Dissipation in Parabolic SPDEs
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Abstract: We consider the following stochastic heat equation (SHE)
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u(t,x) = Au(t,z) + Ao (u(t, z)) 0

8tax§(t?$)7 S [_171}

0

ot
with the periodic boundary condition and the initial data is a constant. Kim and Khoshnevisan [2] and Foondun
and Joseph [1] proved that the second moment of the solution u(t,z) grows like exp(A*t) as A goes to oo. However,
we [3] can show that sup,c( 1) u(t,z) converges to 0 in probability as A goes to co. When A is fixed, we show that
SUPge[—1,1] u(t,x) converges to 0 a.s. when ¢ goes to co. All together really says the solution is really intermittent.
This is joint work with Kunwoo Kim, Davar Khoshnevisan and Carl Meuller.
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