’,i;"”<

m+n=lI

and the sum is again of the same form.
The bound for the term 75 goes similarly to 73, with the indices reversed, and so does
T4, with the only difference that the prefactor of the sumis |17 — Il 4y, Il f1llly, -
O

4.2 Composition with smooth functions

Lemma 4.4 Let V be a sector of regularity O with Vo = (1) that is y-regular with
respect to the product x and furthermore V xV C V.

Let f1,..., fn € D%’W(V) with w = (n, 0, u) such that n,o, u > 0. Let fur-
thermore F' : R" — R be a smooth function. Then 1:"y (f) belongs to D;’w(V).
Furthermore, I:"y : D}’,’w — D}/,’w is locally Lipschitz continuous in any of the semi-
norms || - lly,w; s and ||| - Il w; &-

Remark 4.5 1f two modelled distributions f, f are such that f — f € Dy (- then

clearly ﬁy f)— ﬁy (f) also has 0 limit at P\ Po. In this case the analogous Lipschitz
bound for F in the seminorms [] - [I,,w: & also holds.

Remark 4.6 One can use the same construction as in [12, Prop. 3.11] to obtain local
Lipschitz continuity when comparing two modelled distributions modelled on two
different models.

Proof We only give a sketch of the proof, as the majority of the argument is exactly
the same as that of the proof of Theorem 4.16 and Proposition 6.12 in [10]. We prove
the main estimates which are somewhat different due to the additional weights and
refer the reader to [10] to confirm that these indeed imply the theorem.

As usual, we consider the situation 2|x — y|ls < |x, ylp, < |x, y|p,. We denote

L = |y /¢ ], where ¢ is either the lowest nonzero homogeneity such that V, # {0}, or
if that index is larger than y, then we set { = y. The essential quantities to bound are

Rii= Y FyQ f)*-* Qi f(y),
I3 lizy

Ry =T, f(x)— f(y),

Ry:= Y Ny fG)™ = (N f(x) + Rp)™,

[kl<L
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= > 1f) = FOIEMEG) = (Fo) = Fenn™,

|k|<L

each of which has to be estimated in the following way, for all 8 < y:

IRillp < llx = yI5 P 1yl e, vl 4.8)

Note that there is a slight abuse of notation here in that R f is vector-valued. By (4.8) we
then understand that such an estimate holds for each coordinate, and this convention
is applied in the other analogous situations below whenever vector-valued functions
are considered.

We further invoke two elementary inequalities from the proof of [10, Prop 6.12]:

forn >0,ne N, [,...,l, € N, we have
n n
S =1y n0= (n=>"k) A0, 4.9)
i=1 i=1

and for any multiindex k with |k| < L, integer 0 < m < |k|, real numbers0 < ¢ < y,
0 < B,n <y,andintegers [y, ..., I, satisfying Y " [; = B and [; > ¢, it holds

N+ M = [(kIg = y = Ikln + (/) A 0]

+ B —em+ —m)((n—;>A0>+§<n—li>A0] >0,
(4.10)

The term R; looks very similar to what we encountered in (4.3), and indeed by the
same argument we can write

IR S S e —yIZ P TTIFom,

Slizy
—;)AO

- Iyle )"
Shr—yl 3 e —yiE V]"[| . (| P
Y lizy yip

Ivlp Y (—1)A0+Y 1

Sle=yI277 > iRty (T :

Y lizy yip

By (4.9), the exponent of the fraction above is bounded from below by n A Y [; = 7,
and since nyu > u due to u being nonnegative, this yields the required bound.
The bound for R ¢ follows from the definition. For R», notice that
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1Ty FOON S Y M =yl 1A @)

I'>1

V=1, u=1' |y|P0 (=10 1
SOl =yl (—) Sl —ylig"
I>1 |y|P1

Therefore, for any nonzero multiindex m and any multiindex m’,

|m| m’|

o b oen e =y
IRF * (D feD™ g 32 [T =8 el e [T e = o™
ety i=1 i'=1
+l/1+---+l/ =B
m

_ _ _ _ _\Im|—1
n
S e = yIE Pl e (e = yIE i e )

and since the quantity in the parentheses is of order one due to y, n, © > 0 and
lx — ylls < |x, ylpy, < Ix, ylp,, the bound (4.8) for R follows.
For Rs, fix k and first write

£ ) = FOI < 1y FO o + 1 £ () = Ty FDllo
o Ixlpy \ TN
S Y0 e =yl (—) , @.11)

¢<l<y el

where [ runs over indices in A U {y} in the specified range. If the exponent of ||x — y|5
were [ — ¢ instead of [, we would be in the exact same situation as in (4.7). Taking

this extra ||x — y||§ out of the sum, we therefore get the bound

_ _ u—t x|, n—=8)N0
lf) = WIS IIJC—yIIQVI)Clpl (—) , (4.12)
|-x|P|
and, recalling the notation N from (4.10),

N
= z _ —lk kD (u—0) [ 1X]p
1 F ) = FPETM Sl — gy~ e e Dm0 (ﬁ) L 413)
1

Moving to the other constituent of R3, by (4.12) and the bounds on f (y) from the
definition of the spaces D", the we can write

I(FG) = (FO) = FeND*ig
< Z Z ||x—y||g(lk|—m)|x|§§1—£)(|k|—m) (%

X
O<m<|k| Y™ | ;=B el
li=¢

m —1;))ANO
i |X|P0 (n—1;)
x 1_[ |x|1"1 :
i=1

|X|P1

)((ﬂ-{)/\O)(Ikl—m)
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As the sum has finitely many terms, it suffices to treat them separately, and therefore
we fix m and /; as above. Then, since 8 = > _[; > > ¢ = m¢, we can get a bound

k|- - klp—¢ |k —p [ 1xIP
e =yl L o e e M ﬂ(—"

((=5)AO) (k| =m)+3 " (n—1;)NO
|X|P1 >

Moving the second and fourth factor into the fifth one, we get that the exponent of the
fraction above becomes M, as defined in (4.10). Combining this with (4.13), we get

N+M
|X|P0)
9

IR3llg S llx — Y||y_ﬂ|x|%/{)”“_7’ <
|x|P1

and by (4.10) and the fact (y/¢)u > u, we arrive at (4.8) for R3. O

4.3 Reconstruction

Recall that, since reconstruction is a local operation, there exists an element R f inthe
dual of smooth functions supported away from P such that the bound (2.4) is satisfied
if A < |x|p, A |x|p,. A natural guess for the target space of the extension of the
reconstruction operator acting on D% (V) would be C7\7#* While this certainly
does hold, we need some finer control over the behaviour at the different boundaries.
To this end, we introduce weighted versions of Holder spaces as follows.

Definition 4.7 Let ¢ = (ag, a1, an) € R3, write an = aog A a; A an, and let

P = (P, Py) as above. Then, we define C§ as the set of distributions u € C
that furthermore satisfy the following two properties.

(a) Forany x € {|x|p, < 2|x|p,}, A € (0, 1] satistying 21 < |x|p,, and every ¢ € B,
where r = [—ag + 17,
(] < [x[f 0. @.14)

(b) Forany x € {|x|p, <2|x|p}, A € (0, 1] satistying 24 < |x|p,, and every ¥ € B',
where r = [—a; + 17,
@)l S Ixlg . (4.15)

For a compact K, the maximum of the best proportionality constants in (4.14) and
(4.15) over x € Ris denoted by ||u||4: 5.

Proposition 4.8 Leru € D’ (Rd\(Po N P1)) be such that the bounds (4.14) and (4.15)
are satisfied. Then, provided ax > —wm, there exists a unique distribution u’ € C$, that
agrees with u on test functions supported away from Py N Py.

Proof Such au’ clearly satisfies (a)—(b) of Definition 4.7, so it only needs to be shown
that there exists a unique extension of u in C*~. By Proposition 2.15, it suffices to
obtain the bound

lu (i) < 2, (4.16)

uniformly over ¥ € B" (for some fixed large enough r) and A € (0, 1], for cA <
ds(x, Pp N Pp) with some fixed ¢ > 1. For sufficiently large ¢ (depending only on
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the dimension), one can find smooth functions d)i('\) with i = 0, 1 with the following
properties:

(i) The ¢(k) are supported on {x : |x|p, > 4A, 2|x|p, > |x|p, ;).
(ii) If x € RY is such that ds (x, Po N P1) > (¢ — DA, then ¢\ (x) + ¢\" (x) = 1.
(iii) For any multiindex k, the bound |Dk¢l.()‘) @) <A™ kls is satisfied for all x € R9.

The functions w;‘qbl.(k) then satisfy the bounds

sup [DF (™) (y)| < a7 Il IKls
yeRd

and have support with diameter less than 21/, One can therefore find points z; with

2|zilp, = |zilp,_; Vv 84, as well as functions £ ¢ B such that vy ¢O‘) = z(,l A2

Applying the estimates (4.14) and (4.15) to € ? and £ OM) | respectively, we get

@O < luESH 21|+ (gl )] S alenmanndran 4 anmanntia
21 ~ )

and since the minimum of the two exponents on the right-hand side is a,, (4.16) holds
indeed. O

Theorem 4.9 Let f € D;,’w(V), where V is a sector of regularity o and suppose that
nAdM > -—my, OAa>—mp, Q>—M. 4.17)
Then, settinga = (N A\ o, 0 A &, |L), there exists a unique distribution
Rf eCs
such that (Rf)(Y) = (R () for smooth test functions that are compactly sup-
ported away from P. In particular, R f € C.

Moreover, if (I1, T) is another model for T and f € D%’w(V, n, f e
D;’w(V, I'), then one has the bounds, for any C > 0 and K compact

IRS =Rflasg SWF5 Flly g + 1T =M, g + 10 =Cll, 5 (418

uniformly in f, f, and the two models being bounded by C, where & denotes the
1-fattening of K.

Proof By virtue of Proposition 4.8, it suffices to extend Rf to an element of
D’ (Rd\(Po N Pyp)) in such a way that (4.14) and (4.15) hold with the desired exponents.

By (2.4), it holds, uniformly in x € {|x|p, < 2|x|p,} over compacts, uniformly in
Y € B, and uniformly in A € (0, 1] such that 41 < |x|p,, that

((Rf = M f WD S W 1l Vel " S A7 xllp, . (4.19)
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Also, in the same situation, we have

(n—=DHAO
Il °> . (4.20)

-1
[T fFONADIS Y M Ixll, <|X|P
1 1
Since A < |x|p, A |x]p,, this sum is of the same form that we encountered before, for
example in (4.11). By the same argument we get

A Qo h—a |x| Py (1=e)n0 naa | h—@mAx)
[T f ) (W] S A% |xlp, xlp S AT xlp, - (4.21)
1

Combining this with (4.19), by Proposition 2.15 we can extend Rf to an element
Rof € D'(RY\ Py) such that the bound

[(Ro WD S A e fy 1 4.22)

holds uniformly in x € {|x|p, < 2|x|p,} over compacts, uniformly in € B’, and
uniformly in A € (0, 1] such that 21 < |x]p,.
One can similarly construct R f € D’(Rd\Po) such that |(R]f)(l/f£‘)| <

AON |x|’;,]_(a ") holds in the symmetric situation. Since Ro f and Ri f agree on the
intersection of their domains, they can be pieced together to get the claimed extension
of R f. The proof of continuity is again analogous and is omitted here. O

Keeping in mind that our goal will be to apply this calculus for singular SPDEs with
boundary conditions on some domain D, P; will typically stand for R x dD. With
a parabolic scaling we have m; = 1 and so condition (4.17), in particular requiring
o Aa > — 1 israther strict and will often be violated. In these situations, a CI(D"M’M“’“ )
extension R f is not unique and hence sometimes it will be more suggestive to write
R f for particular choices of such extensions. On some occasions this choice will be
made ‘by hand’, but there is also another generic situation when a canonical choice
can be made, as follows.

Theorem 4.10 Let f € D;’f{”l b where V is a sector of regularity o and let y > 0 and
w be such that

O0>0>-m >a, nAa>-—-mg, Mn>-—M. (4.23)
Then there exists a unique distribution R f e C;,"Nx’a’“ ) such that for smooth functions

Y compactly supported away from P, R f@) = R f () and that furthermore,
IRFWUDIS A el (4.24)

holds uniformly in x over relatively compact subsets of P1\Po, in ¥y € B", and in
A € (0, 1] such that 21 < |x|p,.
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Moreover, if (IT, I") is another model for 7 and f € D;”?}l}(V, N, f e
D; I{UI}(V, I"), then one has the bound, for all C > 0 and compact &

IRf = Rfllyreasct S5 Fll, g+ 1T =, g+ 1T =T, 5 (425

uniformly in f, f, and the two models being bounded by C, where & denotes the
1-fattening of R.
Finally, if for alla € V, Il a is a continuous function, then

Rf(W) = / (T f () (x) ¥ (x) dx. (4.26)
RI\P

Proof First notice that such a R f has to be unique: any two extensions of R f differ
by a distribution concentrated on P, which, due to the conditions on the exponents
and the constraint (4.24), has to vanish.

An extension R f with the ‘right behaviour’ on R?\ P; is constructed i in the proof
of Theorem 4.9. Concerning the behaviour outside Py we claim that, with f o f,
it suffices to construct an extension 7@1 feD (R4 \Pp) of R f that satisfies the bound

((Rif = M fe)WD < 2% 1xly 7 (4.27)

uniformlyinx € {|x|p, < 2|x|p,}overcompacts, uniformlyin € B", and uniformly
in A € (0, 1] such that 21 < |x|p,. Indeed, (4 24) then follows from the fact that
f (x) = 0forx € P;\ P by the definition of DY, P {]} Furthermore, by Propositions 3.6
and 3.5, we have

T fOWDIS Y Ixlg T x5 2 < Ixllp, “2%,

a<l<o

where the last bound follows from the facts that |x|p, < |x|p,, « < [, and A <
|x| p,. Therefore, by (4.27), the same bound holds for 7@1 f, and so piecing 7~30 f and
R 1 f together, the resulting element of D' (RY\(Py N Py)) satisfies the conditions of
Proposition4.8 withag = nAw,a; = «,andan = u. Applying the proposition, we get
the claimed R f. Further notice, that in fact it is enough to show (4.27) foreachm € N
in the case where x is further restricted to run over A,, := {|x|p, € [27m2 27},
Indeed, all functions 1[/;" that are considered in (4.27) have support that intersects at
most two A,,’s, and therefore a straightforward partition of unity argument, like for
instance the one in the proof of Proposition 4.8 completes the proof.

To get 7A21f on A,,, first consider Rmf defined as in (2.10), which is a meaningful
expression thanks to Proposition 3.6. Furthermore, by (2.11) and using Proposition 3.6,
one has the bound

((R" f = T fNWDI S AT O A lxlp) xS A% 1xll, (4.28)
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uniformly in x € {|x|p, < 2|x|p,} N A,, over compacts, uniformly over ¢ € B", and
uniformly over A € (0, 1] such that 4A < |x|p,. One also has, by (2.4) and the basic
properties of the model,

(Rf — M fOO) WM < |(RF — M fO) WM+ [ f(x) — Iy f () ()]
SN Lx (G Il T Y Ml TG S A Ixl T
>0

(4.29)

with the same uniformity. Thus the same bound holds for the difference R f—R" f ,
which therefore, by Proposition 2.15, has a unique extension A, Rf € D'({|x|p, <
2|x|py,} N Ap) for which the same bound holds even when A is only restricted by
2A < |x|p,- Hence R™ f + A,, R f satisfies the required bound (4.27) (on A,,), and
it trivially agrees with R f on functions supported away from P.

As for the last statement of the theorem, one simply has to check that the right-hand
side of (4.26) satisfies the claimed properties. It trivially coincides with R f away from
P, and the bound (4.24) follows from the fact that, thanks to Proposition 3.5

(T f N S Ixlly, Il

if x| p, < |x|p,, where in this particular case the proportionality constant also depends
on the local supremum bounds of the continuous functions I7,a. Since this additional
dependency doesn’t affect the uniqueness part of the statement, the proof is complete.

O

4.4 Differentiation

Lemma 4.11 Let & be an abstract gradient and let f € D);,’w(V), where y > s; and
w=(n,0,n) €R> Then 7 f € Dﬁ_s"’(”_s"ﬁ_g"’“_s").

This lemma is a direct consequence of the definition of abstract gradients, and since
the proof is a trivial modification of that of [10, Prop 5.28], it is omitted here.

4.5 Integration against singular kernels

As seen above, in certain situations the distribution R f is not uniquely defined as
there might be many distributions ¢ with the appropriate regularity that extend R f.
For any such ¢, let us denote by J\f)f f and IC,C, f the modelled distributions defined
analogously to V,, f and K, f, but with R f replaced by ¢.

Before stating the result on the integration operator in the weighted spaces, let us
recall the following identities from [10], which hold for any multiindex k, with the
usual convention that empty sums vanish
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1 _ [
TN rom= 1 3 e - o K, ),
ks <y+B ’
(Loy TP D F Ok = (TD ) Doy £ )k
1
= > UTLQs Ty fF()(DYKu(x, ). (4.30)

8> 1kls—p

In particular, choosing x = y, these identities also cover the formulas for the coefficient
of X¥ in Nf’(n)f(x) and 7 (x) f (x), respectively.
Another nontrivial rearrangement of terms gives

KTy NS ™ f () + Ty T 0 f (0) = NE® £ () = T () f ()i
= (I, f(») = O(KT)
- Y (LQs(Iy f(y) — DD Kn(x, ), (4.31)

S<lkls—B

where we define, for o € R,

!
k, (y—x)
Kn;f;y(z) = D’fK,,(y, 7) — Z l—'DIfHK,,(x, 7).
|k+1]s<a+B ’

We will also make use of the fact that following Taylor remainder formula holds:

Kyt )= > | DIK.5.2)0 (x —y.dy). (4.32)
’y ledA, TR

where all we need from the yet undefined objects is that A, is a finite set of mul-
tiindices / which all satisfy |I|s > « 4+ B — |k|s and that Q/(x — y, -) is a measure
supportedontheset{y : ||x —y|ls < [|[x —y|ls}, with total mass bounded by a constant
times ||x — y|||5”5. For a proof of this, see for example [10, Appendix Al].

Lemma4.12 Fix y > 0, w = (n, 0, u), let V be a sector of regularity o, and set
a=MAa,0 Ao, 1.

(i) Let f € D}/,’w(V) and let K be as in Theorem 2.13 for some B > 0 and abstract
integration map I. Let { € C* such that (W) = (Rf)(W) for all ¥ € Cgo(Rd\P)
and set

y=v+B, n=mra)+p, o=@ )+, = (ant+P)IA0, a = (a+p)AO0.
(4.33)
Suppose furthermore that none of y, 1, &, or [L are integers and that these exponents

satisfy the condition (4.17). Then K3, f € D", where v = (71, &, j1).
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_ Furthermore, if (1T, I) is a second model realising K for T and f € D}l,’w(V, N,
¢ € C* are as above, then for any C > 0 the bound

IS £ K5 N g S WS Flly g + T = g + 1T = Ll g + 18 = Clly 7

holds uniformly in models and modelled distributions both satisfying |||f|||y1w;;‘ +

||17||y;§ + ||F||);;J-§ + ¢, 5 = C, where R denotes the 1-fattening of .
Finally, the identity
RKSf =K x¢ (4.34)

holds.

(i) If f € D;”l{vl ! and the coordinates of w satisfy (4.23), then choosing R f in the
above in place of ¢, the same conclusions hold, but with the definition of & in (4.33)
replaced by 6 = o + B.

Proof The argument showing that N)f f (and therefore IC;C, f)is actually well-defined
is exactly the same as in [10]. Also, the fact that the required bounds trivially hold
for components of (le, f)(x) and (ICf, ) = yx (ICf, /) (), whose homogeneity is
non-integer, does not change in our setting.

For integers homogeneities, we shall make use of the decomposition of K and use
different arguments on different scales. We start by bounding the second term in (3.1).
First consider the case 2712 < |x|p, < Ix|p,. We then have, for any multiindex /,
due to (2.4)

(RS = Mo f (DK (x, )| S 2" =P 7 e 77 (4.35)

After summation over the relevant values of n, we get a bound of order

n+p—Il

Al o |y b=l X1 py ’

e P e < ,
|X|P1

as required, since i < p + B. As for 7™ (x) f (x), for any integer / we have

n—8)A0
_a_ s ( |xIp
1T @l S Y 2M Py (—) :

5>1—p x|y

Summing over n, we get

n—=8)A0
Y TP @rwh s Y W il (M)

X
27n+2§|x|1, §>1—p | |P1
) —1
gt (1xXlp\"" e x| py 7" HP
Y Ixlp xlp, o x5 p :
5>1—p 1 1

where we made use of § > « in the last step.
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Next, consider the case |x|p, < 22 < |x|p,. Since then ds (supp Dll K,(x, ),
P1) ~ |x|p,, we can invoke part (a) of Definition 4.7. For any multiindex /, we get

(¢ = M f )Y (D] K (x, ) + (T () f ()]
< DK+ Y (U Qs f(x)) (DY Ko (x, )|

3<|ls—pB

x| (n—=38)A0
S 2rMllempomra)mnne N el =p) = <_P0> _
s<I—p |X|P1

Notice that here in fact we only use estimates of ¢ tested against functions centred on
the boundary, this observation useful in particular in the proof of part (ii) of the lemma.
Let us denote the two terms above by A, and B,,. Summing A,, over the relevant values
of n, we have two cases, depending on the sign of |l|s — 8 — (n A ) = |l|s — 1. If
this exponent is positive, we get, after summation

i—l]s
A +B—Ills | —(nra) u+B—llls [ 1X1py
e P e B ) I
0 1 1 |x|P1

which gives the required bound. If, on the other hand, |/|s — 7 < 0 (equality cannot
occur, by assumption), then the sum of the A,,’s over the relevant values of  is bounded
by a constant times

mAa)+B—Ills+un—n
|'X:|P1 £

which is also of the required order. The treatment of B,, is momentarily postponed.
In the final case, |x|p, < |x|p, < 2 n+Z, Similarly as above, recalling that { € C%,
we get

(¢ = M f () (D] K (x, ) + (T () f )]
< DKy NI+ Y (U Qs f (X)) (DI Ky (x. )|

3<|lls—B

s ((lxlp )"
gzn(llls_ﬂ_a/\)_i_ Z 2n(\l|—ﬂ—3)|x|l;— <_0> . (4.36)
s<I—p l <l

Recognising the second term as B,,, we consider its sum over the values of n in both
this and in the second case. Notice that the exponent of 2" is strictly positive: indeed,
8 + B € Nimplies § € N, but since K,, and its derivatives annihilate polynomials,
such terms have no contribution to the sum. The resulting quantity is bounded by a
constant times
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—8)A0 s Y
o=t s (1l (r=on o=t (e, (A8 +B=Ils
20 el R <3 s
1

S<I—B s<i—p Ixlp,

< [Pl <|X|Po

re)+B—Ills
lePl )

as required. Moving on to the first term on the right-hand side of (4.36), recall that
L < ax + B, and hence

Zzn(llls—ﬂ—aA) < Zzn(llls—ﬂ) < |x|ir‘1|s, (4.37)

n

where the sum runs over the relevant values of 7, and we also made use of the fact
that ;© < 0 holds, and in fact, by assumption, with strict inequality. This concludes the
estimation of the second, and by symmetry, third term in (3.1).

Turning to bounding ||IC)§, fx) =T, xlef, f()|l, recall that we need only consider
pairs (x, y) where 2||x — y|ls < |x, ylp, < |x, y|p,. As before, this implies |x|p, ~

[ylp, ~ |x, ylp,-
We separate into different scales again, starting by 2772 < 2|l x—y|ls < |x, ylp, <
|x, ylp,. As in (4.35), we have

G £l 5 2701
Summing over the relevant values of n, we get a bound of order

y+B=llls) n=v, u=n
e — YA e e
as required. Similarly,

k _a_ — _
(T NEOFNI S D0 e — pllg =2n et Ao oy =,
[k+ls<y+B

which, after summation, yields an estimate of order

k| y+B—lk+l| =Y |, =1
Do lx=ylls lx = yI¥ *lclp Yl
[k+l]s<y+B

which is again of the required order. Next, using (4.30), we have

(TP @) f@) = Ty TP FON < Y. (T Qs(f(x) — ey fF()(D] Kn(x, )
8>|lls—pB

-3 - =1 lls—p—38
S D P P VA P A
8>|lls—p
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Singular SPDEs in domains with boundaries

Summing over the relevant values n, we get the bound

y=8, m—y, | 4—7 S+B—Il
D e A B A Y T B
d>|lls—p

as required.
Moving on to larger scales, we will then use the identity (4.31). Starting with the
second term,

> U105y f(3) — FON(DL K (x, )]

s<|lls—p
=8 1=V | (ko (l|s—p—8
S E Y L PV B P
3=|lls—p
This can be treated for all the remaining scales at once: summing over n such that

lx — ylls < 272 (the strict positivity of the exponent of 2" can be argued exactly
as in the previous similar situation), we get a bound of order

=8| 1Y |y N S+p—Il
Dl =yl el Y el e — PP,
s=|lls—p

which is of required order.
We are left to estimate

(T, f () = (KT,

Rewriting the above quantity as in the formula (4.32), and making use of the properties
mentioned following it, we have

(T, £ () = DK,

kls _
< Y =yl swp UL f) = DT KL G )]
kls=y+B—1ls lx=¥lls<llx—yls

+B—Il k+llg—y—
e B A S P F A I [0/ A CO YS!
kls>y+B—ll]s lx=yls=<lx=yls

(DMK, (3, ).

Therefore it remains to show that, for any k multiindex satisfying |k|s > y + 8 — |l|s
and any y satisfying [|x — y|ls < |lx — ¥||s, the following bound holds.

e = YISy £ ) = DT KGNS Ixly T Ix T @438)

Notice that in particular, as before, |x|p, ~ |y|p, ~ |x, y|p;. To show (4.38) we again

treat the remaining different scales separately. First, take n such that ||x — y|ls <
272 < |x, ylp, < Ix, ylp,. We write
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|(ITy £ (y) — (DI K, (3, )| < |UT5 £(5) — ODET KL (3, )
+ |(IT5(T5y f () — FONDT K, (3, ).
(4.39)

Summing the first term over the relevant values of n, we get a bound of order

k+l|s—p— nN=y . m=n —lk+lls+y+B, n—y, .\ 1—n
D 2 EH P PV ey Sl = ylls T e

n

so the prefactor in (4.38) cancels and we get the required bound. Similarly to before,
we used that while we only required |k|s > ¥ + B — |!|5, in fact equality can not occur

due to the assumptions of the theorem, so the exponent of 2" is strictly positive. The
second term in (4.39) is estimated by

oY= =Y k=N an(lk+|s—B—3)
D ol = yIE T el Y el 2 :
sy
After summation over n, we get the bound
y=38, \n—y . k=N —lk+l|s+p+6
D ol = yIE T bl Y el e = vl :

sy

which, just as before, is of required order.
Turning to the scale [|[x — y|ls < |x, y|p, < 27""~, we estimate the the actions of
the two distributions acting on the left-hand side of (4.38) separately. First,

n+2

(n—8)A0
T fONDIT KGNS D Ixly? (M) on(k+ls—B=5)
a<d<y |x|P1

As before, the exponent of 2" is strictly positive. Therefore

Yo =yl P, £ () (DET KW (5. )

—n+2
. ylpy <2

|x| (n—8)A0
< Z |x|‘k+”s_y_,3|x|.u*8 Py |x|_‘k+l|s+ﬂ+5
~ P P\l &

a<d=<y

n—8—Mm—8)A0, nAs— n— nAx—
S Y Il e S el M

a<é<y

as required.
To treat the other distribution in (4.38), we further divide the scales, and consider
first |[x — ylls < I|x, ylp, < 2-n+2 < |x, ¥|p,. In this case the support of K, (y, -) is

separated away from Pp, so we have

IC(D/fHKn(j, NI < 2n(|k+l|5—ﬁ—(nAa))|x|l;r(77/\ot)_
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Singular SPDEs in domains with boundaries

After summation on n and multiplying by the prefactor in (4.38), using ||x — y|ls <
|x|py, we obtain a bound of order

[k+ll=y =B (nre)+B—lk+| u—mAa)
B3PS B3NS *Jaff 1N,

which is again of required order.

Finally, when ||x — y|ls < |x, y|p, < |x, y|p, <27"F2

, We can write
|§(D]1€+1Kn ()'}’ ))| f/ 2"(|k+l|s—ﬁ_aA) < 2"(|k+l|5—ﬂ).

Summing over n and multiplying by the prefactor in (4.38), we arrive at the bound

[k+l|—y =B \i—Ilk+| =y, lk+ls—n, n—lk+l|
|x|p0 |x|p] ° = |x|p0 |x|P0 3 |x|p] %, (4.40)

and since |k + [|s — 1 > 0, the middle term can be estimated by |x||1],f1+”5_'7
proof is finished.

The proof of continuity again goes in an analogous way and is omitted here.

As for the identity (4.34), inspecting the proof of [10, Thm 5.12], one can notice
that this boils down to obtaining the estimate

, and the

> [ s - RpGRTIvEG | £ 277

n>0

for A < |x|p, A |x|p,. This however is a local statement and therefore the argument
in [10] carries through for our case virtually unchanged.

(ii) In the [ € D%’f{ul , case, when repeating the above arguments, one should
only pay attention in order to get the improved exponent ¢ = ¢ + B in place of
(0 ANa) + B =+ B. This improvement is the consequence of the improved bound
on || f(x)||; near Py, thanks to Proposition 3.5, and of the improved regularity of R f
when tested against functions centred on Pp, thanks to (4.24). O

Remark 4.13 The “slight difficulty” foreshadowed in Remark 3.4 is the constraint
[ < 01in the above lemma. Indeed, in all three of the concrete examples mentioned in
the introduction, it turns out one needs to choose & > 0. Note that the only two places
in the proof where the condition i < 0 was used are (4.37) with [ = 0 and (4.40). In
the latter case one, actually only needs ;# < y, which holds as soon as we choose y
sufficiently large so that u < y. Therefore, provided that ¢ is such that the bound

Y 1D K )] S a1

27n+22|x ‘ Py

holds for |x|p, < |x|p,, and the corresponding symmetric bound holds for |x|p, <
|x|py, for all /| < ft, and o < ax + B, then the conclusions of Lemma 4.12 still
hold. This appears to be a very strong condition, but in the standard case where K
is a non-anticipative kernel and ¢ is supported on positive times, it is actually quite
reasonable, see Proposition 5.1 below.
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4.6 Integration against smooth remainders with singularities at the boundary

From this point on we move to a more concrete setting, and in particular Py and P;
will play different roles. We shall view R as R x R?~!, denoting its points by either
zorby (f,x), wherer e R, x € R4—!. Furthermore we assume that Py is given by
{(0,x) : x e RNy

Definition 4.14 Denote by 2 p the set of functions Z : (R?\P)?> — R that can
be written in the form Z(z,z') = }_,-¢ Za(z, 2') where, for each n, Z, satisfies the
following

e Z,issupportedon{(z, 2) = ((t, %), (', X)) : |zl p+12|p,+lt—1'|'/%0 < €277,
where C is a fixed constant depending only on the domain D.
e For any (d-dimensional) multiindices k and [,

|leDéZn(Z, Z/)| < 2il(|5|+\k+l\s—ﬁ)’

where the proportionality constant may depend on k and [, but not on n, z, z'.

The relevance of this definition is illustrated by the following example, which shows
that if we consider a heat kernel on a domain obtained by the reflection principle, then
it can always be decomposed into an element of %5 and an element of 23 p.

Example 4.15 Our main example will be of the following form. Suppose that G° is a
function on RY x R?\{(z, 7’) : z = z’} with the following properties:

e We have a decomposition G* = K%+ R?, where K € g, while RV is a globally
smooth function.

e For any two multiindices k and / and any number a, there exists a constant Cy ; 4
such that it holds that | D¥ D) R%(z, 2/)| < Cp.a(lx — x'| v 1.

As itis shown in [10], the heat kernel in any dimension satisfies these conditions with
B = 2. Suppose then that we have a discrete group G of isometries of RY~! with a
bounded fundamental domain D, and with the property that the following implication
holds

geG\lid}, x,ye D, [x —gWlls =27" = ds(x,9D) Vds(y,dD) <27".

Leta: G — {—1, 1} be a group morphism and write

G((t,x),(s,y) = ZagGO((tvx)a (s, g()). (4.41)
geg

A concrete example to have in mind is when D = [—1, 1] and G is generated by the
maps y > —2 — y and y +> 2 — y. Then, the trivial morphism a, = 1 yields the
Neumann heat kernel on D, while the morphism with kernel given by the orientation-
preserving g’s yields the Dirichlet heat kernel. Obvious higher dimensional analogues
include the Neumann and Dirichlet heat kernels on (d — 1)-dimensional cubes.
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Singular SPDEs in domains with boundaries

For functions f and g on (R%)?, write f ~ g if f(z) = g(z) for z € ([0, 1] x D)?.
We claim that, setting Pj = R x 9D, there exist K € Jg, Z € Zg p, such
that G ~ K 4+ Z. First, due to the decay properties of R, the sum R =
> ¢ dg RO, x), (s, g(y))) converges and defines a globally smooth function which
we can truncate in a smooth way outside of ([0, 1] x D)z, so that it belongs to Z3 p.
For K°, we divide the sum

D agK (0. (5. 8(1)))

g€y

into three parts. For g = id, we simply set K = K° which belongs to g by assump-
tion. The terms with g such that y € D implies ds(g(y), D) > 1 may safely be
discarded since they are supported outside of ([0, 1] x D)2. For the remaining finitely
many terms, say g1, g2, - . . , &m, We use our assumption on G, by which we can write

KO((t, %), (5, gm () ~ @n(x, VKL (1, %), (5, gn())).

where ¢, is 1 on {(x, y) : ds(x,9dD) VvV ds(y, dD) < 27"}, is supported on {(x, y) :
ds(x,dD)Vds(y, dD) < 271}, and for all multiindices k and [, D D¢ is bounded
by 2"(k+/1s) up to a universal constant. Let furthermore ¢ be a smooth compactly
supported function that equals 1 on D x D. We can then set

Zo((t.2), (5. ) = Y 9. K. x). (5. 8 () + p(x. MR,

i=1

and forn > 0

Zu((1. %), (5. 9) = Y gue MK, %), (5., 8 ().

i=1
which does indeed yield an element of Z3 p.

Lemma 4.16 Let a € R3 and an be as in Definition 4.7, u € C4 and Z € 23 p.
Then the function

Vi Z > Z(u, Za(z, ) (4.42)

n>0

is a smooth function on R4\ P, and its lift to T via its Taylor expansion, which we also
denote by v, belongs to D%’w(T), where o = a; + B, y = o V0, and n and p satisfy

n=y, n=(r+p) A0, (4.43)

provided neither of o nor | are integers. )
If u furthermore satisfies (u, l/fz)‘) < k“'lzﬂg_a' for z € P)\Py and 2» < |z]|p,
with some a1 > aj, then the conclusions hold with the definition of o replaced by

o =ai+pB.
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Proof Notice that in (4.42) only the terms where 27" > |z|p, give nonzero contri-
butions. In particular, since the sum is finite, any differentiation on v can be carried
inside. If |z|p, < 2|z|p,, then we simply use the fact that u € C%*, to get, for any
multiindex /

|Dlv(z)| < Z on(llls—p—an) < Z on(llls—p) < |Z|l;’1_|”5’ (4.44)

2712l p, 2712l p,

where we used i < ax + B as well as u < 0. If 2|z| p; < |z|p,, then we distinguish
two cases. First, if 2|z|p; < 27" < |z]|p,, then the support of Z,(z, -) is away from
Py, and so we make use of part (b) of the definition of C%:

|, DY Zy(z, )| < 2"WlemPanz o, (4.45)

If o = a1 + B < |l|s, then the summing up yields

o—|lls
/ o—llls,_ an—a an—ar+o—|l|s [ 121Py
Yo W DYZaG N S Ll Pl = Ll (— :

1zl p
20zlp, <271 <zl p, 0

which is as required, since —a; + o = . If, on the other hand, o > ||, then

=l
> W, D} Zy(z, ))| < |Z|f;)g+ﬂ s

2Jzlp 27" <[zl Ry

On the scale, 2|z| p, < |z|p, < 27", when we simply use the fact u € C* again in the
same way as before, to get

Yool DiZo S Y 2 Wlemhra) < gyl (4.46)

lzlpy=27" lzlpy=27"

Putting the above estimates together, we conclude that

(1—Il15)A0
lzlry ) (4.47)

[ -l (
v(z = —|Dv@)| < lzlp, "
o)1, k!| @I < lzlp, 2l

if |z] py < |z|p,, and the corresponding symmetric estimate holds when |z|p, < |z|p,.
In particular, the second and third terms in (3.1) are finite for any finite y. To bound
the first term, it remains to recall that since v is the lift of a smooth function, for any

positive integer y and (z, z’) € fp

—1 —
v(z) = Topv@)li < llz = Z1I% sup |IDYv(2)|.
zeRelzlp~I2lp~12.2 |y
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Applying (4.47) (and its symmetric counterpart) with [ = y, we get
ID7v@)| < L2l 12157 (zlp v 12l p)P T

as required. For y non-integer, it suffices to apply the above with y replaced by
y = [y] and to note that, for every y € (y — 1, y), one has D%’w - D}';w. (To see
this, write f = f %, 1 and apply Lemma 4.3, noting that 1 € D);,’w withn =n Vv 0,
o = o Vv 0and it = 0.) For the last statement of the lemma, one can simply notice
that in (4.45) u is tested against functions centred on P;\ Py, and use the additional
assumption on u. O

Remark 4.17 The mapping u — Q; +pUs where v is as in (4.42), will also be denoted
by Z, . As all models that we consider act the same on polynomials, the usual continuity
estimates are in this case direct consequences of the above result.

Remark 4.18 1Tt is again worth pointing out that the u < 0 condition, used in (4.44)
and (4.46), can be omitted if one can derive

> . DYZy ) S Uzl vzl )t e

27m+2> 2| py Vizlpy

for |/|s < u by some other means.

One can easily verify that the action of K, and Z, are compatible in the following
sense: take f € D%’w and an extension ¢ of 7~2f asinLemma4.12 (i). Then Z, 1 ¢ €

D}/fﬁ’w, where w is as in Lemma 4.12 (i).

5 Solving the abstract equation

In addition to the setting of Sect. 4.6 we now assume that, for a bounded domain
D c RY~! with a Lipschitz boundary 3D satisfying the cone condition, Pj is given
by P; = R x dD. We shall denote by D the 1-fattening of the closure of D, and we
introduce the 7 -valued function

1, ift>0,xeD
D e i ’
Ry x) = {o, otherwise.

It is straightforward to see that R_?_ € D;o’ (OO’OO’O), and in particular that multiplication
by Rf maps any D%‘w space into itself.

5.1 Non-anticipative kernels
In a typical situation of an application of the theory to SPDEs, one important property

of the kernel K that we have, further to the quite general setting in Definition 2.11, is
that it is non-anticipative in the sense that

@ Springer



M. Gerencsér, M. Hairer

t<s = K({tx),(s,y)=0. 5.1

We shall use the notations O = [—1,2] x D and O; = (—o0, 7] % D as well
as the shorthand ||| flll,, ;. for [l flll, w;0, and similarly for other norms involving
dependence on compact sets.

First of all, this allows us to improve our conditions on /.

Proposition 5.1 (i) In the setting of Lemma 4.12 (i), suppose that K is non-
anticipative, that f is of the form Rf g for some g € D;’w, and that ¢ annihilates
test functions supported on negative times. Let furthermore ¢ > 0 such that
mg — B + & > 0 and assume an + mg > 0. Then, modifying the condition
on [ from (4.33) to

nw=<an+pB—e,
the conclusions of Lemma 4.12 (i) still hold.
(ii) The analogous statement holds for Lemma 4.12 (ii), where the modified condition
on [i reads as
L<nNAUAa+ B —e.

(iii) In the setting of Lemma 4.16, suppose that Z is non-anticipative and that u anni-
hilates test functions supported on negative times and let ¢ > 0 be as above. Then,
modifying the condition on [ from (4.43) to

w=an+p—e,
the conclusion of Lemma 4.16 still hold.

Proof (i) By Remark 4.13, we only need to obtain the bound

> DK NS (ke vzl )P e (5.2)

272> 7| p, Vizl Ry

for |/|s < . For all m € N, define the grid

d—1
Ap=1{(s,y):s=27"M0 y= Zmesfkjej,kj eZy,
j=1
where e; is the jth unit vector of RI-L j=1,...,d — 1. Let furthermore ¢ be a

function that satisfies

D ett.x—y)=1 Vie[-1.2xeR!,
YEA)
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and define )" = 271812 ™",

To show (5.2), we first write, with setting 27" < |z|p, < 2—m+l

((DYK(z, ) = D L@ (DI Ku(z, ).

yEAm

Indeed, the function D! K, (z, ) — 2 vehn @y"* DY K, (z,-) is supported on strictly
negative times, and therefore vanishes under the action of ¢. Each of the functions
(p_ﬁ1 ® D% K, (z, -) has support of size of order 27"!5! and its kth derivative is bounded
by 2Usl+lHs=A)pmikls Recalling that ¢ € C?*, this yields

|{((p;n,5()Dll Kn(Z, ))| 5 2*maA2*m\5\2”(‘5‘+|”5*ﬂ)‘

Combining this with the fact that the number of points y € A,, for which the support of
@"* actually intersects the support of D! K, (z, -), is of order 27"1(Isl=mo)gm(Isl=mo)
we get

IC(Di Kn(z, )| g 2_’n(aA+m0)2n(m0+|l|5_.B)'

By multiplying with 2"*¢, we only increase the right-hand side, and by our assumptions
this guarantees that the exponent of 2" becomes positive. Therefore, recalling that
27" ~ |z| p,, we obtain

D42 ST CA Bt A (VAL o L

27122z py Vizl

which, using a, + mg > 0, gives the required bound.
The proof of (ii) goes in the same way, and, in light of Remark 4.18, so does that
of (iii). O
The other important consequence of the non-anticipativity of our kernel is the
following short-time control.

Lemma 5.2 In the setting of Proposition 5.1 (i), suppose that K is non-anticipative.
Set, forax >0, w = (', o', 1) := (1 —«, &, it — k). Then it holds, for any C > 0

ISR e S T/, e + 1€ llaie)
ISR gz KSRV o < 702 &lly e + 11T = M llyoo + 1T = Fliy.o
+1¢ = Ellae) (5.3)

uniformly in Tt € (0, 1] and in models bounded by C. For the second bound, g and g
are also assumed to be bounded by C.

Ifwe are instead in the situation of Proposition 5.1 (ii), then the analogous statement
holds, with ¢ replaced by R [, and hence the last term on the right-hand side of (5.3)
can be omitted.
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Proof First, by the fact that K is non-anticipative, using (2.4) we can improve
Lemma 4.12 to

IWCERD gl - S gl e + 1 llase-

Y.t ™Y

This already takes care of bounding the first and third term in (3.1), since, using the
shorthand F = K5 RP g, for (z,2') € (O:)p

IF () = I F(D

y—I '—y o—y I
lz = 2'llg " 1z, Vg, Iz 21, T 2 2 ey 1z, 2 p )W T O HY

"
Sz Ip0 IE N, ;>

where we used that ' — n" = i — 7. Similarly, for z € O N {Izlp, < |z|p,},

I1E @ < Lol
Hie l(lzlpl)(“ HA0 ~

|Z|P0

TNE N e

Keeping in mind that |z|p, < t1/%0_ by the definition of the exponents w’, these are
indeed the required bounds. Similarly, we have for z € O; N {|z|p, < |z|p,}

I1F @ IF )
< 01
Iz |N—’ l(lzIPo DA = Iz |M 17| | n—l Sz |P0 UF 07, w, (07
|Z|P1)

and hence, by virtue of Proposition 3.5, the proof is complete if we can show that
ICg RD? T8 € DY P {0} This, on the other hand, follows from the proof of [10,

Thm 7.1], given that away from Pj, ¢ belongs to C"™¢, which is exactly the situa-
tion considered therein. The bound on the difference again follows in an analogous
way. O

The corresponding results hold for the singular remainder as well.

Lemma 5.3 Let Z € 23 p, f, ¢, v, ¥, w, and w' be as in Lemma 5.2. Then it holds,
forany C >0

IZy ¢l e S T50E Nases

uniformly in T € (0, 1].

Proof The proof goes precisely as in the previous lemma, with the only difference

that we cannot refer to [10] to argue that F' := Z;¢ € D;”l{vo}. We therefore need to
show that (F); has limit O at points of Py\P; whenever |k|s < n A @ + B. This is
simply due to the fact that, for such &, the function

z—> $(Z(z,-))

is continuous away from Py, and is O for negative times. O
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5.2 On initial conditions

The class of admissible initial conditions depends on the particular choice of the kernel
in that in addition to the regularity, some boundary behaviour may be required. In the
setting of Example 4.15, which is general enough to cover all of our examples, this
can be formalised as follows.

Lemma 5.4 Let G and G be as in Example 4.15 and let uqg be a function on D such
that the function ug defined by

it (x) = agiio(g™~'x)
for the g € G such that g~!
C*(R~1Y. Then the function

x € D, has a continuous extension that belongs to

o(t, x) = /D G((t. ). (0, y)uo(y)dy

is smooth on (0, 00) x D and extending it by 0 to R\ (0, 00) x D, for any mul-
tiindex 1, the pointwise lift of its lth derivative via its Taylor expansion belongs to

D;,(Oé—llls,m(a—ll\s)AO)f()r any0 <o < y.

Proof We can write

o(t, x) = /R GO, ), 0, oy,

By assumption, the conditions of [10, Lem 7.5] are satisfied, and hence v satisfies the
bounds

l (—|l[s)A0
1D'v(e, )| < Jaly 19,

This already gives the right bounds for ID'v(2) Ik, k = 0, 1, .. .. From this one can
deduce the bound for the quantity || D'v(z) — I, D'v(Z')|x precisely as in the proof
of Lemma 4.16. O

5.3 The fixed point problem

At this point everything is in place to solve the abstract equations that will arise as ‘lifts’
of equations similar to the ones in Sect. 1.1. As the notation is already quite involved,
we refrain from the full generality concerning the kernel K + Z and the scaling s and
only state the result in a form that is sufficient to treat nonlinear perturbations of the
stochastic heat equation with some boundary conditions. Our main goal is to formulate
a fixed point argument that is just general enough to cover the examples mentioned in
the introduction, as well as some related problems.
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Our setup will involve families of Banach spaces depending on some parameter
T > 0 (which will represent the time over which we solve our equation). We will
henceforth talk of a “time-indexed space V” for a family V = {V;};~¢ of Banach
spaces as well as contractions 7,/ : V; — Vs for all T/ < t with the property that
Ty O Ty gy = v . We consider V itself as a Fréchet space whose elements
are collections {v;};~ satisfying the consistency condition v,y = m/. v, and with
the topology given by the collections of seminorms || - ||, inherited by the spaces V;.
We will write 7, : V — V; for the natural projection.

Given a bounded and piecewise C! domain D C R?~!, a typical example of a
time-indexed space is given by the space V = D’I/;w with 7, given by the restriction to
[0, 7] x D and norms || - ||z given by ||| - [ll,) .. p,» Where Dy = [0, 7] x D. Similarly,
we write again C for the time-indexed space consisting of distributions on R¢ which
vanish outside of Ry x D, endowed with the norms of Definition 4.7, but restricted
to test functions ¥, points x and constants A such that the support of ¥} lies in
(—o0, 7] x RA-T,

Given two time-indexed spaces V and V, we call a map A: V — V ‘adapted’
if there are maps A;: V; — V, such that 7, A = A.m;. If A is linear, we will
furthermore assume that the norms of A, are uniformly bounded over bounded subsets
of R. Similarly, we call A “locally Lipschitz” if each of the A; is locally Lipschitz
continuous and, for every K > 0 and t > 0, the Lipschitz constant of A,/ over the
centred ball of radius K in A, is bounded, uniformly over " € (0, ].

With these preliminaries in place, our setup is the following.

e Fixd >2, 8 =2thescalings = (2,1,..., D) onRY = {(t,x) : t e R,x €
R?~1}, and a regularity structure .7.

e Let y, yo be two positive numbers satisfying ¥ < yo + 2 and let V be a sector of
regularity o < 0 and such that T C V.

e Set P ={(0,x):x e RV and P, = {(t,x) : t € R, x € 3D}, where D is a
domain in R?~! with a piecewise C' boundary, satisfying the cone condition.

e We assume that we have an abstract integration map Z of order 2 as well as non-
anticipative kernels K € % and Z € %5 p. We then construct the operator Zy
and, for every admissible model (/7, I"), the operator '), as in Sects. 4.5 and 4.6.

e We fix a family ((J7°, I'®))¢c (0,17 of admissible models converging to 1%, ro
ase — 0.

e We fix a collection of time-indexed spaces V; with ¢ € [0, 1] endowed with
adapted linear maps R: V; — @/ Cp' and to: Ve — P, D" (Vi, '),
where V; are sectors of regularity «;, satisfying Z(V;) C V and w; € R>. Finally,
we assume that for every ¢ € [0, 1] and every v € V,, one has

(RR2.0)(¥) = (REv)(¥) (5.4)

for any v € Cgo(Rd\P). Denote C = @, Cp' and D=0, DYV, T,
which are themselves time-indexed spaces equipped with the natural norms.
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e We fix a collection of time-indexed spaces VW, of modelled distributions such that
the linear maps

n A
P =3 (K R v + 7, (Rw);),
i=0

are bounded from V, into W, with a bound of order ¢ for some 6 > 0 for its
restriction to time t € (0, 1], uniformly over ¢ € [0, 1].

e For ¢ € [0, 1], we fix a collection of adapted locally Lipschitz continuous maps
F. : DY (V, %) — V.

o There are ‘distances’ [||-; -|llyy., (possibly also depending on &) defined on W, x W)
that are compatible with the maps F; and P, in the sense that, foru € V;, v € V),
and t € (0, 1], one has

P u; P S lleewss wolllp, . + I1Ru = ROl +0(1),

vl
as ¢ — 0. Similarly, uniformly over modelled distributions f € W,, g € Wy
bounded by an arbitrary constant C and uniformly over T € (0, 1], one has

llee Fe () 10Fo(®)lllp, . + IREFe(f) = ROFo (@)l . < I3 glllysc +0(D),
(5.5)

ase — 0.

Remark 5.5 The reader may wonder what the point of this rather complicated setup is.
By choosing for V; a direct sum of spaces of the type defined in Sect. 3, it allows us to
decompose the right hand side of our equation into a sum of terms with well-controlled
behaviour at the boundary. This gives us the flexibility to exploit different features of
each term to control the corresponding “reconstruction operator” ﬁf . For example, in
the case of 2D gPAM, the term f, () * Dj(u) » Dj(u) can be reconstructed because
the corresponding weight exponents are sufficiently large, the term (g (1) — g(0) 1) x &
can be reconstructed because it vanishes on the boundary, and the term g(0) = can be
reconstructed because it corresponds to (a constant times) white noise, multiplied by
an indicator function.

We then have the following result.

Theorem 5.6 In the above setting, there exists T > 0 such that, for every ¢ € [0, 1]
and every v € W,, the equation

u="PE Fu)+v, (5.6)

admits a unique solution u® € W, on (0, t). The solution map S; : (v, &) — u® is
furthermore jointly continuous at (v, 0).
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Proof By assumption P,(,E) is an adapted linear map from V; to VW, with control on its
norm that is uniform over ¢ € [0, 1]. It has the additional property that, when restricted
to time 7, its operator norm is bounded by O(z?) for some exponent # > 0, uniformly
in &. Combining this with the uniform local Lipschitz continuity of the maps Fy, it is
immediate that, for every C > 2|lv[lyy.1, there exists T € (0, 1] such that the right
hand side of (5.6) is a contraction and therefore admits a unique fixed point in the
centred ball of radius C in W,.

To show that this is the unique fixed point in all of W is also standard: assume
by contradiction that there exists a second fixed point # (which necessarily has norm
strictly greater than C). Then, forevery " < t, the restrictions of both u and i are fixed
points in WW,. However, since the norm of A, is bounded by O(1?), one has uniqueness
of the fixed point in a ball of radius C (") of W, with lim,/_,¢ C(t’) = o0, so that one
reaches a contradiction by choosing T’ small enough. The continuity of the solution
map at (v, 0) then follows immediately from (5.5). O

6 Singular SPDEs with boundary conditions

The next three subsections are devoted to the proofs of Theorems 1.1, 1.5, and 1.7,
respectively. We do rely on the results of the corresponding statements without bound-
ary conditions from [9, 10], in particular the specific regularity structures, models, and
their convergence do not change in our setting. Therefore we only specify details about
these objects to the extent that is sufficient to cover the new aspects of our setting.

6.1 2D gPAM with Dirichlet boundary condition

The regularity structure for the equation (1.1) is built as in [10, Sec 8], and the models
(IT%, I'®)¢ep0,17 as in [10, Sec 10], and we will use the notations from there without
further ado. We use the periodic model with sufficiently large period: if the truncated
heat kernel K is chosen to have support of diameter 1, then the periodic model on
[—2, 2]? suffices, since convolution with K° and with its periodic symmetrisation
agrees on [—1, 1]%. The homogeneity of the symbol & is denoted by —1 — «, where
k € (0, (1/3) A 8)\Q, with § being the regularity of the initial condition.

Our setup to apply Theorem 5.6 is the following. The sectors we are working with
are

V=IM)+T, Vo=T, «2(V)x2(V), Vi=T, &, V,=(8)

and we set the exponents y = 1 + 2k, Yo = k,

a =0, n=«x o=1/2+« "= —K;

o = —2k, no = 2« — 2, oo =2k — 1, no = 2k — 2;
o =—1—«, n = -—1, o =—1/2, w1 =—1—«;
oy =—1—«, nm =—1—k, op =—1—k, ury =—1—«.
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We then set

Ve =D (Vo, I'*) @ Dy} (Vi, ) @ D™ (Va, I°9), (6.1)

and we let ¢, be the identity. As for 7@8, it is chosen to act coordinate-wise, and in the
first two coordinates there is no choice to be made, one simply applies Theorems 4.9
and 4.10. The definition of the action of R¢ on the third coordinate is momentarily
postponed.

We take G to be the Dirichlet heat kernel of the domain D = (—1, 1)? continued to
all of R? as in Example 4.15. We also consider the decomposition G ~ K + Z given
there and construct Ky, and Z,,, accordingly. Furthermore, by Schauder’s estimate, it
follows that, for all f € C* with @ > —2, the function

(t, x) — G((t,x), (s, ) f(s,y)dsdy
[0,¢]x D

is continuous and vanishes on R4 x 9 D. In particular, for any v € V,, the modelled
distribution

h =K + 72, R

satisfies (1, h(t,x)) = 0forallr > 0 and x € dD. Since the only basis element in V
with homogeneity lower than o is 1, we conclude that one has i € D;”l{ﬂl}. We exploit
this by setting the time-indexed space W, to be

We = {u e D70+ Gu e Dy NN 2 0],

The reason for only imposing a slightly weaker condition on u itself (i.e. we use 0
instead of « as the third singularity index) is to be able to deal with initial conditions.
Indeed, let v be the lift of the solution of the linear equation

v =Av, vlpp =0, v|joyxp = Uo. (6.2)

Combining our assumption that ug € C® with Lemma 5.4 and the definition of the
various exponents, we then note that indeed v € W; as required, but this would not
be the case had we simply replaced W; by D%’({'{’}U’K). Due to the above choice of

(&)
v

exponents, the required estimate of order T of the short time norm of Py from V,

to W, follows from Lemmas 5.2 and 5.3, with the choice

075 gllyy:e == I1F5 &l oy + N2 F5 Dl —1.—1.0—1—1yir-

We now define the functions F.. They are given as local operations with formal
expression that do not depend on ¢, and we define its three components according to
the decomposition (6.1) separately. We first set

FOw) = fij) x Zi(u) x 2 (u).
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Here f;; are the lifts of the functions f;; in (1.1). By Lemmas 4.4, 4.3, and 4.11, F©
is indeed a mapping from W, to D%O’wo (Vo). At this stage we note that the fact that the
derivatives of elements of Y/ have better corner singularity than p — 1 is crucial, since
otherwise we would have had to choose j19 < —2 which would violate the condition
no + 2 > (u Vv 0) appearing in the conditions of Theorem 5.6.

Next, set

FOw) = () — g &

Again, using Lemmas 4.4 and 4.3, it is easy to see that F() maps from W, to
D" (V1). To see that it in fact maps to D;"”{’f}l (V1), we need only check the coef-
ficient of =, since Z is the only basis element in V| with homogeneity less than o7.
Since (1, u(z)) has 0 limit at P;\ Py, so does (1, (g(u))(z) — g(0)1), and therefore so
does the coefficient of &' in Fi(u, v).

Finally, the third coordinate is the constant modelled distribution

FPw) = g(0)&.

It remains to define R¢ on D;O’m ({(&)). To this end, let us recall that for the model
constructed for this equation in [10, Sec. 10.4] (which coincides with the canonical
BPHZ model defined more generally in [2,3]) /1 )9 Z is the spatial white noise £ forall x,
while I7{ Z is the smoothed noise & for all x. Also notice thatany f € DY""*((&)) is

necessarily constant on R* x D, and therefore in fact it suffices to define RE (Rf E)ina
way that the continuity property (5.5) holds. Defining RO (Rf &) as 1{0,00)x p& (Which

is of course a meaningful expression) and RE (RPE)as 110,00)x D&¢ We therefore only
need to show that the convergence

e—0
11[0,00)x D& — 10,00)x DEell—1—k:[0,11xp — O

holds in probability for (5.5) to hold. This however follows in a more or less standard
way from a Kolmogorov continuity type argument, see for example [10, Prop. 9.5] for
a very similar statement.

Therefore we can apply Theorem 5.6 to get that the equation

u=(KE + 2, R((FO, FD FDyw) +v

has a unique local solution u® € D;’f{l}l}(V, I') for each of the models (IT¢, I'¢),
for ¢ € [0, 1]. The fact that these correspond to the approximating equations in the
sense that Ru® is the classical solution of (1.2), for & > 0, follows exactly as in
[10]: indeed, this is a property of the models and the compatibility of the abstract
integration operators with the corresponding convolutions, neither of which changed
in our setting. One also has, by Theorem 5.6, that u® converges to u° in probability,
with respect to the ‘distance’ |||; -|l, ,, 7. Therefore, Ruf also converge to Ru? in
probability, which proves Theorem 1.1.
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Remark 6.1 1f we replace ug in (6.2) by (Ru®) (s, -), s < 7, where 7 is the solution
time from Theorem 5.6, then v still belongs to W,, in fact, one even has

1—k,1-,0 —1,(—k,—k,—K) .
v e DITRI*0 gy e prrhicemeo o

Therefore the solution can be restarted from time s and these solutions can be
patched together by the arguments in [10, Sec. 7.3]. One then sees that the only
way that the solution may fail to be global is if || RO F (1) [|=1—«:s, and consequently,
Il (Ru®)(s, )|l |—«,p blows up in finite time.

6.2 KPZ equation with Dirichlet boundary condition

The construction of the regularity structure and models (as before, with a sufficiently
large period) for the KPZ equation can be for example found in [7, Sec. 15]. The
homogeneity of the symbol = is now denoted by —3/2 — «k, where « € (0, (1/8) A
8)\Q, with § being the regularity of the initial condition.

Similarly to the previous subsection, we let v be the lift of the solution to the linear
problem with initial condition u( (and Dirichlet boundary conditions). We also choose
K € Jh and Z € % p, as obtained from G, the Dirichlet heat kernel on the domain
D = (—1,1) as in Example 4.15. We also set y = 3/2 4 «, Yo = «, and define

W =vf = (K + Z,,R)RYE), (6.3)

where we define the distributions 7@8R£ & as in the previous subsection, with the
obvious modification that & now stands for the 14 1-dimensional space—time white
noise.
We then write the abstract fixed point problem for the remainder of a one step
expansion
u= Ky + ZypyR)(FO, FOF®)(wu)) + v, (6.4)

with
FOw = @uw*?, FYw) =29¥)x(Qu), FOWu) = Qw2
We further set
V=ITH ,)+T, Vo=(2V)? V= (2V)x T e V2=T5

which obviously implies @« = 0, o9 = —4x, a1 = —1/2 — 3k, and ap = —1 — 2«.
As for the weight exponents, let

n=«, o =1/2+ 2k, n = —K,

no = 2k — 2, oy =2k — 1, no = 2« — 2,
n = —3/2, o=k —1, up = —3/2,
m =—1-2«, oy = —1— 2k, ur = —1—2«k.
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We then set similarly to above
We = {u e D00 g ey 0mho sl g o)
as well as
Ve =D (Vo I*) @ D" (V1. IT'°) & (RR(295)*),

and ¢, to be the identity. As before, it is straightforward to check that that the gonditions
on V, and W, satisfied, and also that regarding the first two coordinates of R¢ one has
a canonical choice given by Theorem 4.9.

It remains to define R¢ R_?_ (2W)*?. Recall that R stands for the local reconstruction
operator and that the issue with the singularity of low order is that 7~€R£ 266G, & )N*2
does not have a canonical extension as a distribution in C~1=2¢ . Of course, for the
approximating models this is just a bounded function, so it could even be extended as
an element of C°, but these extensions may not converge in the ¢ — 0 limit. Therefore
some modification of these natural extensions are required at the boundary.

Remark 6.2 This process is very similar to the situation when one takes the sequence of
distributions 1/(]x|+¢). This sequence of course does not converge to any distribution
ase — 0,but 1/(|x| + &) + 21og(e)dp does, in C~1=* for any p > 0. Moreover, the
limiting distribution agrees with 1/|x| on test functions supported away from 0.

First, for the models (I7¢, I'¢), ¢ > 0, we denote by RRE (2W)*? the natural exten-

sion of 7~3R£ (@llf)’*2 which, as just mentioned, is a bounded function and can be
written in the form

(RRY(2¥))(2) = A5(2) + A§(2),
where A? (z) are random variables belonging to the ith homogeneous Wiener chaos for

i =0, 2. To write them more explicitly, introduce the notations f (s, y) = f(—s, —y)
for any function f, set

Koe(z,2) = (pe % (D1K (2, ) (D)),
Z0.e(z,2) = (pe x (D1 Z(z, M),

and define (N}Q, e = K 0,6+ 7 0,¢ forany O C R4, and with the convention that for
¢ = 0 we substitute the convolution p.* with the identity. We can then write

AS(2) = f (G0.00)xD.) (2, 2)(G0.00)x D) (2, 2 E(dZ)) E(dZ), (6.5)

6(2) = / (G1o,00)xD,e(z, 7)) = K, (z,2) d7. (6.6)
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Note that the reason for the subtraction in (6.6) is the renormalisation already built in
the model (I7¢, I'?). Similarly, for the limiting model (I7°, I"?),

RR2(2Ww)*? = A, + A,

where A, and Ag are given by setting ¢ = 0 with the above mentioned convention in
(6.5) and (6.6), respectively.

The convergence of A5 to A in the ¢ — 0 limitin C ~1=¢ follows from essentially
the same power counting argument as in the case without boundary conditions. The
term Af) (z) however is more delicate. While it is not difficult to show that it converges
pointwise to the smooth function Ag(z) on (0, 0co) x D, the convergence in C~!7* is
not a priori clear. In fact, without using the specific form of G, one cannot even rule
out that the limit exhibits a non-integrable singularity at the spatial boundary. To see
how this can be ‘countered’, first define

35(2) = /(é(—OO,O)XD,S)(GRXD,S + G[O,oo)xD,s)(Z’ Z/)dZ/,
£ _ - Z 2 ’ 2 / /
Co(z) = /(K]RXD,s + ZrxD.e)"(2,2) = Ky (2, 2)dz

- / WRiep e Zax s (o) + 22 o2 2) = K2 pe o (22

— 2KRxpe.e Krxp.e(z,2)d7, 6.7)
for z € (0, 00) x D, and extending them by 0 otherwise, we have A = —BS + CS.
We can similarly write A9 = —Bgy + Co, where By and Cy are defined by formally

setting ¢ = 0 in the above definitions, that is, replacing the convolution with p, with
the identity.
First we claim that for z € (0, o0) x D

|BS(2)] < 1/(lzlpy +6) = 17?4 ¢). (6.8)

It is easy to see that one has the decomposition

(Goo0)xDe)z ) =Y _ G, (6.9)

n>0

where, for each n, the function G™ is supported on {z’ : 1Z'lp, < & llz—2|ls <
27" + ¢}, and is bounded by 27" (¢ v 27") 3. Furthermore, the function (GRxD,s +
Glo‘oo)xp’g)(z, ) is also bounded by 27" (¢ v 27")~3 on the support of G™ . Hence
in the case |z|p, > 3¢, noting that the only nonzero terms in the sum (6.9) are those
where 27" > (|z| p,/3), we can bound

B§(2) < > 272 S 1lzlp,
(Izlpy/3)=27"
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as required. On the other hand, in the case |z|p, < 3¢, we have

BS(Z) 5 Z 273n22n22n+ Z 8327n8327n83 5 1/e,

27 >g 2 n<g

as required. The estimate |By(z)| < 1/7'/% can be obtained analogously. Since B§
(extended by 0 outside of (0, 0o) x D) converges to By locally uniformly on (0, co) x D
and since by the above estimates (BS )ec(0,1] and By are uniformly bounded in C —1=x/2,
the convergence also holds in C~!7%.

Moving on to C§, first notice that it only depends on the variable x. Furthermore,
by similar calculations as above, one obtains a bound analogous to (6.8), namely

ICo@I S 1/zlp +&) =1/((c + D A (1 —x) +¢) (6.10)

for z € (0, co0) x D. We then define the distribution é‘g by

(€5, 9) = / Co@e@) — x(x + Do(t, —=1) — x(x — De(t, Dldz,  (6.11)

where x is a smooth symmetric cutoff function in the x variable which is 1 on {x’ :
|x’| < 1/8}, and is supported on {x’ : |x| < 1/4}. The estlmate (6.10), together with
the local uniform convergence of C§, then 1mphes that C0 converges in C™'* to a
limit, which we denote by C0 Moreover, since C0 agrees with C§ on test functions
supported away from P, C0 also agrees with Cp on the same class of test functions.
In other words, defining

RERD (2w)*? = A — BS + C§, (6.12)

as well as . R
ROR2(2w)*? = Ay — By + C§, (6.13)

the desired properties (5.4) and (5.5) of (7@8)%[0, 17 hold

Therefore by Theorem 5.6 we can conclude (6.4) has a unique local solution u® €
D%’W(V, I'?) for each ¢ € [0, 1], and R(u® + ¥¢) converges to R(u® + ¥°). To
conclude the proof of Theorem 1.5, it remains to confirm that for ¢ > 0, R(u® + ¥?)
solves (1.3). This would again follow in exactly the same manner as in [9] if we used
the ‘natural’ reconstructions everywhere, which we only steered away from in the
previous construction. However, since RE and R only differ by some (finite) Dirac
mass on the boundary, and since G, the Dirichlet heat kernel, vanishes on the boundary,
we have

RKSE) + Z,RORZ (W) = G + R (R (2W°)*?)
= G * RR2(9w)*?). (6.14)

The previous modification is therefore not visible after the application of the recon-
struction operator, and this concludes the proof of Theorem 1.5.
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6.3 KPZ equation with Neumann boundary condition

Most of the arguments of the previous subsection carry through if the Dirichlet heat
kernel is replaced by the Neumann heat kernel, with the sole exception of (6.14).
Instead, we have

R(]CJ(’? + ZVO,IA?’s)Rf(@lpS)*Z =G % ’]Azg(Rf(gtpé‘)*2)
= G % (RRP(2U*)*?) — 8- —cF8)), (6.15)

where 64 is the Dirac distribution at x = %1, and
cQ:/ Co(x)x (x + 1) dx, cj:/ Co(x)x(x — 1) dx.
[—1,-3/4] [3/4.1]

(We henceforth view C§ and Cp as functions of the spatial variable x only, since we
already noted that these functions, as defined in (6.7), do not depend on the time
variable.) Since these Dirac masses now do not cancel, one needs more concrete
information about ¢, and cj, and we begin with the former. First, it will be convenient
to shift the equation to the right, so that the left boundary is at x = 0. Furthermore,
we note that we can add a globally smooth component to K and Z in the definitions
of Cjj and Cy without changing the conclusion that é‘g as defined by (6.11) converges

to a limit 6’6‘. In particular, setting

IU> 2
N(x,0) = \/%exp(—;—a), (6.16)

we can assume that for x € [0, 1/4], one has
K((0,x), (=s,y) =N(x —y,5), Z((0,x),(=s,y) =N +y,s).

With the notations

xX—y x+y
—N(x=y,9), fPs,y) = 1,29 .

FD (s, y) = 1,29 N +y, ),

as well as fxm (s,y) = X(l) (s, )+ fXQ) (s, — y)_, and after a trivial change of variables
in s, we can then write, recalling the notation f(s, y) = f(—s, —y) for any function
f of time and space,

Co) = [ G (FV + 2P G5.3) = Gk £OP s, ds dy,
Cot) = [ D+ £, = PP s dy. (6.17)
R2

Note that our modifications of K and Z are only valid for x € [0, 1/4], and so (6.17)
also holds for these values of x. But since other values do not play a role in computing
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¢, , for the duration of this computation we can simply define C(j(x) as the right-hand
side of (6.17) for other values of x. We can then write the decomposition

c, =¢, —¢, ::/ Ci(x)dx —/ (1 — x(x)Cg(x) dx,
0 0

We first show that the second term in this decomposition doesn’t matter.

Proposition 6.3 With the above notations, one has Co(x) = 0 for every x # O.
Furthermore, for every k € (0, 1), there exists a constant C such that, for |x| > Ce,
one has the bound |Cj(x)| < Cel=¥|x|<2,

Proof The first statement follows from the second one since Cj — Cy locally uni-
formly, so it remains to show that the claimed bound on Cg (x) holds. We will assume
without the loss of generality that x > Ce for some sufficiently large C (C = 6 will
do) and we write z = (0, x) and 7’ = (s, y). Since fx(?’) = x(l) + fx(3)1y<0 almost

everywhere, one has

Co(x)

/ 2% FON G fO)d + / (e 1P = Gen (PO 1y
R R

= [ 26 < P10 x GO0

201+ Jo — 2.

With the usual convention pp* standing for the identity, we can furthermore write

N = f RV dZ +2 / (Be * S{)((Be — po) * ) d!
2 [ (G = o+ 10 42 2
=1+ L+ 1.
The expression [ actually vanishes, since

x2

;S./V'(x, s)ds

2 .2
I]Zf . 2y N(va)N(y’S)dZ,Zf
s>0 8

s>0 S

2
—1
=/ L= N 1ydr =0,
r>0

|x|

To estimate />, we first note that it follows immediately from the scaling properties of

x(z) and the fact that it only has a discontinuity at y = 0, that one can write

(e = po) * 7 = £20 + 1507
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where fx(’zs,z) is supported on R x [—2¢, 2¢] and, for any « € [0, 1], one has the bounds

1—k
€ 1 < 1

- 22N < 6.18
, DS S . .
2/ + z||3—* xe” @)l lz/ +z]I2 ~ s +x2 (6.18)

FATRICOIRS

It follows immediately from standard properties of convolutions (see for example [10,
Lem. 10.14]) that

[ Gex s 180 | st

as required. Regarding the term involving f)f?gz) , it follows from the support properties

of that function that

[ s s0722 az

© g
< e/ B << (6.19)
0o (s+x2)?

The term I3 can be bounded in exactly the same way.
To bound J>, we use the notation p, (¢, x) = p.(t, —x). Since (fx(3)1y<o)(s, y) =
(2) :
fx~’ (s, —y), we can then rewrite J; as

Jr= /1;2((,58 — Pe) *fx(2))((158 + Pe) * fx(2)) dz.

Exactly as above, we can decompose the first factor as

(Be — be) % [P = 2V 4 22,

so that the bounds (6.18) hold and f(?gz) (z) = 0for y ¢ [—2¢, 2¢]. This time, we
exploit the fact that the second factor itself satisfies the bound

[((Pe + fe) * FENE S llz + 21172,

uniformly in &, and that the support of both factors is included in the set ||z + z|| >
|x]/2. As a consequence, the term involving fé?gl) is bounded by

&
f —d7 Selx| 72,
1 1=lx1/2 121

while the other term is bounded exactly as in (6.19).

Finally, regarding J3, the product is supported on R x [—¢, ¢] and each factor is
bounded by (s + x?)~! there, so that the corresponding integral is again bounded as
in (6.19), thus concluding the proof. O
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Let us now return to the computation of the constant ¢, . Using the identity (f
g, h) = (g, [ * h)2g2) and the commutativity of the convolution, we can rewrite it
as

¢, = (Pe * Pe, F)L2(R2)’ (6.20)

where

_ 1 _
F:ﬂ+%%=/fp*ﬁ%h+—/ﬁw*ﬁn
R 2 Jr
+FP x 1P — fO % £ dx.

We will use again the notation (6.16) and we will make use of the identities
nxfoy on
NN =N Ey,0+p N (T2 20,
o+n o+n
IN(x,0) =—(x/o)N(x,0).

The first identity can be obtained by considering a jointly Gaussian centred random
variable (X, Y) with Var(Y) = o, E(X | Y) Y,Var(X |Y) = r/ and noting that one
then has Var(X) = o +n, E(Y | X) = and Var(Y | X) = Explomng this
identity, we can rewrite F as

a+17

x — /+ x+ /
F =/1y/>yvo S/y ) s/y./\/(x—y’~|—y,s’—s)/\/(x+y’,s’)dz'dx

—
1 2x + )% — 2y — y)?
=3 / 1yyv0 o ) NQ@y —y,25 —5)
y sy —y) s'(s"— s)) ,
y_ , d7 dx.
XNO+2 205 —5) 25 —5 )Y

We now perform the change of variables 2y’ — y +— y’ and 2s" — s > s’ which in
particular maps dz’ to idz/ and s'(s’ — s) to ((s")? — s2)/4 so that

L[y, Cx+ »? = ()?

1 y'>lyl / /_

4 s+ s)(s" —s)

8 (x N y sy (5" =98 +5)
2 2 4s’

1 1 O"?
4/1 ’>:vls/(1 )N(y, "dz

gl Py

F] = N(y/, S/)N

)dz’ dx
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Singular SPDEs in domains with boundaries

At this stage, for fixed y’, we perform the change of variables r = y’/+/s’, so that
dz'/s' = 2dy' dr/r, thus yielding

L1 (9w
Fi(z) = —/ —/m (1—=r?)N (@, Ddrdy
2Jiy Yo

L1 [
=__/ _,/ma,z/\/(r, 1) dr dy
2Jy1y

1 1 [~ 1 y/

! BN d’:—/ (2 ) gy
2/“ y& )<¢—|| 1)y =3 o 5] <¢_|s| )dy
1 1 [yl
—3 [ N ndg = ;- pEa(),

Vsl

Let’s now turn to F. Setting f(z) = >N (x — y, s), a simple calculation shows

that
1
hE=3 / fee = ) (=) (Lycony) + 1y (ovy) — 1) d2’dx
1

I fx—=y+Yx+)
= Nx—y+y.s=sNV
/ m (x—y+y,s—s)

2 s —s
x (x+y', =1y y|<|>\ dz’ dx
1 [ Qx er’)2 = y
yoys (S )2 —s?
x (x +S+5 T>l|y|<|v|dZ dx
Iy\ N
_ (v,s)ds' dy
8/y| /|v| s’ (S/)z
IyI y Nyl
4 Jys s/<s/ _I)N(y’s)d = N,

where the last equality was obtained in exactly the same way as above. Combining
these identities with (6.20) and exploiting the fact that F' is 0-homogeneous under the
parabolic scaling, we finally obtain

_ I 1 [yl [yl _a
RZ(,0 * 0)(s,y) (Z - ZEff (_2|s|> —N(lyl, |S|)> dsdy = >
(6.21)

where a is the quantity given in (1.8).
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If momentarily one also includes the dependence of cf on p, one has, by symmetry,
¢ (p) = ¢ (p), with p(z, x) = p(r, —x). Therefore by (6.21), ¢ = ¢ — ¢, where

&
At at 3o oi
¢y — 0ase — Oandcy is given by

& =/ (B*ﬁxs,y)F(y,s)dsdy:/ (5% p)(s. F(—y.s)ds dy = 2.
R2 R2 2
(6.

since F is symmetric in both of its arguments.
We can conclude that, for any fixed constants b1 € R, setting

A 1 N N
RERD(W)? = A5 — Bj + Cj = 3 Limo((@ = b)o-1 + @+ 580 (6.23)
for the models (/7¢, I'?) and
A 1 ~ ~
RORD (W) = Az = By + Co = SLizo(by61 = b-6-1)). (6.24)

for the limiting model, the desired properties (5.4) and (5.5) of (7@8 )eeo,1] hold.
Similarly to before, but accounting for the additional Dirac masses, we then see that
for any fixed ¢ > 0 the function 7* = R(u® + ¥?) (there is no ambiguity for the
reconstruction operator as far as the solution u* is concerned, it is trivially given simply
by the component in the direction 1) solves

Oh® = 30Ih* + (0ch®)? +2c0:h® — Ce+ & onRy x [—1,1],
Och® = Fa + by onRy x {£1},
h® = uyg on {0} x [—1, 1], (6.25)

where c is given by (6.26) below. Hence, clearly, he = h® +cx + (Cs + D)t solves
(1.6) with boundary data by = Fa + by + c and fig(x) = up(x) + cx.

Applying again Theorem 5.6, combined with the results of [13] regarding the con-
vergence of the corresponding admissible models, we conclude that, for any choice
of b4, the solution to (6.25) (which is precisely the same as (1.7) provided that the
constant C, is adjusted in the appropriate way) converges locally as ¢ — 0 to a limit
which depends on the choice of b4 but is independent of the choice of mollifier p.
It remains to show that this limit coincides with the Hopf—Cole solution to the KPZ
equation with Neumann boundary data given by b. This follows by considering the
special case p(z, x) = 8(¢) p(x), which is covered by the above proof, the only minor
modification being the proof of convergence of the corresponding admissible model
to the same limit, which can be obtained in a way very similar to [9,10]. As already
mentioned at the end of Sect. 1.1, one has a = ¢ = 0 in this case, so that in particular
by = b.. In this case, we can apply Itd’s formula to perform the Hopf—Cole trans-
form and obtain convergence to the corresponding limit by classical means [5], which
concludes the proof.
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6.3.1 Expression for the drift term

It follows from [13] that the constant ¢ appearing in (6.25) is given by
¢==2(p*p,0xP % 0P x0:P) = (p*p, Fp), (6.26)
where P is the heat kernel. Similarly to above, we obtain the identity
X=Yyy
(0, P %0, P)(t,x) = f :}./\/’(y, N —y, t —s)dyds
X — sx s(1 —
ZN(x,t)/—yXN<y ( )>dyds
r—s s t t

tx2 ¢ x2—t
=N(x,t)‘/(; 3 ds =N(x, 1) g

which then implies that the function Fj is indeed given by

Fo(t, x) =2 %:N(y,swoc —y.s = Dlgzou dy ds
-y sx  s(s—1)
=2 N(x 2s—t)./\f(y—2s_t, 2S_t>1s20vtdyds

(2y —r—t)(y x) (r+tx r*—1*
_2/ l‘2 N()mr)N(y_T’T)erllldydr
- foo (’;)x (3 - —)N(x r)dr = Erf(x/y/211]) + 25N (x, 1).
"

To obtain (1.9), it remains to note that the first term is odd under the substitution
(t, x) < (—t, —x), while p * p is even, so that this does not contribute to the value of
c.
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