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Abstract

The paper presents bounds for the distributions of suprema for particular classes of
p-sub-Gaussian random fields. Results stated depend on representations of bounds for
increments of the fields in different metrics. Several examples of applications are pro-
vided to illustrate the results, in particular, to random fields related to stochastic partial
differential equations and partial differential equations with random initial conditions.
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1. Introduction

In this paper, we study sample paths properties of random fields belonging to the spaces
of p-sub-Gaussian random variables, which generalize Gaussian and sub-Gaussian ones and
represent, on the other side, subclass of exponential type Orlicz spaces of random variables.
Our aim is to investigate tail distributions of suprema of p-sub-Gaussian random fields under
different conditions imposed on their increments.

Recall that a random variable £ is sub-Gaussian if its moment generating function is majorized
by that of a Gaussian centered random variable n ~ N(0,0?), that is,

Eexp(AE) < Eexp(A\n) = exp(a?)\?/2).
The generalization of this notion to the classes of ¢-sub-Gaussian random variables is intro-
duced as follows (see, Buldygin and Kozachenko (2000) (Ch.2), Giuliano, Kozachenko, and

Nikitina (2003), Kozachenko and Ostrovskij (1986), Vasylyk, Kozachenko, and Yamnenko
(2008)).

Definition 1.1. Giuliano et al. (2003); Kozachenko and Ostrovskij (1986) A continuous even
convex function ¢ is called an Orlicz N-functionif ¢(0) =0, p(z) > 0 as x # 0 and lin%) @ =
r—r

0, lim @ = oo. We say that an N-function satisfies Condition @ if lim info % =c>0,
T—r 00 r—r

where the case ¢ = oo is possible.
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Definition 1.2. Giuliano et al. (2003); Kozachenko and Ostrovskij (1986) Let ¢ be an N-
function satisfying condition @ and {Q, L,P} be a standard probability space. The random
variable ¢ is ¢-sub-Gaussian, or belongs to the space Sub,(Q), if E¢ = 0, Eexp{A(} exists for
all A € R and there exists a constant @ > 0 such that the following inequality holds for all
AeR

Eexp{A(} < exp{p(Aa)}.

The stochastic process (or random field) X (¢), t € T, is called p-sub-Gaussian if the random
variables {X(t),t € T'} are p-sub-Gaussian.

The space Sub,(12) is a Banach space with respect to the norm (see Giuliano et al. (2003);
Kozachenko and Ostrovskij (1986)):

75(¢) = inf{a > 0 : Eexp{A(} < exp{¢(a))}.

Definition 1.3. Giuliano et al. (2003); Kozachenko and Ostrovskij (1986) The function ¢*
defined by ¢*(r) = supyer(ry — (y)) is called the Young-Fenchel transform (or convex
congugate) of the function ¢.

The function ¢* is known also as the Legendre or Legendre-Fenchel transform. For ¢-sub-
Gaussian random variable ¢ one can write the estimate for its tail probability in the form

P{[¢] > u} <Qexp{—g0* (J(c))} u> 0. (1.1)

Moreover, a random variable ( is a ¢-sub-Gaussian if and only if EC = 0 and there exist
constants C' > 0, D > 0 such that

P{I¢| > up < Cexp {4 (5) } (1.2)

(see Buldygin and Kozachenko (2000), Corollary 4.1, p. 68).

Therefore, the property of p-sub-Gaussianity can be characterized in a double way: by intro-
ducing a bound on the exponential moment of a random variable (Definition 1.2), or by the
tail behavior (1.1) or (1.2), which is even more important from the practical point of view.

The class of ¢-sub-Gaussian random variables includes centered compactly supported distri-
butions, reflected Weibull distributions, centered bounded distributions, Gaussian, Poisson
distributions. In the case of ¢ = %, the notion of ¢-sub-Gaussianity reduces to the classi-
cal sub-Gaussianity. The main theory for the spaces of p-sub-Gaussian random variables and
stochastic processes was presented in Buldygin and Kozachenko (2000); Giuliano et al. (2003);
Kozachenko and Ostrovskij (1986) followed by numerous further studies. Various classes of
p-sub-Gaussian processes and fields were studied, in particular, in Beghin, Kozachenko, Ors-
ingher, and Sakhno (2007); Hopkalo and Sakhno (2021); Kozachenko and Olenko (2016);
Kozachenko, Orsingher, Sakhno, and Vasylyk (2018, 2020).

Estimates for distribution of supremum P{sup,cp |X (t)| > u} of p-sub-Gaussian stochastic
process X were derived in various forms in the monograph Buldygin and Kozachenko (2000)
basing on entropy methods.

Recall that the entropy approach in studing sample paths of a stochastic process X (t), t € T,
requires to evaluate entropy characteristics of the set 7" with respect to a particular metrics
generated by the process X. The origins of this approach are due to Dudley, who stated con-
ditions for boundedness of Gaussian processes in the form of convergence of metric entropy
integrals (which we call now Dudley entropy integrals). We address for corresponding refer-
ences, e.g., to Adler and Taylor (2007) and Buldygin and Kozachenko (2000), where in the
latter one the entropy approach was extended to different classes of processes, more general
than Gaussian ones.

We will base our study on the following theorem proved in Kozachenko and Olenko (2016)
(see also Buldygin and Kozachenko (2000)).
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Theorem 1.1 (Buldygin and Kozachenko (2000); Kozachenko and Olenko (2016)). Let X (t),
t € T, be a p-sub-Gaussian process and px be the pseudometrics generated by X, that is,
px(t,s) = 7,(X(t) — X(s)), t,s € T. Assume that

(i) the pseudometric space (T, px) is separable, the process X is separable on (T, px);

(11) €0 :=sup 7, (X (t)) < oo,
teT

(iii) for a mon-negative, monotone increasing function r(x), x > 1 such that r(e*),x > 0, is
convez, it holds for 0 < e < g

)

L(e) = /T(N(u)) dv < o0, (1.3)

0

where N(v), v > 0, is the massiveness of the pseudometric space (T, px), that is, N(v)
denotes the smallest number of elements in a v-covering of T' by closed balls of a radius
at most v.

Then for all A > 0,0 <60 <1 and u > 0 it holds

Eexp{AsupX(t)\} < 2€Xp{<p (1)‘509)}14(050) (1.4)

teT

and

u(l—6)

P{sup | X(t)| > u} < 2exp{ o 90*( €0

teT

)}A(@eo), (1.5)

where

A(feg) = r=Y (1}(95@) ) (1.6)

980

In the above theorem and in what follows we denote by f(-1) the inverse function for a
function f.

The integrals of the form (1.3) with r(z), x > 1, being some non-negative nondecreasing
function are called entropy integrals. Entropy characteristics of the parameter set T" with
respect to the pseudometrics px generated by the process X and the rate of growth of the
metric massiveness N(v) = N,,(v), v > 0, or metric entropy H(v) := In(N(v) play an
important role in treating sample paths properties of the underlying process X (see Buldygin
and Kozachenko (2000) for details).

Consider now a metric space (T, d), with an arbitrary metrics d and suppose that this metric
space is separable. Suppose further that we have evaluated the metric massiveness Ny of T
with respect to the metrics d and have a bound for the function px(t,s) = 7,(X(t) — X(s))
which is given in terms of d(¢,s). Then Theorem 1.1 implies the following result, which is
more convenient for practical use.

Theorem 1.2. Let X(t),t € T, be a p-sub-Gaussian process and T be supplied with a metrics
d. Assume that

(i) the metric space (T,d) is separable, the process X is separable on (T,d);

(11) €0 :=sup 7, (X (t)) < oo,
teT

(iii) there exists a a monotonically increasing continuous function a(h), 0 < h < sup; s d(s,t),
such that o(h) — 0 as h — 0 and

sup To(X(t) — X(s)) < o(h), (1.7)
e
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(iv) for a non-negative, monotone increasing function r(x), x > 1 such that r(e®),z > 0, is
convet, it holds for 0 < e < g

£

I(e) := /T(Nd(a(_l)(v)) dv < oo, (1.8)
0

57

where Ng(v), v > 0, is the massiveness of the metric space (T, d), yo = o(sup; ser d(s,1)).

Then statements (1.4) and (1.5) of Theorem 1.1 hold for 0 < 6 < 1 such that feg < o with
A(0eg) changed for the appropriate A(Ozy):

Eexp{)\igng(tﬂ} < 2exp{g0 (ff%)}ﬁ(eso) (1.9)

and
1-0)

PlouplX(0)] 2 u} < 2exp { - o (=) o), (1.10)

€0

where

A(eo) = =Y <M> . (1.11)

060

Proof. Theorem 1.2 follows immediately from Theorem 1.1. Indeed, once we have from (1.7)

that sup px(t,s) < o(h), the smallest number of elements in an e-covering of (T, px) can
d(t,s)<h,
t,seT

be bounded by the smallest number of elements in a o~V (¢)-covering of (T,d): N, () <
Ny(o(=1(g)), which implies the estimate I,(¢) < I.(¢), as € < 79, and the statement of the
theorem follows. O]

Theorem 1.2 with a particular metric space (T, d) has been applied in Hopkalo and Sakhno
(2021); Kozachenko et al. (2020); Sakhno (2023b) for studying solutions to partial differen-
tial equations with random initial condition, in Sakhno (2023a) for evaluation of suprema of
spherical random fields, in Kozachenko and Olenko (2016) for developing uniform approxi-
mation schemes for ¢-sub-Gaussian processes. This theorem allows to calculate the bounds
for the distribution of suprema in the closed form.

Now we have stated all prerequisites necessary for our study in this paper, Theorem 1.2 will
serve as the main tool.

The plan of the paper is as follows.

In Section 2 we consider the parameter set T' of the form T = [a1, b1] X [ag, ba] with various
metrics, in particular, we consider d(t,s) = max;—12|t; — s;| and the so-called anisotropic
metrics d(t,s) = > ;_1 o |ti — si|¥i, H; € (0,1], i = 1,2, and corresponding bounds for the
function px (t,s) = 7,(X(t) — X (s)). We will specify Theorem 1.2 for these different cases.
In Section 3 we state the results on the rate of growth of p-sub-Gaussian random fields over
unbounded domains.

Section 4 presents examples of applications of the results obtained. In particular, we consider
processes related to partial differential equations with random initial conditions and stochastic
partial differential equations. These applications actually served as a motivation for our study.

2. Estimates for the distribution of suprema

We will study ¢-sub-Gaussian random fields X (¢),¢ € T, defined over the parameter set
T ={(t1,t2),a; < t; < b;,i =1,2}. Consider the following metrics on T"
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di(t,s) = max [t; — s;; (2.1)
i=1,2
|ti — s .
da(t,s) = a4 > 0,i=1,2; (2.2)
i=1,2 @i
ds(t,s) = Y |ti — s, Hy€ (0,1],i = 1,2 (2.3)
i=1,2
da(t,s) = > ﬂ a; >0, H; € (0,1],i=1,2. (2.4)
. a;

Note that for the metrics (2.3) and (2.4) we suppose H; € (0,1], i = 1,2, but excluding the
case Hy = Hy = 1. Consider the function px(t,s) = 7,(X(t) — X(s)), t,s € T. We state the
bounds for the distribution of supremum of the field X under the condition that the function
px (t,s) can be bouded as follows:

pX(ta 3) < U(di(t7 8))7

or

sup px(t,s) < o(h),
t,s€T, d;(t,s)<h

where d;(t, s) is one of the metrics (2.1)-(2.4), o is a monotonically increasing function. More
precisely, we consider the case o(h) = ch?®, ¢ > 0,3 € (0, 1].

Theorem 2.1. Let X(t), t € T, be a p-sub-Gaussian random field and T be supplied with
one of the metrics d; from the list (2.1)-(2.4). Assume that

(i) the field X is separable on (T,d;);

(1) €0 1= sup;er To(X (1)) < 005

(iii) sup (X (1) — X(s)) < chP.
t,s€T,d;(t,s)<h

Then for all 6 € (0,1) such that 6 < 6; and u >0
Lu(l—0
Plsup | X(0)] = u} < 205 { - o () ] a 020,
teT €0

where expressions for A;(feg) and 0; correspond to different choices of metrics d; in conditions
of theorem and are given as follows:

i=1: Ay(Be) = s (ce) P (h29) /P,

s = Lmin(Ty, To)(Th + To), 60, = %(% min(Tl,T2)> :
i=2: Ay(feg) = s2(ce)? P (B29) /P,

oy = min(%, %)(% + %), 0y = %(min <£ §)>ﬁ;
i=3: A3(020) = T1T2(2%ce)(0e0) 79,

0= e + ot 00 = Zeminaa (3)™),
i=4: Au(020) = TiToay M ay /M2 (28ce)a(020) 7,

H;pB
B . ) _
q = ﬁlﬁl + Tng’ 04 = 72506 min;—i 2 ((*TZ> ai B) .
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Proof. To state the estimates for supremum for different metrics d;, we apply Theorem 1.2.
First we need to estimate the metric massiveness Ng,,¢ = 1,...,4. We can write the following

estimates
b

v = (Bn) (B 1)

Nay(e) < 2(235 + g> <2§ze + g)

The estimates for N4, and Ny, can be found, for example, in Buldygin and Kozachenko (2000)
and Kozachenko and Makogin (2014) correspondingly.

1 1

1
For the case of metrics d3, we note that a rectangle [—(5)71,(5)71] x [—(5 ) (%)7] i

contained in the ball in metrics d3 with center (0,0) and radius e which is given as B(e) =
{(z1,22) : |21/ + |22]"2 < €}. Therefore,

Analogously,

1
T; 28 T;
Nu@ < I (=== +1) = [T (= +1).
i=12 2(%5%) " i=1,2 2(ea;) T

)

We present the proof for the cases of metrics dy and d3, other cases are treated similarly. Note
that the bound for the case of d; was stated in Sakhno (2023b).

Apply Theorem 1.2 with o(h) = ch?, o=V (u) = (%)1/5 and choose r(v) = v* — 1, then
r(*l)(v) =(v+ 1)1/0‘.

Consider case d = ds:

B
consider ¢ € (0,0¢p) and choose 0 € (O <mmZ 1 2(T )) )

Then we can write

1

L,(5) < /05 (2 (min (2 Z;)c%)a(; (Zi + Z;) %)a —1)du =55 (1 25)51—25 s,

us wB
where se = min(gh, 22) (3 + 22), and
— I (06 ) 2 2a 1 2
( 1) u < B - P 3
T ( 950 ) S moC (]. 6 ) (080) . (25)

Let a — 0, then (1—%0‘)_é — 7 and we obtain in the right hand side of (2.5) %2(06)% (050)7%.

Consider now d = ds:

5 T 3 5 B\ B
T;2HicPH; a T. (28 ¢) BH; a
ro) = [ (L) = 1)au= [ (I (B2 1) = 1)
0 YiZ12 ° 2uPHi 0 Y212 2uPfi
= Bl
- oB. T - (1\ T s T, &t :
Denote ¢ = 2°¢, H; = SH;. Choose 6 such that min (71) Oe 5 — > 1,1 =
(feo)

1,2, and we can write the estimate

/ H TCH ) 1>du = (T1T3)%%(1 — ag)~Le—07 _ 5.

1=1,2 u

59
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where ¢ = =+ + L = ﬁ + ﬁ, and, analogously to the previous case, we come to the

H, H,
bound

= (Iéi“)) < TiTy(e)(fe0) ™1 = T1T2(2%ce)?(0=0) .
0

O

Remark 2.1. Note that the most studied in the literature is the case of metrics dy, see, for
example, Kozachenko et al. (2020), Hopkalo and Sakhno (2021), where under this metrics dif-
ferent bounds for the function px(t,s) = 7,(X(t) — X (s)) where considered and corresponding
bounds for the distributions of suprema were stated. In Theorem 2.1 (following Theorem 5.4
in Sakhno (2023b)) the improved bound is presented in comparison with the analogous results
stated in Kozachenko et al. (2020) (Corollary 3.1) and Hopkalo and Sakhno (2021) (Corollary
2). The bounds for the distribution of suprema for self-similar Gaussian random fields were
stated in Kozachenko and Makogin (2014) using the entropy approach and bounds on the
increments in terms of the metrics dz. Note that they used the estimate for Ny, (), which
coincides for H; = Ha = 1 and a; = az = 1 with the estimate for Ng,(¢), and its form is
very convenient to treat the case of self-similar random fields but is rather complicated for
derivations for the general case. Our result for the case of metric d3 appears in the form which
is simpler but different from the corresponding bound in Kozachenko and Makogin (2014),
first due to different estimate for Ny,, but also since it is derived from Theorem 1.2, and
derivations in Kozachenko and Makogin (2014) are based on another result. We postpone for
further research the comparison of these bounds, in particular, by simulation studies.

3. Estimates for the rate of growth over unbounded domain

In this section we consider a p-sub-Gaussian field X (¢, z), (¢t,x) € V, defined over unbounded
domain V' = [0, 4+00) x [—A, A].

Let f(t) > 0, t > 0, be a continuous strictly increasing function and f(¢) — oo as t — oo.
Introduce the sequence by = 0, bgy1 > by, b, — o0, k — 0.

We will use the following notations:

ly = bk+1 —bg, Vi = [bkvbk—‘rl] X [_A7A]7 k=0,1,..., fr = f(bk)7

Ek = SUP(; z)ev;, To(X (£, 2)), and suppose that 0 < e; < o0;

vk = ok(lg), where oy, are introduced in the next theorem, 0 = infy, z—:

Theorem 3.1 below is an extension of the result stated in Sakhno and Vasylyk (2021)(Theorem
1), see also Hopkalo and Sakhno (2021)(Theorem 4). The proof presented in Sakhno and
Vasylyk (2021)(Theorem 1) for the case of metrics d = d; works for a general metrics d as
well.

Theorem 3.1. Let X (t,z), (t,z) € V, V =0, +00) x[—A, A], be a @-sub-Gaussian separable
random field. Suppose futher that:

(1) there exist the increasing continuous functions oy(h),h > 0, such that op(h) — 0 as

h —0,
sup To(X(t1,21) — X(t2,22)) < o(h)
(ti,2i)EVi,i=1,2
d((t1,x1),(t2,2))<h
and for k=0,1,...

Ik (ve) = /0WC r(Ny, (aé_l)(u)))du < o0

(i1) C= 3320 F < oo
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(i7i) for any 6 € (0,1)

erzifk g (ro0 (Y Y o 3.)

96k
Then

(i) for any @ € (0,min(1,6)) and any A > 0

Eexp{A(ts;;EVW} < 2exp{g0(1>\09>}exp{5(?r)}; (3.2)

(i1) for any 0 € (0,min(1,6)) and any u > 0

P{ (ts;;gvp(ﬁf” >u} < 2exp{ — " (Mlc_e))}exp{s(g’m}. (3.3)

We consider the specification of Theorem 3.1 for the cases of metrics di and d3. Case dy was
studied in Sakhno and Vasylyk (2021) and the following result was stated.

Theorem 3.2 (Sakhno and Vasylyk (2021)). Let conditions of Theorem 3.1 hold with oy (h) =
cxhB, e, >0,0< B<1,d=d, I >2A, and with condition (iii) replaced by the following
one

(tv) There exists 0 <y <1 such that

817 e
S1 = Z b kR fk k < Q.
k
Then
(1) for any 6 € (0, min(1, é)) and any A > 0

Eexp{)\(ts;;EVW} < 25 exp{g@( o )}/Tl(ﬂ);

(i1) for any 0 € (0,min(1,6)) and any u > 0

Pl s, B o <2t oo o (G0} A

A1(0) = exP{fé< 2;)7}

Note that the proof is based on Theorem 1.2 and the following estimate for the integral

4 ,
I.(9) :== /0 T(i1_1[72<20(_z})(v) + 1)) dv,

where o(u) = cu?, 6D (u) = (u/c)/? and r(v) = v* — 1:

where

5
I.(8) = /[1_1[2(?;11//5 + 1>°‘ B 1} du
0o =5
2 2cl/B 2a () 208 20\ 1 905
< (G e (a3 e
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» = max(T1,T»), o < 1/2. Correspondingly, we can write the estimate

2.%392(5-1)

b (1) ¢yt (2

; +1),

[N

which is more convenient for estimation of the expression (3.1) (needed to apply Theorem
3.1) than the estimate from Theorem 2.1. We refer for more details to Hopkalo and Sakhno
(2021), Sakhno and Vasylyk (2021).

We now state the analogous result for the case of metrics ds.

Theorem 3.3. Let conditions of Theorem 3.1 hold with oy(h) = cxh®, ¢ >0, 0 < 8 < 1,
d = ds, and with condition (iii) replaced by the following one

(v) There exists 0 <y <1 such that

=2 m\ A
5 isk (lk1+(2A) 2) c §
3 = 0,
prt fr

where H = min(Hy, Ha).
Then

(i) for any @ € (0,min(1,6)) and any A > 0

E exp {/\ (:EEV W} 257 exp {«p(ﬁ) }113(9);

IN

(79) for any 6 € (0, min(1,6)) and any u >0

P{ (:;;gv |X§,t(’;§))| > u} < ZBAH exp { — " (M> }113(6’),

where
113(9) = exp {%(20[&[ )7}

Proof. The proof follows the same lines as that of Corollary 1 in Sakhno and Vasylyk (2021).
First, we need to derive another bound for the integral

1 1

1.(8) = /05 (11 (M n 1>a ~1)du, (3.4)

i=1,2  2uPfti

which will be used to evaluate the expression (3.1).
Consider § < feq. Therefore, u < o < 4o, where 79 = o(maxds(t,s)) = ¢(TH* + T2)5.

It follows that u < c(TlH1 + TQHQ)ﬂ and m < 1.
ey 2

1
We can also write the estimate T; < (TlH1 + TQH?)Hz‘, 1=1,2.

Suppose H; < Hy. We can evaluate (3.4) as follows:
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; [ [ (07
Ir(é):/< ( : e i +1) —l)du
0 iZip 2eP (TN 4 Ty (ue W(T{™ + Ty12)=0) 71
5 11 a1
T 2H BH; T 2H BH
B (e TN
0 QBT T T2y Ey T B
5 i ol L 1
< / (( (7" + T, 2)5112ch/3 1 N 1)204 B 1>du
0 2um
I ol L 1
< /5 ( (T + T, 2)1H12chﬂ 1 )2adu
0 2um
= (@' 4 Tl oG (1 - 20T oot
BH,
This implies the estimate
(1) (M) < (TQO‘(l _ La)—l(;—za/wm n 1>i < (Tzaﬂ% (1 _ 2;%)—1 n 1)i
1) - BH, o BHy
<2:7( 257 iy (1 20 )_i +1)
a T —_— —_—— s
- BHy
T T I
where 7 = (T} + T2) 1 ¢FHy 2T ' Leta= %, then we obtain
r(=1 (I’"((Sd)) < g ! (#2#&# +1). (3.5)

Therefore, under the conditions of theorem we can write the corresponding estimate for
I 1(0r) and then we obtain

2 2 4 2
7= T
M—%M) <2m§11<(lfl+(2A)H2)H1 c,ngzﬁHl e )
bee /T (Oeg) P

Applying the inequality log(1 + x) < %, for 0 <y <1 and z > 0, we can write the estimate:

1— 27 4 2
4 1 & o 2 2 (gt Y
S(0,r) < Clog(27m )+ =3 T 4 24y mei M S L
Y k=0 fk g BHL
from which we obtain the expression for As(6). O

Remark 3.1. Note that in Kozachenko and Makogin (2014) several results were obtained for
the rate of growth for self-similar Gaussian random fields using the bounds on the increments
in terms of metrics d3. We state a more general result suitable for wider class of fields. To
compare the results futher investigation will be needed.

4. Applications

In this section we present several examples of random fields for which the results of previous
sections can be applied. We will concentrate on the results on the distributions of suprema
implied by Theorem 2.1, the rate of growth of trajectorries for these models can be evaluated
analogously, using theorems presented in Section 3.

63
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Example 4.1. Consider Funaki’s model Funaki (1983); Mueller and Tribe (2002) for random
string in R™ specified by the following stochastic heat equation:

ou  O0%u .

where W = W(z,t) is a R"valued space-time white noise (with independent components)
and u(t,x),t > 0,z € R is a continuous R"-valued process.

Let initial condition be given by up(x),z € R, which is two-sided R™-valued Brownian motion
satisfying uo(0) = 0 and E[(uo(x) — uo(y))?] = |x — y|, and which is independent of the white
noise W. Such initial process can be created as

/ / r iz — 2) — G(r, 2))W(dz, dr),

where a space-time white noise is independent of W, G(t,x) = ﬁ exp{—%} is the funda-
mental solution of the heat equation.

Then the solution to (4.1) is given by

u(t, z) = /Ooo /R(G(t Yrva—2) — Gt +r,2)W(dz, dr) + /Ot/RG(r,x )W (dz, dr).

We refer for rigorous details to Mueller and Tribe (2002). In Mueller and Tribe (2002) a
continuous version of this process is called the stationary pinned string and the following
result was obtained

Proposition 4.1. (Mueller and Tribe (2002), Proposition 1) The components u'd(t,z),t >
0,z € R, of the stationary pinned string are zero mean Gaussian fields satisfying

Eful(t, ) —ul (s, )] < 2|z — y| + |t — s['/?).
Therefore, we have
. 4 1/2
Py () (ta (L’) = (E[u(l) (tv 1’) - U’(Z) (87 y)]2) < \/§(|x - y’ + ’t - ‘1/2)1/2 \[d((t Jf) ( ))1/27

and we can apply Theorem 2.1 with the metrics d((t,z), (s,y)) = |z — y| + |t — s]'/2.
Consider u9 (t,z), (t,z) € T = [a1,b1] X [az, ba]. We obtain:

: *(1-6°
P{ sup \u(l) (t,z)| > v} < 26Xp{ - Lz)}Tng(%)g(Gso)_‘g,
tzeT 2¢ej

. 1/2
where €9 = sup; zer (E(u(z) (t,x))2> .

For the next examples we will need an additional definition.

Definition 4.1. Kozachenko and Koval’chuk (1998) A family A of ¢-sub-Gaussian random
variables is called strictly -sub-Gaussian if there exists a constant Ca such that for all
countable sets I of random variables (; € A, ¢ € I, the inequality holds: Tw(zie I /\ig) <
CA(E (Ziel )\iCi)Q )1/2. The constant Cx is called the determining constant of the family A.

Random process ((t), t € T, is called strictly p-sub-Gaussian if the family of random variables
{¢(t),t € T} is strictly p-sub-Gaussian.

Let K be a deterministic kernel and X (t) = [, K (t, s) d&(s), where £(t), t € T, is a strictly ¢-
sub-Gaussian process and the integral is deﬁned in the mean-square sense. Then X (¢),t € T,
is strictly p-sub-Gaussian process with the same determining constant (see Kozachenko and
Koval’chuk (1998)).
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Example 4.2. Heat equation with random initial condition. Consider the Cauchy problem
for the heat equation

ou

E:uAu,t>O,x€R,u>0, (4.2)
subject to the random initial condition
u(0,z) = n(z),z € R, (4.3)

where n(z),z € R satisfies the following assumption: n(z) is a real, measurable, mean-
square continuous stationary stochastic process, which is a strictly (-sub-Gaussian with the
determining constant c;,.

Let B(z),x € R, be a covariance function of the process n(z),x € R, with the representation

B(z) = /R cos(z)dE (), (4.4)

where F'()\) is a spectral measure, and for the process itself we can write the spectral repre-
sentation

n(x)—/ﬂ{e“‘xZ(d)\), (4.5)

The stochastic integral is considered as L2 (€2) integral. Orthogonal random measure Z is such
that E|Z(d\)|> = F(d\).

The mean-square solution to the problem (4.2)-(4.3) can be writen in the form
u(t,z) = /Rexp {z’)\x - ,ut/\Q}Z(d)\) (4.6)
(see, Hopkalo and Sakhno (2021) and references therein) and the covariance function
Cov (u(t, x),u(s, y)) = /Rexp {M(w —y) — pA(t+ s)}F(dA).

Proposition 4.2. Under the condition ¢ := [ X** F(d\) < oo for some € € (0,1], the field
(4.6) satisfies:

—& 13 g g 1/2
To (u(t,m) — uf(s, y)> < cnc<41 |z — y|* + |t — s ) . (4.7)

Proof. We have )
E(u(t.) —u(s.) = [ BOEF(@N),

where

b(\) = exp{iAz} exp{—pur*t} — exp{iy} exp{—pu\?s}.
OV < (1 exp { e — sl }) + 452 (A — 9) = a(3) + ba()

/|b J2F(dN) /zn (d>\)+/bz(>\)F i

ba(\) = 4sin? (2)\(x —y)) < 4m1n(f\)\Hx —y|, 1)

/ ba(A)F(dN) < / min(4, \2|z — y[2) F(dA)
R R

)\2 12
:t/' 4PKdA)+¢E/ A= pan
{322)2—y[2>1} (A2fa—yp<1y 4

Nz —y|*\e Nl —y|*\e
< /4(4) F(d)\)+4/<4) F(d))
=4z — y|2€/ A*F(dN),
R
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where ¢ € (0,1]. Let us suppose [ A*F(d)) < oco.

bi(\) = (1 - exp{ — a2t — s\})Q < (min(,u)?\t — s, 1))2

/\bl ) F(d\) < /mln (X4t — s)?, 1) F(dN)

_/ F(d)\) + / 2t — s|2F(d\)
{p224)t—s)2>1} {p224)t—s|2<1}
< [ (stie = of) Fan + [ (u2e - sP) Fiay
— H2§|t_ 5’25/ )\4€F(d)\),
R

where & € (0,1). Let us choose & = §, then we can write the bound for € € (0,1]

(E(u(t,x) B u(s,y)>2>1/2 _ (/R/\QgF(d)\))1/2 (41_g’$ . y’% +Elt— S’E> 1/2’

under the condition that [p A*F(d\) < oo.

Since the initial condition process 7 is assumed to be strictly ¢-sub-Gaussian, we have

2\ 1/2
To (u(t,x) - u(s,y)) < cn(E<u(t,x) - u(s,y)) ) , and therefore, bound (4.7) follows. [
Consider u(t,x), (t,z) € T = [a1,b1] X [ag, ba]. Denote T; = b; — a;, i = 1,2.
Under the conditions of Proposition 4.2 we can apply Theorem 2.1 to obtain the bound

1—

P{sup |u(t,z)| > v} < Zexp{ o~ (u(goe))}T1T225/(25)_1M(cnce)3/5(950)_3/5,

teeT

1/2
where ¢ = (J; A F(aN) "
Example 4.3. Consider the Airy equation

ou u
= t R,
5% = 9.3 >0,z €
subject to the random initial condition
u(0,2) = n(z),z € R,

where n(z) is the stationary ¢-sub-Gaussian stochastic process as in the previous example.

The mean-square solution can be written in the following form (see, Sakhno (2023b) and
references therein):

u(t,z) = / exp {m - i)\3t}Z(d)\) (4.8)
R
and the covariance function is given as
Cov (u(t, x),u(s, y)) = / exp {Zx\(ac —y) + i3t — s)}F(d)\).
R
Proposition 4.3. Under the condition [ |\[PF(d)\) < oo, the field (4.8) satisfies:
1/2
T (u(t, x) — u(s, y)) < cn\@(cﬂm —y| + |t — s|) , (4.9)

where ¢y = [ [NF(dN), c2 = [ [APF(d).
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Proof. Consider \
E(u(t.0) = u(s.) = [ BOEF(@N),

where

|l~)(>\)|2 — 4sin2 ()\(l‘ y);)‘?’(t S)) <

) 1 2 1 2
< 4min (1, 5 (Wl =yl + APt —s)) < 4(50M e =yl + APl = s)

for Ve € (0,1]. Choose £ = 1, then we have b2 < 2<|)\||:C —yl+ APt - s\), and

- 1/2
7o (ult, @) — uls.p)) < e / BOVPF(@N))
R
1/2
< Vae,(ja ol [ INF(@N + ]t sy/ APE@N) =
R R
1/2
=V2¢, <C1!:J: —yl+ ot — s\)) ,
where ¢; and ¢y as in the statement of proposition. ]

Consider u(t,z), (t,z) € T = [a1,b1] X [a2,b2]. Denote T; = b; — a;, i = 1, 2.

In view of Proposition 4.3, under condition [, [A[*F(d\) < oo we can apply Theorem 2.1
for the case of the metrics dao((t,2),(s,y)) = cilz — y| + c2lt — 5], c1 = [R|AF(dN), ca =
Jg IABF(dX), to obtain the bound:

P{sup |u(t,z)| > u} < 2exp {—90* (M> } min(Tyeq, Toca)(Tici+Taca) (V2e,e)t (o) 4.

txeT €0

In particular, in the case of Gaussian initial condition we have the estimate:

{ B u?(1 - 0)?

> <
P{sup |u(t,z)| > u} <2exp 22

} min(Tlcl, TQCQ)(Tlcl + TQCQ)(\/§6)4(960)_4,
txeT
where g9 = (B,(0))'/2.

Example 4.4. Let X (t),t € R% be a centered Gaussian self-similar random field with index
(Hy, Hy) € (0,1)% and with stationary rectangular increments.

Recall that a random field X is self-similar if
d
X(altl, agtg) = a{flagQX(tl, tg), (tl, tg) S Ri,

for all a; > 0,a9 > 0.

The field X has stationary rectangular increments if for any (u1,uz) € R%r
AUX(U + h) = A()X(h), h = (hl, hg) S Ri

where A, X (v) = X (v1,v2) — X (u1,v2) — X (v1,u2) + X (u1,uz). Assume that EX?(1) = 1.
It can be shown by using the Minkowski inequality that

2\ 1/2
(E(X(tl,tQ) — X(81,82)> ) § ‘tl - 81|H1t£[2 + |t2 - SQ‘HQS{II

(see, for example Kozachenko and Makogin (2014), Lemma 2.4). Consider the field X (¢1,t2)
over the rectangle T' = [0,71] x [0, T»]. Then for (t1,t2), (s1,s2) € T we can write the estimate

2\ 1/2
(E(X(tr 1) = X(s1,52)) ) < Tt = 511+ [t — sal =T = dl(11,12), (51, 82))-
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Therefore, we can apply Theorem 2.1, case i = 4, with ¢g = supteT(EX2(t))1/2 = fl’lthTzH2 to
obtain

u?(1 —6)?
oI T2H>

1

1 1
M SUD [ X (t1,t2)] = u} < 2eXp{ - }(26)H*1+H*29—(H*1+H%)'

(t1,t2)€[0,T1]%[0,T%]

Note that the calculations for the above result can also be done by using the selfsimilarity of
X and the following equality

P{ sup (X (t,t)| > u}p = P{  sup |X(t1,t0)] > uw/(T{"T3)}.
(t1,t2)€[0,71]x[0,T%] (t1,t2)€[0,1]2

Example 4.5. One particular way to construct a ¢-sub-Gaussian stochastic process was

presented in Kozachenko and Koval'chuk (1998) (see also Vasylyk et al. (2008)). Let {&, k =

1,00} be a family of independent p-sub-Gaussian random variables and ¢ be a such function

that o(/z), z > 0, is convex. If there exists C' > 0 such that 7,(&) < C(E€2)Y/? for any
o

k > 1, and for a sequence of nonrandom functions fi(t), t € T, k > 1, the series Y. E&Zf2(t)
k=1

[o¢]
converges for all ¢t € T, then X (t) = > & fx(t), t € T, is a strictly ¢-sub-Gaussian stochastic
k=1

process with determining constant C' and T(g(X(t) —X(s)) <C?E(X(t) — X(s))%, t,s€T.
Let (T, d) be as in Theorem 1.2, suppose additionally that functions fj are such that for some
cx > 0, k > 1, and strictly increasing continuous function o(h), h > 0, o(0) = 0, we have
oo

sup | fu(t) — fu(s)] < cgo(h) and Y. E¢Zci < co. Then condition (1.7) holds. Therefore,
d(t,s)<h k=1
Theorem 1.2 and its specification for different metrics in Theorem 2.1 are applicable and
the bound for the distribution of supremum of the process X will depend on the bounds for
increments of functions fj.
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