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SHIFT HARNACK INEQUALITY AND INTEGRATION
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BY FRACTIONAL BROWNIAN MOTION
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(Communicated by David Levin)

ABSTRACT. The shift Harnack inequality and the integration by parts formula
for functional stochastic differential equations driven by fractional Brownian
motion with Hurst parameter % < H < 1 are established by using a transfor-
mation formula for fractional Brownian motion and a new coupling argument.

1. INTRODUCTION

In stochastic analysis for diffusion processes, the Driver integration by parts
formula [4] and the Bismut formula [2] (also known as the Bismut-Elworthy-Li
formula due to [6]) are two fundamental tools. Based on the martingale method,
a coupling argument or Malliavin calculus, the derivative formula has been widely
studied and applied in various fields, such as heat kernel estimates, the strong Feller
property and functional inequalities; see [7[I3L[15L[16] and references therein.

Recently, using a new coupling argument, Wang [14] derived the Driver inte-
gration by parts formula, and provided a new type of Harnack inequality, called
the shift Harnack inequality. The main idea is to construct two processes which
start from the same point and, at the expected time T, separate at a fixed vector
almost surely. In [T4], the Driver integration by parts formula and the shift Har-
nack inequality are also applied to various models including the degenerate diffusion
process, delayed SDEs and semi-linear SPDEs. Using the new coupling argument,
Zhang [17] established a shift Harnack inequality and an integration by parts for-
mula for semi-linear SPDEs with delay, and Fan [8] established a shift Harnack
inequality and an integration by parts formula for SDEs driven by additive frac-
tional noise with Hurst parameter § < H < 1. However, in [8] the condition that
b is Fréchet differentiable such that Vb is bounded and Hélder continuous of order
1- ﬁ < p < 1 seems to be relatively strong. On the other hand, as far as we know,
in the case that % < H < 1, using the approach of coupling for the segment pro-
cess and Girsanov transformations, by virtue of irregularity of the operator Kﬁl,
it is very difficult to obtain the shift Harnack inequality. In this paper, motivated
mainly by [9], using a transformation formula for fractional Brownian motion, we
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establish the shift Harnack inequality and the integration by parts formula for the
segment process in the stochastic functional differential equations
{ dX(t) = b(X(t))dt + F(X;)dt + dBf,
Xo = 57

driven by fractional Brownian motion with Hurst parameter % < H<1.

The paper is organized as follows. In Section 2, we give some preliminaries on
fractional Brownian motion. In Section 3, we establish the shift Harnack inequal-
ity and the integration by parts formula by using a transformation formula for
fractional Brownian motion.

2. PRELIMINARIES

Let BY = {BH t € [0,T]} be a fractional Brownian motion with Hurst param-
eter H € (0,1) defined on the probability space (2, F, P), i.e., BY is a centered
Gauss process with covariance function

Ry(t,s) = E(BIB) = %(RH + 21 — |t — s|2H).

In particular, if H = %, B is a Brownian motion. It is well known that if H # %,
BH does not have independent increments and has an a-order Holder continuous
path for all « € (0, H).

For each t € [0,7], we denote by F; the o-algebra generated by the random
variables {BH : s € [0,t]} and the P-null sets.

We denote by £ the set of step functions on [0,T]. Let H be the Hilbert space
defined as the closure of £ with respect to the scalar product

1
(Ijo,,110,5)) = Ru(t,s) = E(B{'BI') = §(t2H + 52— [t —s*T).

The mapping I} — BH can be extended to an isometry between H and the
Gauss space H; associated with B. Denote this isometry by ¢ — B (¢). For
more details, see [I0]. On the other hand, from [5], we know the covariance kernel
Ry (t,s) can be written as

tAs

Ry(t,s) = Ky (t,r)Kg(s,r)dr,
0
where K is a square integrable kernel given by
1 1 11 1 t
K =T(H+=)Yt-s)f2F(H-Z,-—HH+=-,1—-
H(ts) = D(H+5) (=) T4 P(H = 5,2~ HH+5,1- ),

in which F(-,-,-, ) is the Gauss hypergeometric function.
Define the linear operator K& — L?([0,T]; R) as follows:

(59)(s) = K (T.)0(6) + [ (6r) = o(s) 5 2 (0 5)r.

By [, we know that for all ¢,v € &, (Kj;¢, Kv¥) 20,1 = (¢,%) holds. From
the B.L.T. theorem, K}; can be extended to an isometry between H and L2[0, T).
Therefore, according to [I], the process {W; = B((K};) *(Ijo,g)),t € [0,T]} is a
Wiener process, and B¥ has the integral representation

t
Bf’:/ Ky (t,s)dWs,.
0
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By [5l, the operator Ky : L2[0,T] — IH+2 (L?[0,T]) associated with the square
integrable kernel Ky (,-) is defined as

(K f)(t /KHts s)ds, f € L*0,T],

1
where Igjz is the H + %—order left-fractional Riemann-Liouville operator on [0, T7;
see [12]. It is an isomorphism and for each f € L?[0,T],

(Kuf)(s) = st Hiz "si-bp b <
(Kef)(s) = I8, sH 310330y f >

1
As a consequence, for every h € Igf” (L?[0,T)), the inverse operator Kfll is of the

form )
_1
(K'h)(s) = s" 3Dy 2st 90, H > 5
1 1
(Kg'h)(s) = s3=H D2 HsH=4p2H) 1 < 5

where Dgf%(DéJ:H) is the H — (1 — H)-order left-sided Riemann-Liouville de-
rivative; see [12].
In particular, if h is absolutely continuous, we have
1
(1) (K;Ilh)(s) H_‘I2 Hh’, H< 5

Let 7 > 0 be fixed, and let £ = C([—r,0]; R) be equipped with the uniform norm
Il - |loo- We consider the following functional stochastic differential equation driven
by fractional Brownian motion on R,

dX(t) = b(X(t))dt + F(X,)dt + dBf

(2) Xo—¢
0 )

where £ € £ and, for each ¢t > 0, X; € L is fixed as X;(u) = X(t +u),u € [—r,0].
The aim of the paper is to consider the shift Harnack inequality and the inte-

gration by parts formula for equation (2) in case % < H < 1. We define

(3) Pif(€) = Ef(X}), te[0,T], feBy(L),

where X is the solution to equation (2) and By(£) denotes the set of all bounded
measurable functions on L.

3. SHIFT HARNACK INEQUALITY

Let us start with the following hypotheses:

(H1) |b(z) —b(y)| < Kilx —y|,Vz,y € R, where K7 > 0 is a constant;

(H2) F is globally Lipschitz on L, i.e., for some Ka > 0,

According to [3], conditions (H1) and (H2) ensure that equation (2) has a unique

solution.

Theorem 3.1. Assume that (H1) and (H2) hold. Then, there exists a unique
strong solution to equation (2).
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Now, we aim to establish the integration by parts formula and the shift Harnack
inequality for Pp. For any p > 1, we introduce the space

0
Hyim{ne £ nllyi= [ (Ol <o)

-

Theorem 3.2. Assume (Hl) and (H2) hold and let T >r, 3 < H < 1. Then for
any p > 1, max{0,2H — 3} < 1 < H — 2,U—<0<32H,n€7{ 0! and
f € By(L), the operator Pr satisfies

(1) (Prf(©) < Prf*(n-+ )(Eexp | L5 C(H,0.0)(Tr. H)], - vee L.

Here, in the relation (4),

oo/ —oc—0o

—0'/24+ Ho' +1,-30"/2+ Ho' + 1)1/0’}2
enl(H — Ylo(1 - 2H) + 1|7 ’

where B(-,-) and T'(-) are the standard Beta and Gamma functions, ¢y =
1

2H 2
(F(2H)P(3—2H)> and

(T7 r? H? 77)

6)  ClHoo) =2

1
2H+ 2 -2

2 1 1y 11q 1.-q 2/q
A+ TR (=) |7+ 207 ) + 27 KE(T = ln(-n)l*}

’
oo

2 2
| +B(2H + 5 —2,3-4H + - ||
g g

r

where ¢ = —

Proof. For any ¢ € By([0,T — r]) such that f t)dt =1, let
— ¢( )77( )7 if tE[O,T—T‘L
(©) A(t)—{ W(t-T), if te[T—rT),
and
Vo
(7) O(t) = / A(s)ds, te[-rT]
0
For any ¢ € [0, 1], let X*(¢) solve the equation
(8) dXe(t) = {b(X(t)) + F(X;) + eA(t)}dt + dB, t>0, X5 =¢.
Then, it is easy to see that
(9) XEZXt+€@t, te [O,T]

In particular, X5 = Xp + en(T). Next, for any ¢ € [0, T], define
dBI = dBI + [eA(t) — b(X5(t)) + b(X () — F(X) + F(X,))dt
= dBf + h.(t)dt,
where
(10) he(t) =eA(t) —b(X°(t)) + b(X () — F(X;) + F(X,), te€][0,T].
As a direct consequence, we can rewrite equation (8) as

AX(t) = {b(X°(t)) + F(X)}dt + dBF, t>0, X¢=¢.
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Then by virtue of (6), (9) and (10), we have

T T—r T
| netorrae < 2ter [ oy 2 [ e
0 0 T—r
(11) T T—r
+ 2‘1*1(51(1)'1/ O(t)[9dt + 2q*1(5K2)q/ o(t)[4dt.
0 0
Taking ¢(t) = ﬁ, we have

(12)
T . 2
| it < =

r)q715q|ﬂ(—7”)|q + 297 e n|4,
T T—r
+2‘1_1(5K1T)q/ ()9t + 291 (e Ko(T — r))q/ IA(H)]9dt
0 0

<O+ (TR () e ()

+ 297 )15, + 27 H(eK)U(T — ) n(—r)|?
< + o0.

On the other hand, we have

T
/ (T — u)' =21 h_(u)du
0

et [ o ) -
7F(%—H) ; u 5 U c(u)du
3_H—
:(Io2+ 6)(T)7
where
— /3 1g
hg(u)—F(E—H)(T—u) he (u).
Note that %12}1171 =1 +2L);75>1and 75 (1 —2H) > —1. We have
T . T 2 T p q—=1
/ |(T—u)th€(u)|2dug(/ |h€(u)|qdu>q-(/ (T — )02 )
0 0 0

< + o0.

Then he(u) € L*([0,T];R). Thus, we have that [,z (T — u)'~?#h.(u)du €

3_

I5, H(LQ([O, T]; R)). Note that by means of the integral representation of fractional
Brownian motion, the definition of the operator Ky and transformation formulas
for fractional Brownian motion (see [9]), we get that for the any T' > r,

T
B:,I!:/ h(s)ds + B2
0
T T
(13) :/ hs(s)ds—i—éH/ (T — s)2H-1gBl—H
0 0

T
:/ en(T — s)* 2 e MT — ) ho(s)ds + dBE .
0
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For any t € [0, T, let
t
Bg—H:/ ENT — 5)'?Hh(s)ds + B
0
t
:/ e (T —s) (s ds+/ K1 g(t,s)dW,

/K1 Hts K ! /AEI_{l(T—u)lfQHhE(u)du)(s)ds—I—dWS},

where CH = (m)
Now, let

R.(T) = exp[ - /0 ' (Kf_lH /0 ' e (T — v)lehE(v)dv> (s)dW,

-3 ' (KllH | at- v)”%@)dv)z (s)ds].

Using Corollary 5.2 of [9], we immediately know that (Eﬁ)ogtST is an FfH—
fractional Brownian motion with Hurst parameter H € (%, 1) under the new proba-
bility Q(dw) = R.(T)P(dw) if (EtlfH)ogtST is an ]—'Fl_H—fractional Brownian mo-
tion with Hurst parameter 1 — H under the new probability Q(dw) = R.(T)P(dw).

Next, we want to show (Etl_H)OgtST is an ffl_H—fractional Brownian motion
with Hurst parameter H € (3, 1) under the new probability Q(dw) = R.(T)P(dw).
Due to [I1], it suffices to show that EXR.(T) = 1. Since [, ég" (T —v)'~2# h (v)dv
is absolutely continuous, for any s € [0,7] we have by (1) that

(i / Ep (T = ) = h(w)dv ) () = s3I H T (T = )12 ),
0
Hence, we have further that for s € [0, T,
(14)
(K /O 7 (T — )= e () ) ()]

1 s
[ gt T 0 e -0
2 0
1 ~—1 i_ g s H-1 —34H ﬁ 0771
K—————Cpy 52 { (u 2(s—wu)" 2 ha(u)> du}
0

1

. { /OS(T - u)“(1_2H)du} ’

~—1 1-2H+2 1-2H+2 s o
< fn _gonl + (I'=s) {[ (@ b= m) a}?
F(H— 5) |U(1—2H)—|—1|F 0
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where

C(H,0,0") [B<—o’/2+Ho’ +1,-30"/2+ Ho' + 1)1/0/}2
, 0,0 ) = 1
¢ul(H — $)|o(1 —2H) + 1|7

Substituting (12) into (I4)), we can further obtain that for the fixed T' > r,

ClH )/ ‘(KffH /O.élgl(T_“)l_the(U)du>(8)‘2ds

g %_QH[;+2B(2H+;—2=3—4H+E)}

(15) H+ 2% -1

- {(1 (T () e ()

2/q
207 e 9] + 2071 eK) (T — ) ()|}
- QP(T7 T, H7 m, 8)'

Using the well-known Novikov criterion, one can have EXR.(T) = 1. Now let us
put € = 1. Note that

Prf(€) = BYf(X1)} = BP{RU(T)f(X7)} = BY{R(T) f(n(T) + Xr)}

and so we can get the shift Harnack inequality

(Prf(&))" < PrfP(n+-)(€)(E(RT (T)))P~!
< Prf?(n+)(€exp| L O(H, 0,0 p(T, . Ho)|.

The proof is now complete. O

Remark 3.1. By virtue of % < H < 1, we have 2H — % < H - % On the other
hand, we have %5 = ﬁ < 1_(5_% = 3_22H since % < H — 1. Thus, 0, ¢’ in

Theorem 3.2 are reasonable.

Remark 3.2. In [8], Fan established the shift Harnack inequality and the integra-
tion by parts formula for equation (2) without delay by directly using Girsanov
transformations for fractional Brownian motion with Hurst parameter % < H < 1.
However, the condition that b is Fréchet differentiable such that Vb is bounded and
Holder continuous of order 1 — % < p < 1 is required.

Theorem 3.3. Assume the same conditions as in Theorem 3.2. Moreover, if we
assume that b, F' is differential, and |Vb| < K3, |VF| < Ky, where K5 and Ky are
positive constants and V is the gradient operator, then we have that for any T > r

and f € C}(L),

~—1

(Prvyf)(§) = E{f(X%)F(%_%) /OT <S%_H(T— s)l=2H /OS uH=3 (s —y)~3TH

[A(u) + Vorub(XE(u) + v@uF(Xg)} du, dBS>.
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Proof. Use the same notation as in the proof of Theorem 3.2. Since Vb and VF
are bounded, we have

dR ) &g /T< 3H(p )172H/S H-}( ) 3+H
— =— s -5 u —u
de c e=0 F(H— %) 0 0 °

[A(u) + Vo b(XE(w) + V@uF(Xg)} du, dBS>

which immediately implies that

(16)
. — _ P £
(PrV,£)(§) = lim. [P rf( 577)(5)5 E f(XT)]
= lim [EPRE(T)J"(X%) —en) —Epf(Xg)}
e—0t —c
i [ZRD %)—Epf(X§1)}
76~>o+ —e

The

- {f(Xé)%/OTG%‘H( el
() + Vo, (XS] du, dB.).

proof is now complete. O

Remark 3.3. There are many interesting applications of the shift Harnack inequality

and

the integration by parts formula, e.g., to estimate the density with respect to the

Lebesgue measure for distributions and Markov operators, to the log shift Harnack
inequality and distribution properties of the underlying transition probability.
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