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Fine regularity of Lévy processes and
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Abstract

In this work, we investigate the fine regularity of Lévy processes using the 2-micro-
local formalism. This framework allows us to refine the multifractal spectrum deter-
mined by Jaffard and, in addition, study the oscillating singularities of Lévy processes.
The fractal structure of the latter is proved to be more complex than the classic mul-
tifractal spectrum and is determined in the case of alpha-stable processes. As a
consequence of these fine results and the properties of the 2-microlocal frontier, we
are also able to completely characterise the multifractal nature of the linear frac-
tional stable motion (extension of fractional Brownian motion to a-stable measures)
in the case of continuous and unbounded sample paths as well. The regularity of
its multifractional extension is also presented, indirectly providing an example of a
stochastic process with a non-homogeneous and random multifractal spectrum.
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1 Introduction

The study of sample path continuity and Holder regularity of stochastic processes
is a very active field of research in probability theory. The existing literature provides
a variety of uniform results on local regularity, especially on the modulus of continuity,
for rather general classes of random fields (see e.g. Marcus and Rosen [36], Adler and
Taylor [2] on Gaussian processes and Xiao [52] for more recent developments).

On the other hand, the structure of pointwise regularity is generally more complex
as the latter often tends to behave erratically as time passes. This type of sample
path behaviour was first put into light on Brownian motion by Orey and Taylor [39]
and Perkins [40]. They respectively studied fast and slow points which characterize
logarithmic variations of the pointwise modulus of continuity, and proved that the sets of
times with a given pointwise regularity have a distinct fractal geometry. Khoshnevisan
and Shi [29] have recently extended this study of fast points to fractional Brownian
motion.
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Lévy processes with a jump compound also present an interesting pointwise be-
haviour. Indeed, Jaffard [26] has proved that despite the random variations of the
pointwise exponent, the level sets of the latter show a specific fractal structure. This
seminal work has been enhanced and extended by Durand [19], Durand and Jaffard [20]
and Barral et al. [12]. Particularly, the latter have proved that Markov processes have
a range of admissible pointwise behaviours wider and richer than Lévy processes. In
the aforementioned works, multifractal analysis happens to be the key concept to study
and characterise the local fluctuations of the pointwise regularity. In order to be more
specific, we recall a few definitions.

Definition 1.1 (Pointwise exponent). A function f : R — R¢ belongs to C§*, wheret € R
and o > 0, if there exist C > 0, p > 0 and a polynomial P; of degree less than « such
that

Yu € B(t,p); [If(u) — Pe(u)]| < Clt —ul®.

The pointwise Holder exponent of f at ¢ is then defined by ay; = sup{a > 0: f € C{},
where by convention sup{0} = 0.

Multifractal analysis is interested in the fractal geometry of the level sets of the
pointwise exponent, which are also called the iso-Hoélder sets of f:

Ep={teR:ap,=h} foreveryhe Ry U{+oo}. (1.1)

The geometry of the collection (Ej)xcr, is then studied through its Hausdorff dimen-
sion, defining for that purpose the local spectrum of singularities ds(h, V) of f:

d¢(h,V)=dimu(E,NV) foreveryhe Ry U{+oo}andV €O, (1.2)

where O designates the collection of nonempty open sets of R and dim,, is the Hausdorff
dimension, with the usual convention dimy(}) = —oco (we refer to [23] for the complete
definition of the latter).

Even though (E,)ner, are random sets, stochastic processes such as Lévy processes
[26], Lévy processes in multifractal time [10] and fractional Brownian motion have a
deterministic multifractal spectrum. Furthermore, these random fields are also said to
be homogeneous since the quantity dx(h,V) is independent of the open set V for any
h € R4. In addition, when the pointwise exponent is constant along sample paths, the
spectrum is described as degenerate, i.e. its support is reduced to a single point (e.g.
the Hurst exponent H in the case of f.B.m.). Nevertheless, note that Barral et al. [12]
and Durand [18] have provided examples of respectively Markov jump processes and
wavelet random series with a non-homogeneous and random spectrum of singularities.

As outlined in Equations (1.1) and (1.2), multifractal analysis usually focuses on
the structure of pointwise regularity. Unfortunately, as presented by Meyer [38], the
pointwise Holder exponent suffers of a couple of drawbacks: it lacks of stability under
the action of pseudo-differential operators and it is not always characterised by the
wavelets coefficients. In addition, several simple deterministic examples such as the
Chirp function t — [t|*sin(|t|~7) show that it does not fully capture the local geometry
and oscillations of a function.

Several approaches, such as the oscillating, chirp and weak scaling exponents intro-
duced by Arneodo et al. [5] and Meyer [38], have emerged in the literature to address
the limits of the pointwise exponent and supplement the latter by characterising other
aspects of the local regularity. Interestingly, the aforementioned concepts are embraced
by a single framework called 2-microlocal analysis. It was first introduced by Bony [15]
in the deterministic frame to study singularities of generalised solutions of PDEs. Sev-
eral authors have then investigated in [25, 27, 38, 34] this framework more deeply,
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determining in particular the close connection between the 2-microlocal formalism and
the previous scaling exponents. More recently, Herbin and Lévy Véhel [24] have de-
veloped a stochastic approach of this framework to investigate the fine regularity of
stochastic processes such as Gaussian processes, martingales and stochastic integrals.
Similarly to the pointwise Holder exponent, the introduction of this formalism starts
with the definition of appropriate functional spaces, named 2-microlocal spaces. We
begin with a simpler, but narrower, definition to give an intuition of these concepts.

Definition 1.2. Supposet € R, s’ € R and o € (0,1) such that 0 — s’ ¢ IN. A function

f : R — R? belongs to the 2-microlocal space C’f’sl if there exist C > 0, p > 0 and a
polynomial P; such that for all u,v € B(t, p):

1/ (w) = Pi(w) = f@) + Py(o)|| < Clu— o] (ju— ] + o — )~ (1.3)

In addition, P; is unique if its degree is supposed to be smaller than o — s’. In this case,
it corresponds to the Taylor polynomial of order |0 — s'| of f at t.

The 2-microlocal spaces are therefore parametrised by a pair (s, o) of real numbers
and we clearly observe on Equation (1.3) that they extend the underlying ideas of the
classic Holder spaces. To define these elements for any o € R \ Z, we need to slightly
complexify the form of the increments considered.

Definition 1.3. Supposet € R and b < t is fixed. In addition, consider s’ € R, 0 € R\ Z
and k € Z such thato — s’ ¢ W and o + k € (0,1). A function f : R — R¢ belongs to the
2-microlocal space Ct"’s/ if there exist C > 0, p > 0 and a polynomial P, such that for
all u,v € B(t,p):

||If+f(u) — P, i (u) — I}’f_,_f(v) + Pt,k(v)H < Clu— v|a+k(|u —tl+|v— t|)75/, (1.4)

where I} v/ designates the derivative of order —k when k < ( and the iterated integral
of order k when k > 0, i.e. (If f)(u):=1/T(k—1) [,"(u— s)*"1 f(s)ds

The time-domain characterisation (1.3)-(1.4) of 2-microlocal spaces has first been
obtained by Kolwankar and Lévy Véhel [32] in the case o € (0,1) and then extended
by Seuret and Lévy Véhel [48] and Echelard [21] to o € R\ Z. Note that the previous
characterisation does not depend on the value of the constant b, since a modification of
the latter simply induces an adjustment of the polynomial P;.

Even though we restrict ourselves to usual functions in Definitions 1.2-1.3, 2-microlocal
spaces were originally introduced by Bony [15] for tempered distributions S’(R). The
first definition given by Bony [15] relies on the Littlewood-Paley decomposition of dis-
tributions, and thereby corresponds to a description in the Fourier space. Another
characterisation based on wavelet coefficients has also been presented by Jaffard [25].
In addition, note that the previous characterisation is in fact equivalent the localised
2-microlocal spaces which are also defined for distributions in D’(R) (we refer to [38]
for a more precise distinction between global and local definitions of the 2-microlocal
spaces).

One major property of the 2-microlocal spaces is their stability under the action of
pseudo-differential operators. In particular, as proved by Jaffard and Meyer [27, Th
1.1], they satisfy

Va>0; feC™ «— I¢fecite (1.5)

where the fractional integral of f of order a > 0 is defined by: (Ij‘r‘f)( =1/« fR U—
)7 ' f(s) ds. Note that the latter definition of the operator I¢ coin01des with the frac-
tional integral presented in [27] for tempered distributions (we refer to the book of
Samko et al. [44] for an extensive study of the subject).
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Similarly to the pointwise Holder exponent, the introduction of 2-microlocal spaces
leads naturally to the definition of a regularity tool named the 2-microlocal frontier:

Vs' €R; op4(s) =sup{oc eR: f € Cf’s/}.

Due to several inclusion properties of the 2-microlocal spaces, the map s’ — o7 (s’) is
well-defined and satisfies the following properties:

* os.(+) is a concave non-decreasing function;

* o074(-) has left and right derivatives between 0 and 1.

Furthermore, as a consequence of Equation (1.5), af7t(~) is stable under the action of
pseudo-differential operators. As a function, the 2-microlocal frontier o (-) offers a
richer and more complete description of the local regularity and cover in particular the
usual Hoélder exponents:

a‘f_’t = O'f’t(o) and afe = — inf{s/ : O'fyt(S,) Z O},

where the last equality has been proved by Meyer [38] under the assumption w(h) =
O (1/[log(h)|) on the modulus of continuity of f (recall that w(h) := sup, ,eg:ju—v|<s |f (1)~
f(v)]). Several other scaling exponents previously outlined can also be retrieved from
the frontier: the chirp and weak scaling exponents introduced by Meyer [38] are given

by:
c dO’fﬁt
ﬁfﬂf = { ds’

-1
} —1 and ¥, = lim og(s') —';

’ ? s’ ——o00

§'——00

These two elements characterise the asymptotic regularity of a function after a large
number of integrations, and the latter was been specifically introduced to supplement
the pointwise exponent in multifractal analysis. The oscillating exponent defined by
Arneodo et al. [5] can also be retrieved from the 2-microlocal frontier:

do -t
Bfe = { L } -1
s'=—ayg

ds’
This scaling exponent aims to capture the oscillating behaviour by studying the regular-
ity after infinitesimal integrations. Note that the original definition of these exponents
are based on Holder spaces (see [47] for an extensive review).
In the stochastic framework, Brownian motion provides an example of a simple 2-
microlocal frontier: with probability one and forallt € R

Vs' €R; op4(s) = (% + s/) A % (1.6)
Using the common terminology of Arneodo et al. [4] and Meyer [38], Brownian motion
is said to have cusp singularities: 8y, = ap: = ap;: and B3, = B, = 0. On the other
hand, oscillating singularities appear when the slope of the frontier is strictly smaller
than 1 at s’ = —ay,, or equivalently, when 87, > ay,,. This oscillating behaviour is well-
illustrated by the chirp function whose frontier and scaling exponents at 0 respectively
are equal to o o(s') = (a+¢)/(1+ B), ayo = «a, B%o = Bfo =B and B}, = occ.

In this paper, we combine the 2-microlocal formalism with the classic use of multi-
fractal analysis to obtain a finer and richer description of the regularity of Lévy pro-
cesses. Following the path of [26, 19, 20], we extend the multifractal description
(Section 2) to the aforementioned scaling exponents and the 2-microlocal frontier. We
present in particular how this formalism allows to capture and describe the oscillating
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singularities of Lévy processes. The fractal structure of the latter is determined for a
class of Lévy processes which includes alpha-stable processes.

This finer analysis of the sample path properties of Lévy processes happens to be
very useful for the study of another class of processes named linear fractional stable
motion (LFSM). The LFSM is a common a-stable self-similar process with stationary
increments which can be seen as the extension of the fractional Brownian motion to the
non-Gaussian frame. In Section 3, we completely characterize the multifractal nature
of the LFSM, unifying the geometrical description of the sample paths independently
of their boundedness. In addition, we also extend this analysis to the multifractional
generalisation of the LFSM.

1.1 Statement of the main results

As it is well known, an R?-valued Lévy process (X;):cr ., has stationary and indepen-
dent increments. Furthermore, its law is determined by the Lévy-Khintchine formula
(see e.g. [46]): forallt € R, and )\ € RY, E[e}X1)] = t¥(N) where 1) is given by

VYA e RY p(N) =ila, \) — %(A,QA) + /d(eiw> —1— i\, 2)L{z<1y) 7(da).
R:

In the previous expression, () is a non-negative symmetric matrix and = is the Lévy
measure, i.e. a positive Radon measure on R*\ {0} such that [, (1 A ||lz]|*) 7(dz) < occ.
Throughout this paper, it will always be assumed that W(Rd) = +o00 since otherwise, the
Lévy process corresponds to the sum of a simple compound Poisson process with drift
and a Brownian motion whose regularity is well-known.

Sample path properties of Lévy processes are known to depend on the growth of the
Lévy measure near the origin. More precisely, Blumenthal and Getoor [14] have defined
the following exponents 3 and 3/,

if@Q@=0;

B = inf{5 >0: /Rd(l Az]°) m(dz) < oo} and 8 = {f £ £0 (1.7)

Owing to 7’s definition, 3,5’ € [0,2]. Pruitt [42] proved that ax g 2 1/8 when Q = 0.
Note that several other exponents have been introduced in the literature to study the
sample path properties of Lévy processes (see e.g. [30, 31] for some recent develop-
ments).

Jaffard [26] has studied the spectrum of singularities of Lévy processes under the
following assumption on the measure 7,

22*jm< oo, where Cj =/ m(dx). (1.8)

JEN 2i x| <279

Under the Hypothesis (1.8), Theorem 1 in [26] states that the multifractal spectrum of
a Lévy process X is almost surely equal to

Bh  ifhe€0,1/8);
YW eO; dx(h,V)=<1 ifh=1/8; (1.9)
—oo ifhe (1/8,+x).

Durand [19] has extended this result to Hausdorff g-measures, where g is a gauge func-
tion, and Durand and Jaffard [20] have generalized the study to multivariate Lévy fields.

In this work, we first establish in Proposition 2.3 a new proof of the multifractal
spectrum (1.9) which does not require Assumption (1.8). Results obtained by Durand
[19] on Hausdorff g-measure are also indirectly extended using this method.
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In order to refine and extend the spectrum of singularities (1.9) using the 2-microlocal
formalism, we are interested the fractal geometry of the collections of sets (E},)necr.,

and (Eh) ner, respectively defined by
Eh = {t e by Vs e R; UX,t(Sl) = (h + Sl) A O} and Eh = FE \ Eh.

The introduction of these two collections corresponds to the natural distinction pre-
sented in the literature [4, 5, 38] between two types of singularities: the family (Eh) heR,y
gathers the cusp singularities of Lévy processes, i.e. times at which the slope of the
2-microlocal frontier is equal to 1, whereas the collection (Eh,)he]R , regroups the oscil-
lating singularities of the process, i.e. when gy, > ax,: and %, > 0.

In our first important result, we provide a general description of the fractal geometry
of these singularities.

Theorem 1.4. Suppose X is a Lévy process such that 3 > 0. Then, with probability
one, the cusp singularities (E})ncr, of X satisfy

Bh  ifh€10,1/5");
YWeO; dimy(E,nV)=<1 ifh=1/8; (1.10)
—oco ifh e (1/8,+).

Furthermore, the oscillating singularities (Eh)he]R , of X are such that

28h —1 ifhe (1/28,1/8);

(1.11)
—oo  ifhe[0,1/268U[1/8,+od),

YV e 0; dimy(E,NV) < {

where the 2-microlocal frontier att € Ej, verifies ox.(s') < (%;;) A (% + ') AO for all
s’ € R.

Remark 1.5. Theorem 1.4 induces that dim,(E,) < dim,(E},) for every h € [0,1/3].
Therefore, in terms of Hausdorff dimension, chirp oscillations that might appear on a
Lévy process are always singular compared to the common cusp behaviour.

We also note that even though sample paths of Lévy processes do not satisfy the
condition w(h) = O(1/|log(h)|) outlined in the introduction, Theorem 1.4 nevertheless
ensures that the pointwise Holder exponent can be retrieved from the 2-microlocal fron-
tier at any ¢ € R using the formula ax; = —inf{s’ : ox,(s’) > 0}. As a consequence,
the pointwise regularity of Lévy processes can also be characterised by its wavelet co-
efficients.

The determination of the 2-microlocal regularity of Lévy processes allows to deduce
the behaviour of several scaling exponents. In particular, we are interested in the mul-
tifractal spectrum of the weak scaling exponent, whose level sets are defined as:

Ey ={teR:B%,=h} foreveryhe Ry U{+oo}.

Corollary 1.6. Suppose X is a Lévy process such that § > 0. Then, with probability
one
Bhifh €[0,1/5");
YV € O; dimg(EyNV)=(1 ifh=1/p; (1.12)
—oo  otherwise.

Furthermore, the oscillating exponent is such that 5% , < maX(O, 28h — 1) and

28h —1 ifhe (1/28,1/8);
dimy{t € By, : B, >0} < P (‘/ B.1/F) (1.13)
’ —00 otherwise.
Finally, the chirp scaling exponent satisfies ﬁgw =0 forallt € R.
EJP 19 (2014), paper 101. ejp.ejpecp.org
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According to Corollary 1.6, the multifractal spectrum associated to the weak scaling
exponent is the same as the classic one (1.9), despite the oscillating singularities which
might exist. We also note that the latter do not influence the chirp scaling exponent,
showing that chirp oscillations tend to disappear after multiple integrations.

Following the ideas presented by Meyer [38], it is also natural to investigate geo-
metrical properties of the sets (E, s ), s cr defined by

Ey s = {t ERy VU >5; X € C’;’v“/ and Vu' < s'; X. ¢ C’f’ul}.

This collection of sets can be seen as the level sets of the 2-microlocal frontier for a
fixed o.

Corollary 1.7. Suppose X is a Lévy process such that § > 0. Then, with probability
one and foralloc € R_,

Bs ifse€0,1/8");
YWeO; dimy(Eyw NV)=4{1  ifs=1/8" (1.14)

—oo otherwise.

where s denotes the common 2-microlocal parameter s = o — s'. Furthermore, for all
s €R, Eyy = FE_y and E, o is empty ifo > 0.

As for the weak scaling exponent, we obtain in Corollary 1.7 a multifractal spectrum
which takes the same form as Equation (1.9) (note that the latter corresponds to the
case ¢ = 0). In addition, the oscillating singularities are also not captured by these
scaling exponents and the spectrum associated.

Theorem 1.4 provides an upper bound for the Hausdorff dimension of the oscillating
singularities of a general Lévy process. In Section 2.3, we obtain the exact estimates
for a specific class of Lévy processes, proving in particular that the Blumenthal-Getoor
exponent does not entirely characterise the structure of these chirp oscillations.

Proposition 1.8. Suppose 7 is a Lévy measure on R such that 7(R+) = 0 and X is a
Lévy process with generating triplet (a,Q, ). Then, with probability one, E), = 0 for all
heRy,ie.

Vi€ Ry, Vs' €R; ox.(s') = (ax, +5') AO.

Note in particular that subordinators do not have oscillating singularities, which is
quite understandable because of their monotonicity.

Nevertheless, these singularities might appear as well for a rather natural class of
processes containing alpha-stable Lévy processes.

Theorem 1.9. Suppose X is a Lévy process parametrised by (0,0, ), where the Lévy
measure 7 has the following form

m(dz) = aq |z| 717 Iy, dz + ag 2|71 T 1g_dz, (1.15)

and a1,a2 > 0 and oy, a9 € (0,2).
Then, the Blumenthal-Getoor exponent of « is equal to § = max(ay, as) and with
probability one, the oscillating singularities of X satisfy

(a1+a2)h—l IfhE(l/(Ozl +Ot2),1/ﬁ),

] (1.16)
—00 otherwise.

VYW eO; dimy(E,NV)= {

One of the interesting aspects of the previous result is to show that the Hausdorff
dimension of the oscillating singularities of Lévy processes is not necessarily governed
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by the Blumenthal-Getoor exponent, but also takes into account the symmetrical aspect
of the Lévy measure. Furthermore, Theorem 1.9 proves that the upper bound obtained
in Theorem 1.4 is optimal, since in the case of an alpha-stable process, with probability
one

2ah —1 ifh € (1/20,1/a) and B4 € (—1,1);

(1.17)
—00 otherwise,

YW eO; dimy(E,NV)= {

where 5, € [—1,1] denotes the skewness of the alpha-stable distribution. Note that
owing to Proposition 1.8, when skewness [, is equal to 1 or —1, the process does not
have oscillating singularities.

The fine 2-microlocal structure presented Theorems 1.4 and 1.9 happens to be inter-
esting outside the scope of Lévy processes. More precisely, it allows to characterize the
multifractal nature of the linear fractional stable motion (LFSM). The latter is a frac-
tional extension of alpha-stable Lévy processes and is usually defined by the following
stochastic integral (see e.g. [45])

Xt:/}R{(t—u)f_l/a—(—u)f_l/a}Ma(du), (1.18)

where M, is an alpha-stable random measure parametrised by o € (0,2) and 3, €
[-1,1], and H € (0,1) is the Hurst exponent. Several regularity properties have been
determined in the literature. In particular, sample paths are known to be nowhere
bounded [35] if H < 1/« and Ho6lder continuous when H > 1/«. In this latter case,
Takashima [51], Kono and Maejima [33] proved that the pointwise and local Holder
exponents satisfy almost surely H — 1/a < ax; < H and ax; = H — 1/a. Throughout
this paper, we will assume that «a € [1,2), which is required to obtain Holder continuous
sample paths (H > 1/a).

Using an alternative representation of LFSM presented in Proposition 3.1, we en-
hance the aforementioned regularity results and obtain a precise description of the
multifractal structure of the LFSM.

Theorem 1.10. Suppose X is a linear fractional stable motion parametrized by a €
[1,2), Bo € [-1,1] and H € (0,1). Then, with probability one and forallc < H — 1

—H)+1 ifse[H-L1 H;
W e O; dimg(Eyynv) =0T s € [H =g, H] (1.19)
' —00 otherwise.
where s =0 —s'. Wheno > H — é E, s is empty for all s’ € R.
In addition, the weak scaling exponent satisfies with probability one
h—H)+1 ifhe[H-L H|;
Weo; dimy(Ernv)={ BT H L L o H] (1.20)
—00 otherwise.

Finally, the chirp scaling exponent (% , is equal to 0 for all t € R.

Therefore, we observe that the multifractal structure presented in Theorem 1.10
corresponds to the spectrum of alpha-stable processes translated by a factor H — é
Interestingly, we also note that on the contrary to usual Holder exponents, the weak
scaling exponent and the 2-microlocal formalism allow to describe the multifractal na-
ture of the LFSM independently of the continuity of its sample paths, unifying the con-
tinuous (H > &) and unbounded (H < é) cases (see Figure 1). In the latter case, the
2-microlocal domain is located strictly below the s’-axis, implying that sample paths are
nowhere bounded. Nevertheless, the proof of Theorem 1.10 ensures in this case the
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existence of a modification of the LFSM such that the sample paths are distributions in
D’'(R) whose 2-microlocal regularity can be studied as well.

In addition, the classic multifractal spectrum can be explicated when sample paths
are Holder continuous.

Corollary 1.11. Suppose X is a linear fractional stable motion parametrized by o €
[1,2), Bo € [-1,1] and H € (0,1), with H > 1/a. Then, with probability one, the
multifractal spectrum of X is given by

a(h—H)+1 ifhe[H— X HJ;

(1.21)
—00 otherwise.

YWeO; dy(h V)= {

An equivalent multifractal structure is presented in Proposition 3.2 for a similar
class of processes called fractional Lévy processes (see [13, 37, 16]).

N}
+
[SIE

dimy(Eyy) =a(s—H) +1

H-1 dimy(Eyy) =a(s — H) +1
s’ s'
+—> —| t t t
I 0 !
; T1iTTTT
_1 . , 11
2 v «eS=0— S . 2
(a) Continuous sample paths (H > é) (b) Unbounded sample paths (H < é)

Figure 1: Domains of admissible 2-microlocal frontiers for the LFSM

The LFSM admits a natural multifractional extension which has been introduced
and studied in [49, 50, 17]. The definition of the linear multifractional stable motion
(LMSM) is based on Equation (1.18), where the Hurst exponent H is replaced by a
function ¢ — H(t). Stoev and Tagqu [49] and Ayache and Hamonier [6] have obtained
lower and upper bounds on Holder exponents which are similar to LFSM results: for
allt € Ry, Ht) — 1/a < ax,; < H(t) and ax: = H(t) — 1/« almost surely. Ayache
and Hamonier [6] have also investigated the existence of an optimal local modulus of
continuity.

Theorem 1.10 can be generalized to the LMSM in the continuous case. More pre-
cisely, we assume that the Hurst function satisfies the following assumption,

H:R— (1,1) is 5-Holderian, with § > sup H (u). (Ho)
ueR
Since the LMSM is clearly a non-homogeneous process, it is natural to focus on the
study of the spectrum of singularities localized at ¢t € R4, i.e.

Vi€ Ry dx(h,t) = limdx(h, B(t,p)) = lim dimy(E, N B(t, p)).
p—0 p—0
Theorem 1.12. Suppose X is a linear multifractional stable motion parametrized by

€ (1,2), B4 € [-1,1] and an (Ho)-Hurst function H.
Then, with probability one, for allt € R and for all o < H(t) — 1

o
—H@M)+1 ifsc[H(t) -1 H@®);
lim dimH(Egys/ ﬁB(t,p)) _ a(s ( )) + if s [ (1) — 5 H( )L (1.22)
p—0 —00 otherwise.
EJP 19 (2014), paper 101. ejp.ejpecp.org
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where s = o0 — s'. Furthermore, the set E, ¢ N B(t, p) is empty for any ¢ > H(t) — é and
p > 0 sufficiently small.

Theorem 1.12 extends the results presented in [49, 50], and also ensures that the
localized multifractal spectrum is equal to

a(h—H(t)+1 ifhe[HE) -1 H(t)];

) (1.23)
—00 otherwise.

VteRy; dx(h,t) = {

Moreover, we observe that Proposition 3.1 and Theorem 1.12 still hold when the Hurst
function H(-) is a continuous random process. Thereby, similarly to the works of Barral
et al. [12] and Durand [18], it provides a class stochastic processes whose spectrum of
singularities, given by Equation (1.23), is non-homogeneous and random.

2 Lévy processes

In this section, X will designate a Lévy process parametrized by the generating
triplet (a, @, ). The Lévy-Itd decomposition states that it can be represented as the
sum of three independent processes B, N and Y, where B is a d-dimensional Brownian
motion, N is a compound Poisson process with drift and Y is a Lévy process character-
ized by (0, 0, T(dl‘)]l{”wﬂgl}) .

Without any loss of generality, we restrict the study to the time interval [0, 1]. Fur-
thermore, as outlined in the introduction, we also assume that the Blumenthal-Getoor
index [ is strictly positive. As noted by Jaffard [26], the component N does not affect
the regularity of X since its trajectories are piecewise linear with a finite number of
jumps. Sample path properties of Brownian motion are well-known and therefore, we
first focus in this section on the study of the jump process Y.

It is well-known that the process Y can be represented as a compensated integral
with respect to a Poisson measure J(dt, dz) of intensity £! @ n:

Y: = lim [/ mJ(ds,dx)—t/ xw(dx)}, (2.1)
e0LJ[0,t]x D(e,1) D(e,1)

where for all 0 < a < b, D(a,b) := {x € R? : a < ||z|| < b}. Moreover, as presented in
[46, Th. 19.2], the convergence is almost surely uniform on any bounded interval. In
the rest of this section, for any m € R, Y™ will denote the Lévy process:

Y, = lim [/ x J(ds,dz) — t/ xﬂ'(dx)} (2.2)

=20/ [0,x D(e,2=m) D(e,2-™)
In the following proofs, ¢ and C' will denote positive constants which can change
from a line to another. More specific constants will be written c;, co, ... Finally, we

will write u,, < v,, when there exists two constants c¢;, ¢y independent of n such that
c1 vy < up < cyv, for every n € IN.

2.1 Pointwise exponent

We extend in this section the multifractal spectrum (1.9) to any Lévy process. To
begin with, we prove two technical lemmas that will be extensively used in the rest of
the article.

Lemma 2.1. For any d > 3, there exists a positive constant ¢(d) such that forallm € Ry

p( s 7,

> m2_m/5> < c(6)e”™.
t<2-m

EJP 19 (2014), paper 101. ejp.ejpecp.org
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Proof. Let § > 3. We observe that for any m € R,

{ sup ||}/tm/5||1 > m2m/6} _ U { sup <€,}/t7n/6> > m2m/§}

tSQ*T” 86{_171}{1 tSQ*T”
Hence, it is sufficient to prove that there exists c(§) > 0 such that for any € € {—1,1}1,

IP< sup <5,th/6> > m2m/5> < e(d)e™™.

t<2—m

Let A = 2™/9 and M, = MY for all ¢ e R, . According to Theorem 25.17 in [46],

we have E[M;] = exp{t [1, 5 m/s) (eM&®) —1— \(e,z))m(dz)}. Furthermore, we observe
that forall s <t € R4,

B[M, | F.] = M, exp{(t _s) /D (Mo 1 - A(e,x))w(dx)} > M.,

(072—m/5)

since for any y € R, e — 1 — y > 0. Hence, M is a positive submartingale, and using
Doob’s inequality (Theorem 1.7 in [43]), we obtain

IP( sup <6,th/6> > m2_m/5> = IP( sup M; > em> < e "ME[My-n].

t<2-m t<2-m

For all y € [-1, 1], we note that ¢¥ — 1 — y < y%. Thus, for any m € R,

E[My-n] < exp{2_m/ )\2<5,x>27r(dx)} < exp{Q‘m/ )\2||:c||27r(dx)}.
D(0,2-m/%) D(0,2-m/%)

If 5 < 2, let us set v > 0 such that 8 <y < 2 and v < §. Then,
2 [ NfalPa(de) =20 [ el el ()
D(0,2—m/8) D(0,2—m/8)

< 9—m(1-2/8)9=m/3(2=7) / ||| 77 (da)
D(0,1)

=20 [ pman < [ faln(an),
D(0,1) (0,1)

)

since v < §. If § = 2, we simply observe that

g-m / X2z Pr(d) < 2702/ / J|2r(dz) < / 2|2 (da),
D(0,2—m/$8) D(0,1) D(0,1)

as § > 2. Therefore, there exists ¢(§) > 0 such that for all m € Ry, E[My-n] < ¢(d),
concluding the proof of this lemma. O

Lemma 2.2. Suppose 0 > 3. Then, with probability one, there exist ¢; > 0 and M (w) >
0 such that

Vu,v € [0,1] : Ju—v| <27 HYJ”/‘S - va/‘SH < ¢ym27m/° (2.3)
for any m > M(w).

Proof. We first note that for any m € Ry and any § > S,

{ sup ||Yum/5 — va/‘sH > 3m2m/5}

u,v€e[0,1]:|lu—v|<2—™

2m—1
e U { s I92ls - v 2 mamie
k=0 \t=27™

EJP 19 (2014), paper 101. ejp.ejpecp.org
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Therefore, the stationarity of Lévy processes and Lemma 2.1 yield

]P( sup HYJ”/‘S - va/‘sH > 3m2m/6> < 2Me(8)e™™ = ¢(d)e™ ™.
w,we[0,1]:|lu—v|<2—™
Using the latter estimate and Borel-Cantelli lemma, we obtain Equation (2.3). O

Let us recall the definition of the collection of random sets (4s)s>0 introduced by Jaf-
fard [26]. For every w € €, S(w) denotes the countable set of jumps of Y.(w). Moreover,
for any € > 0, let A5 be

A5=|J [t-lAv) e+ Ay,
teS(w)

lAY:||<e

Then, the random set A; is defined by A; = limsup,_,o+ A5. As noted in [26], if t € A;,
we necessarily have ay; < %. The other side inequality is obtained in the next statement
which extends Proposition 2 from [26].

Proposition 2.3. Suppose § > /3. Then, with probability one, for all t € [0,1] \ S(w):
t ¢ A5 - Qyt Z %

Proof. Suppose w € Q, t ¢ As, u € [0,1] and m € N such that 2= (™19 < |t —u| < 2779,
Since t ¢ As, there exists ¢p > 0 such that for alle < g¢, ¢ ¢ Aj5. The component

/ x J(ds,dz) — (u—1t) / z7(dx)
[t,u]x D(eg,1) D(eo,1)

is piecewise linear, and therefore does not influence the pointwise exponent ay ;. With-
out any loss of generality, we may assume that 27™ < gy. Then, for any jump AY; such
that ||AY;|| € [27™, &0], we have ||AY,||® > 279 > |t — u|, implying that

/ x J(ds,dx) = 0.
[t,u]xD(2=™,g0)

Furthermore, using Lemma 2.2, we obtain

|V = Y| < em27™ < clog(|t — ul~M)|t - ul'/?,

assuming that |t —u] is sufficiently small. Therefore, the remaining term to estimate cor-
responds to —(u — t) fD(Q,m‘EO) zw(dz). To study the latter, we distinguish two different
cases, depending on the polynomial component we subtract in Definition 1.1.

1. If § > 1, let us set P, = 0. Then,

(u—1t) / z7(dx)
D(2—™,e9)

<elt—ul / ] - )0 w(dz)
D(2-™,20)

<clt—ul-2-m(=9) / 2]l 7(dz) < et — u] /°.
D(2—7n7€0)

2. If 6 < 1 (and thus 8 < 1), we set Pi(u) = —(u — t) fD(o ) 7(dz), which corresponds

to the linear drift of the Lévy process. We observe that —(u — t) fD(2—m ) xm(de) —

Pi(u) = (u—1) [ D(0.2-m) xw(dz). Then, similarly to the previous case, the latter
satisfies

(u—1t) /D(o,zm) z7(dx)

<eclt—uf / ] - ] w(de)
D(0,2—™)

< c|t—u|-2—m<1—5>/ zl|® 7 (dz) < et — u]/°.
D(O’Q—m)
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Therefore, owing to the previous estimates, we have proved that ||Y, — Y; — Pi(u)|| <
colog (|t —u|~')|t —u|'/%, where the constant c, is independent of u. The latter inequality
and Definition 1.1 prove that ay,; > ;. O

Proposition 2.3 ensures that almost surely

Vh > 0; Eh:<ﬂ A5>\(U A5>\S and E0:<ﬂA5>US. (2.4)

5<1/h 6>1/h 5>0

Furthermore, since the estimate of the Hausdorff dimension obtained in [26] does not
rely on Assumption (1.8), the Lévy process Y satisfies with probability one

h if hel0,1/8];
VW eO; dimg(EynV)= {ﬂ ' 10,1/8]
—oo otherwise.

2.2 2-microlocal frontier of Lévy processes

We now aim to refine the multifractal spectrum of Lévy processes by studying their
2-microlocal structure. Let us begin with a few basics remarks and estimates on their
2-microlocal frontier. Firstly, according to [38, Th. 3.13], with probability one, for all
t € [0,1] and for any —s’ < oy, the sample path Y.(w) belongs to the 2-microlocal space
c? " Furthermore, owing to the density of the set of jumps S(w) in [0, 1], necessarily
Y.(w) ¢ CY ' for any o > 0 and all s € R. Hence, since the 2-microlocal frontier is a
concave function with left- and right-derivatives between 0 and 1, with probability one
and for all ¢ € [0, 1]:

Vs' € Ry; oyi(s’) > (ays +5)A0 and oyu(s’) <O0.

Therefore, we are interested in obtaining finer estimates of the negative component of
the 2-microlocal frontier of Y. As outlined in the introduction and Definitions 1.2-1.3,
we need to analyse the following type of increments in the neighbourhood of ¢:

where b < t is fixed and £ > 1. The polynomial component to be subtracted can be
estimated using our work on the pointwise exponent. Indeed, when k£ = 0, the P, o = P
where the latter has been presented in the proof of Proposition 2.3,. Then, the consis-
tency of the definition of the 2-microlocal spaces imposes that P; ;_; must correspond
to the derivative of P, ;. This last property shows that the form of P, ;, can be inductively
deduced from the knowledge of the polynomial P;.

For the sake of readability, we divide the proof of Theorem 1.4 and its corollaries in
several technical lemmas. To begin with, we present simple estimates on the jumps of
a Lévy process.

(2.5)

/ (u— s)fleS ds — Py p(u) — / (v — s)lfles ds + P, x(v)
b b

Lemma 2.4. For any ¢ > 0, there exists an increasing sequence (my,),cn such that with
probability one, for all t € [0,1] and for every n > N(w)

Ju € B(t,27™); ||AY,]|>2"™" and J(B(u,27"™7) x D2 "=+ 1)) =1,
where oo = 3(1 — 2¢) and v = B(1 + 4e).

Proof. Suppose m € N, e > 0, « = §(1 — 2¢) and v = §(1 + 4¢). Let I be an interval such
that I = I U I, U I3, where I, I», I3 are three consecutive and disjoint intervals of size
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27™7, Then, we are interested in the following event:

A :{J(Il’D&im, 1)) = 0} N {J(Ig,D(Qf’n7 1)) = ()} n
{J(I,D(27™,1)) = 1} n {J (I, D(27™(+9) 27™)) = 0},

Since J is a Poisson measure, A corresponds to the intersection of independent events
whose probability is equal to

P(A) =2"""n(D(27™,1)) - exp(—3-27™'n(D(27™,1)) — 3 - 27 ™ Ix(D(2- "1+ 27my)),

As described in [14], 3 can be defined by 3 = inf{§ > 0 : limsup,_,o r’n(D(r,1)) < co}.
Therefore, there exists o > 0 such that for all r € (0,ro], 7(D(r,1)) < r=#0+2). Hence,
for any m € IN sufficiently large:

P(A) > 27™'x(D(27™,1)) exp(—2~™FH) > 271 (D27, 1)).

Furthermore, according to the definition of /3, there also exists an increasing sequence
(My)new such that for all n € N, 7(D(27™~ 1)) > 2m~f(1~¢)  Therefore, along this
sequence, we obtain P(4) > 2-mn58e=1 for every n € IN.

Let now consider an interval Z of size 27™»%, There exist at most 27™»%+™n7 disjoint
sub-intervals I of size 3-27"»7, We designate by B the event where A is not satisfied by
all these sub-elements I. Owing to the previous estimate of IP(A) and the independence
of these different events, we obtain

2m,n('yfa) 27’”’71(7*0)

P(B) = (P(A°)) < (1—27mere)

Note that v — o = 6. Hence, log(P(B)) < —27m»50e=1. gmabfe — _gmnfe=1 gand the
probability P(B) satisfies P(B) < exp(—2mf=~1).

Finally, we know there exist at most 2™»“*! disjoint intervals Z of size 2~ inside
[0,1]. We denote by B,, the event where B is satisfied for one of the previous interval Z.
Since B,, is the reunion of events, we obtain

IP(Bn) S 2mna+1 . exp(72mnﬁ571) S exp(72mnﬁsfl + cmna).

Hence, ) .nyP(B.) < oo and owing to Borel-Cantelli lemma, with probability one,
there exists N(w) such that for every n > N(w), w € BS. The latter inclusion means that
for every interval 7 previously defined, there exists a sub-element / such that the event
A is satisfied on I, therefore proving this lemma. O

The previous lemma will help us to obtain a uniform upper bound on the 2-microlocal
frontier of Y.

Lemma 2.5. With probability one, for all t € [0,1], the 2-microlocal frontier of Y at t
satisfies

Vs' €R;  oyu(s) < (% + S/> A 0. (2.6)

Proof. Let us first observe that to obtain an upper bound of the 2-microlocal frontier
of the Ré%valued Y = (Y1,...,Yy) process, it is sufficient to prove this bound holds for
one component Y;. Furthermore, we also know that each of these components is an
one-dimensional Lévy process and there exists ¢ € {1,...,d} such that the Blumenthal-
Getoor exponent of Y; is equal to 8. Hence, considering these two remarks, we may
assume without any loss of generality that we study only one component, and thus
d=1.

Let us set t € [0,1]. We need to evaluate the size of the increments described in
Equation (2.5). To begin with, let us determine the form of the local process Y (u, k) :=
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(I£,Y)(u) — Pir(u) used. We know that when k = 0, the polynomial component is
described in Proposition 2.3, and thus we define the local process Y (s,0) in the neigh-
bourhood of ¢ as following:

Vu € R; Y (u,0) =Y, —Y; — Pi(u).

Then, since the polynomial component must correspond to the Taylor development of
the process at t, we define the elements Y (-, k) by induction:

VueR; Y(u k)= / Y (s, k—1)ds.
t

One can easily verify that the derivative of Y (-, k) is Y (-,k — 1) and Y (¢, k) = 0, prov-
ing that the Taylor development of Y (-, k) at ¢t is P = 0. Therefore, this construction
procedure ensures that the difference between Y (-, k) and If+Y corresponds to the
polynomial function appearing in the definition of the 2-microlocal spaces.

Hence, we need to show in this proof that for any & € IN, the increments of the
process Y (-, k) are sufficiently large in the neighbourhood of ¢. More precisely, we will
show by induction that there exist t,, , —n t, pn,rx > 0 and 6, > 0 such that for every
k€ N and all n € IN:

V’LL S [tn,k;tn,k + pn,k); |Y(’LL, k)| 2 5n,k~ (27)

To initialize the induction with k¥ = 0, we make use of the estimate obtained in Lemma 2.4:
there exists an increasing sequence (m,)n,en such that with probability one, for all
t € [0,1] and for every n > N(w)

Jv € B(t,27™); |AY,| > 27 and J(B(v,27"™) x D271+ 1)) =1,

where a = (1 — 2¢) and v = (1 + 4¢). Since the reasoning which follows is completely
symmetric, we may assume without any loss of generality that v > t and AY, > 0. Let
us set n > N(w) and a proper v > ¢. We know there is no other jump of size greater
than 2-™~(1+2) inside the ball B(v,2~™"7). Therefore, for all u € B(v,2~™"7),

Yy =Y, = =AY, 10y — (u—0) / zw(dz) + Y (te) _yma(ite),
D(Q—mn(1+a)71)

Furthermore, according to Lemma 2.2, the norm of the latter increment satisfies:

|Yum"(1+s) o va,L(1+5)| S 1 mn2fmn(1+5)’

as we note that |u — v| < 27 mnf+4e) — 9g=ma(1+e)B(1+4e)/(14e) with B(1 +4¢)/(1+¢) > B.
Then, similarly to the proof of Proposition 2.3, we distinguish two different cases.

1. If 3> 1, P, =0 and thus Y (u,0) = Y,, — Y;. Let us first assume that Y (v,0) > 27 ™n~1
and set t,, 0 = v and p,,o = 277, Then, for all u € [ty 0,tn,0 + Pn,o):

(u— v)/ xw(dz)|.
D(2-mn(1+e) 1)

Using the estimates presented in Proposition 2.3, we obtain an upper bound of the

|Y(u,0)| > |y(070)‘ _ |Yumn(1+5) _ yvmn(l-ire)‘ _

last term:
(u—v) / ra(dr)| <277 g~ mn(l+e)(1-(1+e)) < pg—mnllte)
D(277""(1+5),1)
EJP 19 (2014), paper 101. ejp.ejpecp.org
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since —y + B(1 +¢)? = —3(2¢ — €%) < 0. Hence, |V (u,0)| > 27™n~1 — c27mn(l4e) >

2-™~=2 for any n sufficiently large.

Let now assume that Y (v,0) < 2-™»~1  Since AY, > 2™, we necessarily have
Y(v_,0) < —27™»~1 Then, we set in this case t, o = v — 277 and p, o = 277,
and obtain as well |Y (u,0)| > 27"n~1 — 27 mn(1+8) > o=mn=2,

2.IfB8 <1, P(u) = —(u—1) fD(o.1) m(dz). Similarly to the previous case, we first
assume that Y (v,0) > 27™»~! and set ¢, o = v and p, o = 27™=7. Then, for all

u € [tn,Oa tn,O + pn,O]:

Y (u,0)| > |V (v,0)| — |Yumn(1+5) _ va7t(1+5)‘ _

(u— v)/ xw(dx)|,
D(072—mn(1+5))

where the latter element satisfies

(u—) / xmw(dz)
D(0,2—mn(1+2))

Hence, |Y (u,0)] > 27"»~1 — ¢2-mn(14e) > 9=mn=2 for any n sufficiently large. In
the case Y (v,0) < 2™~ we observe that Y (v_,0) < —27™»~1_ Therefore, setting

tno = v — 277 and p, o = 27™"7, we obtain |Y (u,0)| > 27™n~! — c27mall+E) >
2=mn=2,

< e2mn7 . 9—mn(14€)(1-B(1+4¢)) < c9~mn(l4e)

Therefore, in both cases, we have proved that
Yu € [tn,O; tn,O + pn,O); |Y(’U/7 O)' 2 6n,0;

where py.0 =277, 0,0 = 27" and Bltyo, pno) C B(t, 270 H).

Let now assume that Equation (2.7) is satisfied for £ € IN. Without any loss of gen-
erality, we may suppose that Y (u, k) > 4, on the interval [t, k,tn i + pni) (otherwise,
simply consider the process —Y (u, k) in the following reasoning). In this case, the func-
tion u j;u Y (s, k) ds is strictly increasing on the previous interval.

Let us first assume that f:”’ﬁp””“m Y (s,k)ds > 0. In this case, we set t, k11 = tnk +
3/4pn,k: Pnk+1 = pn,k/4 and 5n,k+1 = pn,kén,k/4- Then, for all u € [tn,k+1; tn,k+1 + pn,k+1)

u

Y(u,k+1)> / Y(s,k)ds > (u—tnk — pn.i/2) On.k
tr,k+on,k/2

> p’rL,k67L,k/4 = 5n,k+17

In the other case jf"’”p"”“ﬂ Y (s,k)ds < 0, we consider the set of parameters ¢, ;11 =
tn,k: Pn,k+1 = pnk/4 and 6n,k:+1 = pn,k(sn,k/4- Then, for all u € [tn,kJrla tn,k:+1 + pn,k:+1)

tr,k+Pn,k/2
Y(u,k+1) < —/ Y(s,k)ds < —(tni + pni/2 — ) Onk

u

< _pn,kén,k/4 = _5n,k+1,

Therefore, assuming that Equation (2.7) holds for k € IN, we have proved that it
also does for k + 1, with p, x11 = pni/4, Onk+1 = PnkOni/4 and B(t, k+1, Png+1) C
B(tnk, pn,k) C B(t, 2*mna+1).

Finally, the lower bound on Y, ;, presented in Equation (2.7) will now allow us to ob-
tain the expected bound on the 2-microlocal frontier. Owing to the previous definitions,
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forevery k € IN, |t —t] < 2-mna+l and there exist ¢;, > 0 independent of n € IN such
that 0, = ¢ 27 ky . 9=mn_ Hence, for everyn € NN,

Y (tngs k) = Y (£, E)| > 0pp > ¢ 27 OFRY) > g, — (TR

where we recall that « = §(1 —2¢) and v = (1 +4¢). This last inequality proves that the
pointwise exponent of Y(-, k) at ¢ satisfies ay (. )+ < (1 +kv)/a =0 1/8 + k. Owing
to the Definition 1.3 of the 2-microlocal spaces, the latter induces that with probability
one, forany ¢ € [0,1] and all s' € R, ay,(s') < (5 + ') AO. O

As we have obtained a uniform upper bound on the 2-microlocal frontier, we now
study more precisely the regularity of Y at times where ay, < 1/8. To begin with, we
prove a simple lemma related to the number of jumps inside an small interval.

Lemma 2.6. Suppose § > 3, ¢ > 0 and k € IN are such that 6 > S(1+2¢)(k+1)/k. Then,
with probability one, there exists M (w) such that:

vt e [0,1]; J(B(t,27™%), D271+ 1)) <k, (2.8)
for every m > M (w).

Proof. Let m € N and I be an interval of size 2-"%%2. Since J is a Poisson random
measure,

+oo ¢
P(J(I,D(Q—m(1+s)71)) > k?) = exp(_)\m){ Z )Z'n}’

l=k+1

where \,, = 27"*+2 1 (D(27m0+e) 1)) < 2-mé+2+mB(+2) 5 0. Hence, we obtain the
inequality P(J (I, D(27™(F2) 1)) > k) < c AL

Considering a covering of the interval [0, 1] with [2™°] overlapping sub-elements I of
size 2-™9+2 we denote by B,, the event where at least one of these intervals has more

than £ jumps inside. Then,

IP(Bm) < CQm(S ')‘5‘:_1 < C2m5—m5(k+1)+mB(k’+1)(1+2s)-

Since dk > B(1 + 2¢)(k + 1), there exists v > 0 such P(B,,) < ¢27™7. Therefore,
> men P(Bm) < oo and owing to Borel-Cantelli lemma, there exists M (w) such that
for every m > M(w), J(I,D(27™(%%) 1)) < k. Finally, since we consider intervals I
of size 27™9%2 covering [0, 1] and overlapping, we have proved that for all t € [0,1],
J(B(t,27m%), D(2-m(1+2) 1)) < k. O

In the next lemma, we start with the study of the 2-microlocal frontier of Y at points
t € [0,1] where ay, € [0,1/20].
Lemma 2.7. With probability one, for all h € [0,1/28], the singularities of Y satisfy
E,=FE,and E, =0, i.e. forallt € E},

Vs’ €R; oy.(s') = (ays+ ") AO.

Proof. Suppose h € [0,1/25] and ¢t € Ej, \ S(w) (¢ is not a jump time). Since we already
know that oy(s’) > (h + s’) A 0, we need to only prove the other side inequality. For
that purpose, we will proceed similarly to the proof of Lemma 2.5.

More precisely, let us set e > 0 and § > max(28(1 + 2¢),1/(h + ¢)). Since ¢ € Ej and
owing to Equation (2.4), there exist two sequences (v, )nen and (my)nen such that

VneN; v, € B(t,27™/F9) and ||AY,, || >27".
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Without any loss of generality, we may assume that v,, > t. Furthermore, owing to
Lemma 2.6 with k = 1, J(B(v,,27™?%), D(2-™»(42) 1)) = 1, i.e. there is no other
jump larger than 2-"»(11¢) in the neighbourhood of v,,. Then, similarly to the proof of
Lemma 2.5, we need to distinguish two different cases.

1. 1f 3 > 1, P, = 0 and thus Y (u,0) = Y, — Y;. Consider n € IN and first assume
that ||V (v,,0)|] > 27™=~!. Let us also set t, = v, and p, = 2~™»°. Then, for all
u < [twutn + pn):
1Y (u, 0)| = (Y (0, 0)| — [[Yyrn 1+ — yrn (9| —

(u—vy) / z7(dx)
D(2=mn(1+e) 1)

Still using the estimates presented in the proof of Proposition 2.3, we know that the
last two terms are upper bounded by ¢2-™~(1+¢) proving that ||Y (u,0)| > 2= 2
for any n sufficiently large. The case ||Y (v,,0)| < 27™»~! is treated completely
similarly, using ¢, = v, — 279 and p,, = 27™"°,

2. If <1, P(u) = —(u—1t) fD(OAl) 7(dx). Assuming first that ||Y (v,,0)|| > 27" ~1. we
still set t,, = v,, and p,, = 279, Then, for all u € [t,,, t, + pn):

(u—vy) / z7(dx)
D(0,2-mn(1+2))

As previously, the last two terms are upper bounded by ¢2-"~(1+) proving that
|Y (u,0)|] > 2=™~~2 for any n sufficiently large. The case |Y (v,,0)| < 2™~ ! is
treated similarly using t,, = v,, — 27™"% and p,, = 27™"°,

1Y (u, 0)| = 1Y (va, 0| — [ Y 0+ — vy 9| —

b

We have proved in both cases that for all u € [t,,t, + pn), with n sufficiently large,
|Y (u,0)|| > 2=™»~2, Reproducing the reasoning detailed in the proof of Lemma 2.5,
there exists s,, such that for every n € N, s,, € B(t,27™~/("+¢)) and

[V (55, 1)]| > €27 . 27Mn0 > |¢ — g, |(hHe)(A+0),

Hence, ay(. 1)+ < (h+¢)(1 +6). Considering the limit ¢ — 0 and 6 — 1/h, we obtain
ay(.1)+ < h+ 1. The latter inequality is sufficient to prove that oy ;(s’) = (h +5") A0 for
all s’ € R.

To conclude this proof, let us consider the case ¢t € S(w). We observe that for all

u>t,

/stSZ(uft)YtJr/ (Y, —Yy)ds With‘ =o(|t —u|),
t t

/ “(Ye - Vo) ds

as Y is right-continuous. Similarly, for all u < ¢, fiYSds = (t — u)Yi— + o(|t — ul).
Therefore, since AY; = Y; — Y;_ # 0, there does not exist a polynomial P, which can
cancel both terms (u—t)Y; and (¢t —u)Y;_, proving that oy (s") = s’ AOforalls' e R. O

In the last technical lemma, we focus on the particular case ay; € (1/253,1/5) and
try to distinguish oscillating singularities from the common cusp behaviour.

Lemma 2.8. With probability one, for all h € (1/28,1/8), Y satisfies
YW eO; dimy(E,NV)=ph and dim,(E,NV)<28h—1 (< Bh). (2.9)

Furthermore, for any t € Ej, and all s' € R, oyi(s") < (h+s")/28h.
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Proof. On the contrary to the previous lemma, we know that some oscillating singulari-
ties might appear at a given time ¢. Hence, the first step in this proof is to isolate these
behaviours and estimate the fractal dimension of the corresponding set of times.

For that purpose, let us set § € (3,25) and € > 0. We are interested in the double-
jump configurations, i.e. when two jumps larger than 2-"(1*+¢) are sufficiently close.
More precisely, suppose I is an interval of size 2~™%*! and p,,, designates the probability
of obtaining at least two jumps larger than 2-"(1*+¢) inside I. Then,

P = IP(J(I"D(Qfm(lJre)7 1)) > 2) < 027m26 . 2m2,8(1+25)

where we may assume that § > 3(1 + 2¢). We consider [2™°] consecutive, but disjoint,
intervals of size 2~™°+! which are sufficient to cover [0, 1]. Then, if we denote by N;, the
number of intervals with the previous configuration, it follows a Binomial distribution

of parameters [2™°] and p,,. Moreover, Chernoff’s inequality induces that
]P(N’l]’;’L Z o 27m5+m2,8(1+25) ) S eXp(—627m6+m2ﬁ),

where 25 > §. Let us consider now the same configurations of intervals translated by
27™% and denote by N2 the corresponding Binomial random variable. Owing to the
previous estimate and Borel-Cantelli lemma, with probability one, there exists M (w)
such that for every m > M(w), N} < ¢g2-m0+m26(422) and N2, < ¢p 27 m0+m2B(1+2¢)

Then, let T,, index the previous intervals with a double-jump configuration and
F(4,¢) designate the following set:

F(b,e) = limsup U — 272 () + 2—m5+2]’

m—» o0 IGT

where ¢(I) denotes the center of any interval I € T,,. Using a simple covering based
on intervals of size 2=™9, we can obtain an upper bound for the Hausdorff dimension of
F(4,¢). More precisely, for any m( € NN, the series

+oo
Z C|Tm,| (2 m5 <C Z 9~ m(§(14+~)— 2ﬁ(1+2€))
m=mqo m=mqo

converges when 0(1++) > 28(1+2¢), i.e. v > 26(1+2¢)/§ — 1. Therefore, dim, F(d,¢e) <
2B(1+ 2¢)/6 — 1 almost surely.

Let now set i € (1/253,1/3). We aim to prove that E, C F(6,¢) for any § < 1/h and
€ > 0. For that purpose, we need to show that for every t € E} \ F(d, ), the 2-microlocal
frontier at ¢ satisfies oy (s') < (h+ §'). As t € Ej, there exist two sequences (v, )nen
and (my,)nen such that

VneN; v, € B(t,27™/H9)) and ||AY,, || =27

We may assume that ¢ is sufficiently small to satisfy 2-™»/(h+¢) < 27m0 e § < 1/(h+e).
Furthermore, since t ¢ F(J,¢), for every m sufficiently large, there is no double-jump
configuration in the neighbourhood of ¢ and v,,, meaning that J (B(v,,,27™"%), D(2- ™= (11¢) 1)) =
1: there does not exist other jump larger than 2-™»(1+¢) in the neighbourhood of v,,.
Therefore, we obtain the configuration presented in the proof of Lemma 2.7, and as the
latter remains valid,

Vs' €R; oy(s) < (h+ ).

This upper bound shows that E), C F(d,¢), and considering the limits § — 1/h and
¢ — 0, it induces the inequality dimy Eh < 2Bh — 1 Furthermore, since 26h — 1 < Sh
and F;, = Eh U Eh, we have also proved that dim,, Eh = Bh.
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To conclude this lemma, we obtain an upper bound of the 2-microlocal frontier in
the case t € Eh. Since the sketch of the proof is similar to Lemmas 2.5 and 2.7, we
only present the main elements. Still using the previous two sequences (v,),en and
(mn)nen, Lemma 2.6 induces that

J(B(v,, 27 mn2P0F3)) p(o=mn(Fe) 1)) = 1.

Then, using the methodology presented in Lemma 2.7, there exists (s, )nen such that
for every n € IN, s,, € B(t,27»/("*+2)) and

HY(Snvl)” > 2 ™M _2—mn25(1+35) > |t o Sn|(h-l—fs)(1—|—26(1-|—3£))7

Hence, ay( 1); < (h+¢)(1 4+ 2B8(1 + 3¢)) —c-0 h(1 + 26), and using the reasoning
presented in Lemma 2.7, we obtain oy < (h+ s')/25h for all s’ € R. O

Before finally proving Theorem 1.4 and its corollaries, we recall the following result
on the increments of a Brownian motion. The proof can be found in [1, Eq. (8.8.26)].

Lemma 2.9. Let B be a d-dimensional Brownian motion. There exists an event €}y of
probability one such that for all w € Qqy, € > 0, there exists h(w) > 0 such that for all
p < h(w) andt € [0,1], we have

sup {”Bu - Bv”} > p1/2+€‘
u,vEB(t,p)

Proof of Theorem 1.4. We use the notations introduced at the beginning of the section.
As previously said, the compound Poisson process N can be ignored since it does not
influence the final regularity. Furthermore, if Q = 0, and therefore B = 0 and 3’ = 3,
Lemmas 2.5, 2.7 and 2.8 on the component Y yields Theorem 1.4.

Otherwise, the Lévy process X corresponds to the sum of the Brownian motion B
and the jump component Y. Still using Lemmas 2.5, 2.7 and 2.8, it is sufficient to prove
that with probability one and for all ¢t € [0,1], ox; = 0B A oy,;. Owing to the definition
of 2-microlocal frontier, we already know that ox; > op+ A oy. Furthermore, when
oB.(s') # ov.(s’), the upper bound is straightforward, and thus ox(s") = op(s’) A
oy (s).

Therefore, to obtain Theorem 1.4, we have to prove that with probability one, for
allt € [0,1], ox; < opy = s + (1/2+ ') A 1/2. For that purpose, we distinguish two
different cases.

1. If B/ = B = 2, we only need to slightly modify the proof of Lemma 2.5. More
precisely, owing to Lévy’s modulus of continuity, the increments of the Brownian
motion satisfy:

Vu, v Ju—v] <27 By = By < emp27 2 = em,, 27 049

since v = ((1 4 4¢). Therefore, the term due to the increments of the Brownian
motion does not influence the rest of the estimates presented in the proof, ensuring
that ox (') < (1/2+4 s') AO, forall ' € R.

2. If B < 2,let § = 2 and € > 0. According to Lemma 2.6, there exist £ € IN and
M(w) € NN such that for all m > M, there are at most k jumps of larger than
2-m(143¢) in any interval of size 2=™°. Hence, there always exists a sub-interval
I of size ¢y 279 with no jump greater than 2-"(1+3¢) inside.

Still using Lemma 2.2, we know that for all m > M (w)

Vu,v € [07 1] . |u _ ’U| < 2—6m; |’YJTL(1+3E) _ YJn(l-‘y-?)E)H < clm2_m(1+35).
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Let us set t € [0,1] and I be one of the previous interval of size ¢y 27°™. According
to Lemma 2.9, there exist u,v € I such that | B, — B,|| > ¢o 2~™(1+2¢), Then,

/ z7(dx)
D(2-m(+39) 1)

where |u—v|- HfD(Q,m(lHE) N z7(dz)|| < ¢27™1+39), Hence, we obtain a lower bound
of the increments on the interval I, ensuring that the rest of the proof presented in
Lemma 2.5 holds similarly.

)

1K = Xl 2 [Bu — Bul| — [[Y459) — ymO39) _ jy — . ]

O

Proof of Corollary 1.6. Recall that 8% , = limy, o 0 x,t(s") — §'. Using the global upper
bound on the 2-microlocal frontier proved in Theorem 1.4, we know that g%, < 1/5'
with probability one. In addition, owing to the geometrical properties of the frontier,
we observe that for every h € [0,1/7']

Vhe[0,1/8); EnCEY CE,U ) En.
h'<h

The first inclusion clearly shows that dim,(E}’ N V) > dim,(E, N'V) = Bh. In addition,
we also know that for every b/ < h, dimy Eh/ < 28R’ — 1 < Bh, which proves the other
side inequality.

To obtain the upper bound on the oscillating exponent, we only need to note that
according to its characterisation based on the 2-microlocal frontier,

Vhe[0,1/8); {t€ By :B%, >0} =Ey.

Finally, the chirp exponent is equal to zero because of the global upper bound ox ;(s") <
(1/8' + ). 0

Proof of Corollary 1.7. Owing to upper bound on the 2-microlocal frontier obtained in
Theorem 1.4, the case 0 = 0 corresponds to the classic spectrum of singularity. Hence,
let us set o < 0. We recall that s denotes the parameter o — s’. If s > 1/’ or s < 0, the
result is straightforward using Theorem 1.4 and properties of the 2-microlocal frontier.

Therefore, we suppose that s € [0,1/3') and note that E, v = {t € Ry : 0x4(s') =0},
since the negative component of the 2-microlocal frontier of X can not be constant.
Hence, similarly to the previous corollary, F, ./ satisfies

Vs € 0,1/8); By C By B0 |J B
h<s

These two inclusions lead to the same estimates, and therefore the expected equality
on the Hausdorff dimension. O

2.3 Oscillating singularities of some classes of Lévy processes

In this section, we aim to understand more precisely the oscillating singularities of
Lévy processes captured by the collection of sets (Eh) her, - Note that to simplify our
presentation, we assume that d = 1.

Let us begin with the proof of Proposition 1.8 where we present a class Lévy pro-
cesses with no chirp oscillations. Recall that in this case, we consider Lévy measures
such that 7(R4) = 0.
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Proof of Proposition 1.8. In order to prove that Eh = () for all h € Ry, we extend
Lemma 2.7 to any h € [0,1/8). We may assume without any loss of generality that
m(R_) = 0. We still consider the two sequences (v, )nen and (my,)nen such that

ENs € B2 ) and (A, |22

where we suppose that v,, > ¢t and Y designates the jump component. In addition, we
first assume that 3 > 1 and Y (v,,0) > 2=™»~!, and we set t,, = v, and p,, = 27™n9,
Then, since the Lévy process only has positive jumps, for all u € [t,, ¢, + pn),

(u — yn)/ xm(da)|,
D(2-mn(+e) 1)

According to the proof presented in Lemma 2.7, this inequality is sufficient to show
that oy, (s') < (ax +s') A 0. The cases Y (v,,,0) < 27"~ and 8 < 1 are then treated

similarly, proving that the 2-microlocal frontier of the process X is equal to (ax, +s") A
0. O

Y (u,0)] > |Y (vp,0)] — |y11nn(1+e) _ Yurzn(1+g)| B

Proposition 1.8 proves in particular that Lévy subordinators, in which case g < 1,
only have cusp singularities.

The second important class of Lévy processes we consider are characterised by the
following alpha-stable like Lévy measure

m(dz) = ay || 7 Iy, dz + ag |z| 71T 1g_dz,

where a,as > 0 and a1, as € (0,2).

The proof of Theorem 1.9 is rather technical and will be divided in several parts
for the sake of readability. To begin with, we present two simple technical lemmas
related to the Binomial distribution. Recall that Chernoff’s inequality states that for
any ¢ € (0,1),

P(Ngnp(l—s)) §exp(—np52/2). (2.10)

and
IP(Nan(l—l—s)) §exp(—np52/2). (2.11)
where N follows a Binomial distribution of parameters n and p.

Lemma 2.10. Suppose N follows a Binomial distribution with parameters n and p.
Then, there exists ¢ > 0 such that whenn > candp < 1/¢,

]P(#{empty intervals of size > 1/pLL(1/p)} > np LL(l/p)h(p)4)
> 1 — exp(—np/8LL(1/p)?),
using the notations: LL(1/p) := log(log(1/p)) and h(p) := exp(—1/LL(p)).

Proof. To obtain this lower bound, we first estimate the probability of obtaining an
empty interval of size of [y = |1/pLL(1/p)]. Setting po := (1 — p)'o, we note that

log(po) = > m

1
pLL(yp) o5 P

Therefore, py > h(p)? when c is sufficiently large.

Let ng denote the number of disjoint sub-intervals of size [y and Ny be a r.v. following
a Binomial distribution of parameters ng and py. Owing to Chernoff’s inequality,

P(No > nopo h(p)) > 1 — exp(—nopo 9(p)*/2),
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where ¢(p) := 1 — h(p). Note that ng > npLL(1/p)h(p) and g(p) < 1/LL(1/p) when c is
large enough. Therefore, using the previous estimates,

P(No > npLL(1/p)h(p)*) > 1 — exp(—np/8 LL(1/p)*),
proving the lemma. O

Lemma 2.11. Suppose N follows a Binomial distribution with parameters n and p.
Then, there exists ¢ > 0 such that whenn > candp < 1/c

P(#{sucoesses spaced by > 1/p} > np/ﬁ) > 1 —exp(—np/16).

Proof. The sketch of the proof is similar to Lemma 2.10. The set {1,...,n} can be
divided in n( intervals of size Iy = [1/p]. The probability p, of obtaining at least a
success in one of these intervals is equal to:

po=1-(1-p)/? —, o1—et>1/2

Furthermore, only considering one third of the previous intervals, i.e. ny/3, we consider
the Binomial distribution B(ng/3,po). Still using Chernoff’s inequality, we obtain

IP(NO > np/6) >1- exp(—np/16)7
which concludes the proof. O

Proof of Theorem 1.9. As observed in the proofs of Theorem 1.4 and Proposition 1.8,
chirp singularities appear when a compensation phenomena between jumps exists.
Hence, the main goal of the proof is to characterise in more details this particular
behaviour in the case of the Lévy measure considered. Firstly, we clearly note the
Blumenthal-Getoor exponent /3 of 7 is equal to max(ay, as).

Hausdorff dimension (upper-bound). To obtain a tighter upper bound for the Haus-
dorff dimension, we need to enhance the estimates presented in Lemma 2.8. We have
observed in the proof of Proposition 1.8 that oscillating singularities do not appear
when there are jumps of the same sign. Hence, we are interested in the double-jump
configurations with jumps of opposite signs.

Suppose 6 € (3,1 +asz), € > 0 and I is an interval of size 277°*!. We are interested in
the following type of configurations: J (I, (2770+9) 1]) > L and J(,[-1,-2770+9))) > 1.
The probability p; of such an event satisfies:

p; < 9—idgjen(1+e)  9g—jdgjaz(lte) _ 9—j20+j(aitaz)(l+e)

Using this probability, the rest of the proof is rather similar to Lemma 2.8. We con-
sider [27°] consecutive, but disjoint, intervals of size 277°+! sufficient to cover [0, 1] and
we denote by le the number of intervals with the previous configuration. Owing to
Chernoff’s inequality,

IP(le > co 2—j5+j(@1+a2)(1+5)) < exp(_c2—j5+j(@1+0¢2))’

where (a; + a2) > J. Consider now the same configurations of intervals translated
by 2779 and denote by N ? the corresponding Binomial random variable. Using Borel-
Cantelli lemma, with probability one, there exists M (w) such that for every j > M(w),
N} < ¢ 9—js+i(artaz)(I+e) gnd N? < ¢ 2—J0+i(arta2)(1+) - Using the same notation 7,
we define
F(6,e) =limsup | J [e(1) = 277°%2, ¢(T) + 27972,
IO ety
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where c¢(I) denotes the center of any interval I € T;. Then, for any j, € N

+oo +o00
Z c|Tj| - (279°)" < Z 93 (6(1+7)~ (a1 az)(1+2))
3=Jo J=Jjo

is finite when 0(1 + ) > (a1 + a2)(1 +¢), i.e. v > (o1 + a2)(1 +¢)/6 — 1. Therefore,
dimy F'(d,¢) < (o1 +a2)(1+¢)/6 — 1.

The rest of the proof of Lemma 2.8 does not change, proving that for any 6 < 1/h
ande >0, B, C F(4,¢). Therefore, with probability one,

Vh € (1/(&1 —1—042),1/5); dimHEh < (a1 +ag)h —1.

Finally, when h ¢ (1/(cq + a2),1/8), the proof of Lemma 2.7 can also be similarly

~

adapted to prove that Fj = () with probability one.

Construction (lower-bound). In order to prove the lower bound for the Hausdorff
dimension, we need to construct a proper set of times with oscillating singularities.

For our construction procedure, we will need a set of parameters p = (4,6’,6”,, p)
such that &' < § < 8" € (B,a1 + a2), 6 < v € (B,a1 + az2), & < /Bdand § > V¢, In
addition, we also define the sequence j, = (§/§")" — oc.

The first step consists in constructing collections of intervals such that for any ¢
inside, there is no jump AX, satisfying |[AX,| > 277 and |u — t| < 2779 for every
j € {0,...,j0}, where jp is a given index. More precisely, we define by induction a
collection, indexed by the random variables S,,, of disjoint intervals of size 2~Jn9 in the
following way. Suppose S, is defined such that for every ¢ inside an interval, there is
no jump greater than 2-7»+ closer than 277 of t. In every interval of size 277, we
consider consecutive sub-intervals of size 277/+1% with no jumps greater than 27»+2
inside. Removing the left and right elements of these collections, we obtain the family
Sn+1, which corresponds to the offspring of S,,. Owing to this construction procedure,
we know that the remaining intervals satisfy the expected property, i.e. for any ¢ inside,
there is no jump greater than 2-7»+2 closer than 2~ 7»+19,

In order to determine the number of this type of intervals, we need to estimate the
law of |S,,+1| conditionally to |S,|. For any n € N, let us denote by p,;1 the probability
of obtaining at least one jump greater than 277~+> inside an interval of size 2 7»+19,
Note that for every n sufficiently large, an interval of size 27729 can be divided in at
least 27978 /2= Int10p(p, 1) = 29n+106=8)p(p, ) sub-intervals. Furthermore, let M,
designate the following random variable:

Mpi1 = #{family > 1/pn+1 LL(1/pn+1) of consecutive empty intervals of size 9 Int1 }
According to Lemma 2.10,

P(Mpy1 > 502+ °pp 1 LL(1/pni1)h(pni1)® | [Sul = 5027)

>1- exp(—so 2n+10p 1 /8 LL(l/pn+1)2),

for any sp € R+ such that sg 2/n% > 1. As previously outlined, for every collection of
consecutive empty intervals, we remove the extremal elements to constitute the family
Sp+1. Noting that 1/p,+1 LL(1/ppy1)—2 > h(pr+1)/Pr+1 LL(1/pp41) for any n sufficiently
large, we therefore obtain

P(|Sn+1] = s0 27+ (4 1)° ‘ |Snl > s0 2j"6)
> 1 — exp(—so 2in+10p, 1 1/8 LL(l/pn+1)2)'
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Furthermore, the probability of obtaining an empty interval of size 277+19 is equal to:

gn+1 = IP(J([(L 2*jn+15] > D(Q*jnﬂ, 27jn+1)) _ 0)

= exp(—c 2j"+2ﬁ_j”'+15) = eXp<_62—jn+15(1—/3/5/)) N

Hence, pny1 = 1 — qny1 =< 279n+190-8/) for any n sufficiently large, and there exists
c1 > 0 such that

P([Snt1] = s0 27" 2 h(pni1)® | |Sn| = 5027"°) > 1 — exp(—e1 s0 2in 1805 /(4 1)?).

Furthermore, note 2/»+158/8'=jnd — 9in+1(88/6'~0") "gince we have assumed that &' < /38
and s 2/7% > 1, there exists 7 > 0 such that

]P(|S7L+1‘ Z S0 2jn+16h(pn+1)6 | |Sn‘ 2 S0 2jn5) Z 1-— exp(_2jn+17“)'

Therefore, by induction, the law of |S,, 4., | satisfies

P(|Sn+m| > S0 2in+md H h(pn+k)6 ‘ |Sn| > 8o Qj"5> H (1 — exp 2j"+kr)).

k=1

Finally, we note that [[;", h(pnir)® > exp(—cdjL, 1/(n + k)) > exp(—clog(n + m)),
implying that

]P<|Sn+m| > s0 QJntmd—ca log(n+m) ‘ ‘Sn| > 5 2jn5) H(l _ eXp 2jn+k7‘)>7 (2.12)

where c; is a constant independent of n and m.

The previous bound gives us an estimate of the probability of obtaining intervals
without any jump in a given neighbourhood. Using this estimate, we will be able to con-
struct our main collection of nested intervals indexed by (7})¢cn such that a most scales
277, there is no jump in the neighbourhood, and at specific ones 277~ a particular
double-jump configuration appears. To construct this collection, let us first define this

sequence (n(f)) .y
n(0)=1 and n({+1)=2"" VvieN.

For every { € IN, we are interested in the following type of configuration: in an in-
terval of size 277n®9 /3, there exist two jumps AX, and AX, of opposite sign inside
the middle third and such that [u — v| < 2777, |AX,|,|AX,| € [27/n®~1 27In®)] and
|AX, — AX,| < 277»@r, Using the independence property on the Poisson measure ./,
the probability r, of the previous event can be lower bounded by

re = exp(_cQ—jn(z)5+jn(/z)+1ﬁ) .9 In)(8—a1)  9—jn(p(y—a2—1+p)

= 9~ In)(d+y—a1—a2—1+p)

The collection of intervals T} is constructed by induction. Ty is initialised with the
singleton corresponding to the interval [0, 1]. Then, assuming 7} is defined, for any I €
T,, we consider the sub-intervals of size 277»¢+1% with a double-jump configuration and
with no jump in the neighbourhood at all intermediate scales 277, n(f) < n < n(¢ + 1).
Note that if none satisfy the previous conditions, we avoid the extinction of the tree by
selecting a single sub-interval of size 27 7n(+1)9,

We aim to estimate the size of Ty, ; conditionally to 7y. For any I € T, we denote
by ¢(I) the middle point between the two jump times inside I. Then, for every integer
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k € [jn(e)0; jn(e)0”], we want to estimate the number double-jumps configurations inside
the interval of size 27*:

Iy = [e(I) = 27F,e(I) — 27" 1) U (e(I) + 27771 o() + 27F]. (2.13)

We designate by S,(¢)41,» the number of sub-intervals of size 2-Jn+19 inside Ij, which
are empty. Using Chernoff’s inequality, the latter satisfies

P(|Sne)41.k] > 2j"<““5_k_2) >1- exp(—2j"<f>+15_k_4) > 1—exp(—2/n0+7).

The last inequality is due to j,)+10 — k > Jn(e)4+10 — Jn(e)0” > Jn(e)417, if 7 is sufficiently
small. Therefore, using the estimates obtained previously,

n(f+1)—1
IP(lS”(EJrl)il’k‘ = an(ul)ilé_cw(e)_k) > H (1 — exp(_an(sz))
k=1
> (1 — exp(_21'71,(14)’F))n(erl)7

where c3 is a positive constant and we recall that n(¢ + 1) = 2", An interval of
size 279n+1-19 can be divided in at least 2/»¢+1(0=9)~1 gubh-intervals. Hence, if M
denotes the number of double-jump configurations existing among the sub-intervals of
Sn(e+1)—1,k» Lemma 2.11 and the estimate of r, induce that

IP(|M@ k| > 9= In(e+1) (+y—a1—az—14p) | 2jn,(/z+1)5703n(5)*k*4) > (1 _ eXp(_an,(/z)T))"“*'l)*'l.

We observe that the intervals [, are disjoints for different integers k. Hence, the prob-
ability of the intersection of the previous event for every k € [j, ()0, jn(¢)0”'] satisfies

Jneyd”
P m |M€ k| > 2.77L(é+1)(a1+(12—"{+1—p)—c4n([)_k)
k>jn(e)d

> (1 _ eXp(_Qlin(z)T) ) (n(€+1)+1)2B5n(0) ’
since we assume that §” < a; + az < 283. The previous construction procedure leads to

estimate of size of Ty,1. Therefore, conditionally to the event {|T;| > ko 2dn@ (artaz—y+1=p)=2jn-1)0 }
we obtain

P (|Te+1 | > ko2Inee+n (e1taz=y+1-p)=2jn)8

|Tg| > kOan,(e)(a1+a2*7+1fﬂ)*2jn(5_1)5>

29n(£)°5

> (1 _ eXp(_2jn(@)r))(n(f—i-l)—i-l)25jn(l) 27n()e > (1 _ eXp(—Qj”“)T))

For any ¢, € IN, we know that the construction ensures that |Ty,| > 1 almost surely.
Hence, choosing ky = 27 “/»0), with the proper constant cg, we obtain that the follow-
ing lower bound

IP< ﬂ ‘T€| > 2jn,(e)(a1+0427+1p)2jn(51)666jn(zo)) > H (1 _ eXp(*2j”(‘*1)T))2']"((*1)“5
£> 0 £> 0
Considering the logarithm of the right term, we observe

Z log(l — exp(—2j"“*1>r))2 > — Z QJn(e-1)¢5 ~exp(—2j"“*1>r) — 0y —00 0.
>0y >4y

In(L—1)€5

Hence, the previous probability converges to 1 for any set of parameters p = (4,4’,6", p).
Since the family of events considered is increasing with ¢, it implies that almost surely
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there exists ¢y(w) such that |Ty| > 2/n¢-n(artez=y+1=p)=2jn@)0=coinwo) for all £ > fo(w).
Furthermore, owing to the construction procedure described previously, we also know
that for any I € Ty, every interval I, defined in Equation (2.13) contains at least
QJn(e+n) (@rtaz—y+l—p)—can(t)=k proper double-jump configurations.

Hausdorff dimension (lower-bound). The previous estimates now allow us to study
more precisely the oscillating behaviour of the Lévy process. Suppose h € (1/(a;1 +
as),1/8) and p is a set of parameters such that § < 1/h < ¢” and 1/h < 7. Then, let us
define the set of interest G(h, p) as following:

G(h,p) = ﬂ U {[c([) — Q—jn(z)/h+1’c(1) _ 2—jn(z)/h—1}

0>60 IET,

Ufe(D) + 2770 /M1 o(I) 4 270 M, (2.14)

where ¢(I) still denotes the middle point of any double-jump interval I € T, and ¢p(w)
corresponds to the random index previously defined. Owing to the construction of
the tree T, we note that G(h,p) corresponds to to the intersection of collections Ty,
of nested intervals of size 3 - 27J=/h=1  Furthermore, according to the estimates
obtained in the previous paragraph, we know that every I € T;; contains at least
in(e+1y (rtaz—y+1—p)—can()=jne)/h—1 gyh-elements separated by ine1) (Y—o1—a2—1+p)

In order the estimate the Hausdorff dimension of the set G(h,p), we construct by
induction a mass measure p on it. To begin with, u,, attributes an equivalent weight on
every interval I € Ty, ;. Then, similarly to the procedure on Cantor’s set, 11,4 is defined
on the intervals I € Ty, 5 such that the weight 1,(Z), T € Ty 3, is equally distributed on
its offspring. The measure y is then defined as the limit of the sequence (i) ¢>s,, which
clearly exists since the cumulative distribution functions uniformly converge on [0, 1].

Since every I € Ty, contains at least 2/»¢+n(@1tez=y+l=p)=can(t)=jn)/h glements,

4
VI € Typ; M(I) < H 9= In(w) (@1taz—y+1—p)t+can(k—1)+jnk-1)/h
k=flo+1
< Q*J'n(/z)(041+012*VJrlfp)JrCﬂn(zzf1)7

since we note that n(¢) < j,, and Zizl Jn(k) < €Jn(e) for any £ € IN.

As we aim to use the usual mass distribution principle to determine a gauge function
g such that the Hausdorff measure 7, of G(h, p) is positive, we need to obtain an upper
bound of x(B(t,r)) for any ¢ € [0,1] and r > 0 sufficiently small. There exists ¢ € IN
such that 277/n0/" < p < 27Jne-1/" and without any loss of generality, we may assume
that £ > ¢y. Furthermore, as r < 2 J/»¢-1/" we may also suppose that B(t,r) c
where Z € T;_;, (otherwise, consider the intersection B(t',r’) between B(¢,r) and
the closest element 7). Since the sub-intervals I € Ty;, with I C 7 are separated
by at least 2/n¢+n(v—a1—a2=140) we know that the ball B(t,r) intersects with at most
r2in(Y—e1—a2=1+2)+1 of them. Hence, since u(I) has the same value for every I € Ty,
with I C Z, we obtain

p(B(t,r)) < r2inwOmermea=lte)tl, 1)
<r 2%(@4)/h+04"(f—1)+1ﬂ(1)

)

as p(I) < p(T)/2nw eataz=y+l=p)=can(t=1)=jne-1/h In addition, we know that u(Z) <
27jn(é—l)(Otl+042*'\/+1fp)+c7jn(i,—2) and jn(Z—Q) S n(e — 1)’ lnducu'lg

M(B(t, T)) < p 9 ine-1)(en +042—'Y+1—/1)+jn(271)/h+08’rb(@—1)’
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Furthermore,asy > 3, 1/h>fandp>1, a1 +as—v—1/h+1—-p<0,1— (a1 + ag —
v +1—=p)h > 0and rl-(@te=y+l=p)h < 9=inte-1)/h+ine-1)(@1+e2=7+1-p)) Finally, since
Jn(e—1) = (6/6’)71(@_1) < clog(1/r), there exist cg, c1o > 0 such that for all ¢ € [0,1] and
r>0

u(B(t,1)) < colog(1/r)oro plevtez=rti-oh,

Using the mass distribution principle (see [22] for instance), this inequality proves that
G(h,p) has a positive g-Hausdorff measure, where the gauge function g is defined by
g(r) — log(l/'f‘)clo r(a1+a2—V+1—P)h_

Therefore, if we restrict ourselves to rational parameters p, we have proved that
with probability one, forall h € (1/(a; + a3),1/8), dimy G(h,p) > (a1 + @ —v+1—p)h.

2-microlocal frontier (lower-bound). In this last step of the proof, we aim to show
that the 2-microlocal frontier of every ¢t € G(h, p) has a chirp oscillation shape.

Let us set w € Q and t € G(h,p). As previously outlined in this work, we know that
we may ignore the component of Lévy process which corresponds to the jumps of size
greater than 2777¢0), Furthermore, owing to the construction of the set G(h,p), we
know that for every ¢ € IN, the distance between ¢ and the closest jump time s such that
|AX,| € [27Inw~1 27In0)], satisfies

9—Jn(ey/h=2 < |s —t| < 9=Jn(ey/h+1

Therefore, owing to the characterisation (2.4) of the set E}, G(h,p) C E}, i.e. ax, = h.

We aim to prove that the 2-microlocal frontier of X at ¢ shows a chirp oscillation
behaviour: ox.(s’) > h + ¢ for all s < —h. Similarly to the proof of Theorem 1.4, we
therefore investigate the regularity of the integral of X. In addition, we assume that
B > 1, as the proof in the other case § < 1 is completely similar.

Letus set w € R, ¢ > 0 and &' := h(1 +¢€) > h. There exist m > 0 such that
2~ (m+1)/h" < |t —ul < 2-m/h" Furthermore, let £ € IN be the greatest integer such that
Jn(ey < m. We have to distinguish two different cases depending on the value of m.

Let us first suppose that j, (1 +¢) < m. Since 1/’ > 3, Lemma 2.2 implies that

Yo e B(t,Ju—t]); |XT— X" <em2™™ < clog(lu—t7Y) Ju—t".

Furthermore, we note that |t — u| < 279n)(1+e)/h" — 9=in)/h implying there is no jump
time s such that |AX| > 27" and s € B(t, |u — t|). Using in addition the estimates on
the drift obtained in Proposition 2.3, we obtain

Yo e B(t,Ju—t)); Xy — X <clog(lu—t™) u—t".

Therefore,

<c log(|u — t|_1) |u — t|1+hl,

/tu(xv ~ X)) dv

where we recall that A’ > h.

We now consider the second case j, ;) < m < j,)(1 + ¢€). As previously, we know
that for all v € B(t,|u —t]), | X" — X/"| < clog(ju — t|~!) |u — t|*’. Nevertheless, in
this case, there might exist a double-jump of size 277~ inside the interval B(t, |u — t|).
Owing to the construction of the set G(h,p), the contribution of the double-jump to
| [ (X, — X;) dv]| is upper-bounded by

97 In®) . 97 In®)Y L 9 In)P lu—t| <clu— t|h'(1+v)/(1+5) +clu—t)? R'/(1+e)+1

= c|u—t|"0) 4 ¢lu — t|Ph T,
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In the previous exponents, we note that p > 1 and v > 1/h, implying that ph+1 > h+1
and k(1 + ) > h + 1. Hence, we have proved there exists g3 > 0 such that

S & |U - t|1+h+807

/ (Xq) *Xt)d’l}
t

for all » in the neighbourhood of ¢. This last inequality proves that the regularity at ¢ is
singular, as the 2-microlocal frontier must satisfy

>

s+
1+¢

Vs' < —h; ox.(s) >

[}

Therefore, with probability one, for all h € (1/(ay + a2),1/8), G(h,p) C E), and
dimy, B, > (a1 + a2 —v+1—p)h. Considering rational parameters such that v — 1/h and
p — 1, we obtain dimy Eh > (a1 4+ az)h — 1. Finally, since the previous reasoning holds
on any interval [a, b] where a,b € Q, with probability one, we have proved the expected
lower bound for the Hausdorff dimension:

YV €O, Vh e (1/(ar + a2)),1/B);  dimg(E, N V) > (a1 + as)h — 1.

3 Linear (multi)fractional stable motion

The linear fractional stable motion (LFSM) is a stochastic process that has been
considered by several authors: Maejima [35], Takashima [51], Kono and Maejima [33],
Samorodnitsky and Taqqu [45], Ayache et al. [8], Ayache and Hamonier [6]. Its general
integral form is defined by

X; = /]R{a+ [(t — w7 = (w1
ta [(t— w1 } Mo (du), 3.1)

where H € (0,1), (a*,a™) € R\ (0,0) and M,, is an a-stable random measure on R with
Lebesgue control measure A\ and skewness intensity 8,(-) € [-1,1]. Throughout this
paper, it is assumed that 3, is constant, and equal to zero when « = 1. In this context,
for any Borel set A C R, the characteristic function of M, (A) is given by

B[] = {exp{—)\(A)|9|°‘(1 — iBy sign(6) tan(am/2))}  ifa € (0,1)U(1,2);
exp{—\(A4)|0]} ifa=1.

For the sake of readability, we consider in the rest of the section the particular case
(a*t,a”) = (1,0) (even though as stated in [45], the law of the process depends on
values (a*,a™) chosen).

To begin with, we present in the next statement an alternative representation for
the two-parameter field (¢, H) — X (¢, H) = [ {(t - ) (—u)ffl/o‘} M, (du). In
the case H > 1/a, the formula has been previously obtained by Takashima [51].

Proposition 3.1. Forallt € R and H € (0, 1), the random variable X (t, H) satisfies

CH/ Lu{(t ) S (—u)f*l/‘“l}du ifH e (1,1);
a.s R
X(t,H) 2L, ifH =1
CH/ {(Lu — Ly)(t — w7t Lu(—u)f‘l/“‘l} du if H € (0,1],
R
(3.2)
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where Cy = H — 1/« and L is an a-stable Lévy process defined by
Vte Ry L:= My([0,t]) and Vi€ R_ L;=—M,([t,0]).

Proof. For the sake of completeness, we explicit the proof for any H € (0,1), even
though the first case can be found in [51]. Suppose ¢t € R and H € (0,1). Since
(L¢)ter is an a-stable Lévy process, it has cadlag sample paths. According to [3] (chap.
4.3.4), the theory of the stochastic integration based a-stable Lévy processes coincide
integrals with respect to a-stable random measure. Therefore, the r.v. X (¢, H) is almost
surely equal to [ {(t — w) =1 (—u)f_l/a} dL,. Lete > 0 and b < t. Using a classic
integration by parts, we obtain

t—e
Ly~ — Lyt — b1 = / (t—w)f=1dL,
b

1 rt—e

- (H - 7) / Lo(t—w=Ye=lqu.  (3.3)
s Jp

1. IfH € (1,1), H—1/a > 0. Hence, [; ° L, (t —u)"?~1/*~1 du almost surely converges

to [} Ly (t—u)?~1/*~1dy when ¢ — 0. Similarly, [; (¢t —u)?~/*dL, converges in

L*(Q). Therefore, using Equation (3.3) with ¢ = 0 and b < 0, we obtain almost surely

/bt{(t — )=t (—u)H—l/a} dL, =Cx /bt Lu{(t _w)Ht /a1 (—U)H_l/a_l} du
- Lb{(t by (_b)H—l/a}.

When b — —oo, the left-term clearly converges to X (¢, H) in L%(Q2). According
to [42], we know that almost surely for any ¢ > 0, limsup,_,_..|Ly|/|ul'/*T¢ = 0.
Furthermore, we also have (t — u)?-1/e~1 — (—y)H-Ve=1 _ _ (—y)H-1/*=2 and
(t — b)yH-Ye — (—p)H-Ye ~_ (=b)-1/>=1 Therefore, as H < 1 and using the
dominated convergence theorem, the right-term almost surely converges to the ex-
pected integral.

2. If H € (0,1), we observe that Equation (3.3) can be slightly transformed into

(Li—e — Ly)e® =Y —(Ly — Ly)(t — b)T— /@

t—e 1 t—e
:/ (t_u)H—l/adLu_ (H——)/ (Lu—Lt)(t—u)H_l/a_ldu.
b b

«
According to [42], ay, = /a. Therefore, up to an extracted sequence, the previous

expression almost surely converges when ¢ — 0, and using a similar formula for
t = 0, we obtain

/bt{(t — )i - (—w)fVear,

= Cy /t{(Lu C L)t — w)f e Lu(fu)Hfl/afl} du
b

_ Lb{(t _ b)Hfl/a _ (_b)Hfl/oz} + Lyt — b)Hfl/a.

The property limsup,,_, _..|L.|/|u|*/*** = 0 and the previous equivalents finally
prove Equation (3.2).
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To end this proof, let us consider the integral representation in the particular case
H = 1/a. In fact, Equation (3.2) is a slightly misuse since the expression does not
exist. Nevertheless, we prove that it converges almost surely to X (¢,1/«a) = L; when
H—1/a.

Suppose first that H 1/« and rewrite X (¢, H) as

X(t, H) = CH/

{(Lu — Lillysp)(t—u)f 0 - Lu(—u)f_l/a_l} du+ Ly(t —b)"= 1,
R

a.s.

The first component of the expression converges to zero since Cy — g1/ 0 and ay;
1/a. As the second part simply converges to L;, we get the expected limit. The case
H N, 1/« is treated similarly. O

Note that Picard [41] has determined a similar representation for fractional Brown-
ian motion.

Proof of Theorem 1.10. Let us set H € (0,1) and @ € [1,2). In order to obtain the
multifractal structure of the LFSM, we first relate the 2-microlocal frontier of X at ¢ to
the frontier of the alpha-stable process L.

1. If H > 1/«, we note that the representation obtained in Proposition 3.1 is defined
almost surely for all ¢ € R. Therefore, let us set w € (2 and ¢ € R. As previously, we
can assume that ¢ € [0,1]. Then,

t 0
X = CH/ Lu(t _ u)ffl/afl du + CH/ Lu<—u)f*1/a71 du
b b

b
n CH/ Lu{(t _ u)fq/a—l _ (—u)ffl/a*l} du,

— 0o

where b < 0 is fixed. The second term is simply a constant that does not influence
the regularity. Similarly, using the dominated convergence theorem, we note that
the third one is a smooth function on the interval [0, 1] which has no impact on the
2-microlocal frontier.

Therefore, we only need to focus on the first term. Let us define the process Y, =
L,1,>¢y. Since the 2-microlocal spaces and frontier presented in Definitions 1.2
and 1.3 are localised at a point ¢, we necessarily have o ; = oy,;. Furthermore, we
note that

t
Zy = CH/ Lu(tfu)f_l/“_ldu:CH/ Yo (t— w7V qu = (1Y y) (1)
b R

Owing to the property of stability of 2-microlocal spaces under fractional integration
(see see Theorem 1.1 in [28]), we obtain oz = oy,, + H — 1/«, and therefore ox; =
OLt —+ H — ]./Oé

2. If 0 < H < 1/a, we first observe that according to the multifractal spectrum of
alpha-stable processes, dimy({t € R: ar; < 1/a— H}) < 1. Hence, for almost every
w € ), Formula (3.2) is well-defined almost everywhere on R. Anywhere else, we
may simply assume that X (¢, H) is set to zero. We will explain later why the value 0
at these particular times does not modify the 2-microlocal frontier.

Similarly to the previous case H > 1/q, the regularity of X only depends on the
behaviour of the component

t
Z:it—s CH/ (Lu — L) (t —w) ¥ 7 qu.
b
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One might recognize a Marchaud fractional derivative (see e.g. [44]). Let us modify
this expression to exhibit a more classic form of fractional derivative. For almost all
s €[0,1] and £ > 0, we have

S—¢& S—E& S S—¢&
/ Lu(s —u)fI=V/« du—CH/ L, du/ (v— )H_l/o‘_ldv—i—gH_l/a/ L, du
b u+e b

—CH/ du/ o) (v —w) el qy

e
+EH_1/O‘/ L, du+CH/ du/ v—uH 1/a=1qy
b

The last two terms are equal to

S—E€ S S
gh—1/a / L, du —gf—1/e / L, dv + / Ly(v — b)Y qu,
b b+te b+te

which converges to [, L,(v—b)"#~1/*dv ase — 0 since H—1/a > —1. Similarly, as we
consider times at Wthh ar,s > 1/a—H, the dominated convergence theorem implies
that the first term converges to Cy [, dv [, (L, — Ly)(v — u)¥ /=1 du. Therefore,

S s v S
/ Lu(s—u)H=Yo dy = CH/ dv/ (Ly—Ly)(v—u)H—t/a=1 du+/ Ly (v=b)H =1/ dy.
b b b

b

According to classic real analysis results, the previous expression is differentiable
almost everywhere on the interval [0, 1], and therefore

d t
7z = " Lo(t —u) =Y dy — Ly(t — b)Y,
b

for almost all ¢ € [0, 1]. Note that the last two formulas ensure that Z. € L} _(R), and
thus X. € L] .(R) with probability one.

Let us now explain in which sense we investigate the 2-microlocal regularity of X.
As previously outlined in the introduction, in the case H < 1/«, sample paths of
LFSM are nowhere bounded. As a consequence, it is meaningless to consider the
usual Holder regularity. On the other hand, the 2-microlocal formalism has been
introduced in a more general frame which are distributions D’(RR). Since we have
previously proved that X. € L{. (R), with probability one, X. is a distribution whose
2-microlocal frontier is well-defined. We refer to [38] for a complete presentation
of the 2-microlocal spaces for distributions. Also note that in this context, we can
modify the values of X; on the negligible set {t € R : ar; < 1/o — H} without
modifying X. in the sense of distributions.

Then, let first consider the term Y : ¢ — fbt Ly(t —u)?=Y>du. Since H — 1/a >
—1, it is a Riemann-Liouville fractional integral of order H — 1/a + 1 > 0. Hence,
using the techniques previously presented, we obtain thatoy, =op:+ H - 1/a+
1. Furthermore, the almost everywhere derivative & fb (t — u)=1/* du coincide
with the derivative in the sense distribution. Still using the stab111ty of 2-microlocal
spaces, the 2-microlocal frontier of the latter is therefore equal to o1, + H — 1/a.
In addition, the 2-microlocal frontier of ¢ ~ L.(t — b)~1/® is equal to o (the
multiplication with a locally smooth function having no effect). Hence, as or; >
or+H—1/a, we have proved thatoz, = o1, +H—1/a, and thusox,, = o +H—1/a
with probability one.
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Therefore, in both cases, with probability one and for all ¢ € [0, 1],
Vs' € R; oxi(s)=opi(s)+H—1/a.
Then, using the same reasoning as in the proof of Corollary 1.7, we observe that

Vs €[0,1/al; Es_pry1ja(L) € Bow(X) C Ex_py1a(L)U | En(L).
h<s—H+1/a

for any 0 < H — 1/a. Furthermore, since L is an alpha-stable process, Theorem 1.4
induces that

dimy Ey_pi1/0(L) =a(s —H+1/a) =a(s — H) + 1

and dim, Ej,(L) < as + H) — 1 for every h < s — H + 1/a. These two estimates clearly
prove the spectrum presented in Equation (1.19). Finally, the spectrum of singularity
for the weak scaling exponent is obtained similarly. O

Another class of processes similar to the LFSM has been introduced and studied in
[13, 37, 16]. Named fractional Lévy processes, it is defined by

X = s L { =0t - ot} pw,

where d € (0,1/2) and L is a Lévy process enjoying Q = 0 (no Brownian component),
E[L(1)] = 0 and E[L(1)?] < +occ. Owing to this last assumption on L, LFSMs are not
fractional Lévy processes. Nevertheless, their multifractal regularity can be determined
as well.

Proposition 3.2. Suppose X is a fractional Lévy process parametrized by d € (0,1/2).
Then, with probability one and for all o < d,

Bls—d) ifse[dd+ §];

(3.4)
—00 otherwise.

YWV e0; dimy(E,oNV)= {

where (8 designates the Blumenthal-Getoor exponent of the Lévy process L. Further-
more, forall s’ € R, E, o is empty if o > d.

Proof. Marquardt [37] has established (Theorem 3.4) a representation of fractional
Lévy processes equivalent to Proposition 3.1:

X, = ﬁ /}R Lu{(t ) (—u)i—l} du.

Based on this result, a straightforward adaptation of the proof of Theorem 1.10 yields
Equation (3.4). O

Similarly to the LFSM, this statement refines regularity results established in [13,
37] and proves that the multifractal spectrum of a fractional Lévy process is equal to

h—d) ifhe[dd+1];
YW eO; dx(h,V)= {5( ) [‘ d (3.5)
—00 otherwise.
Let us finally conclude this section with the proof of Theorem 1.12.
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Proof of Theorem 1.12. Suppose (X;):cr is a linear multifractional stable motion with
a € (1,2) and Hurst function H(-) € (1/«,1). According to the representation obtained
in Proposition 3.1, X; is almost surely equal to X (¢, H(¢)).

To begin with, we use the uniform estimate of the local Holder exponent obtained
by Ayache and Hamonier [6, Th. 8.1] to obtain an upper bound on the 2-microlocal
frontier. The latter have proved that with probability one and for all ¢t € R, ax; =
H(t) — 1/a. In addition, the 2-microlocal frontier is known to satisfy the inequality
ox, <liminf, ,, &x,, for any ¢ € R, which proves that ox ;, < H(t)—1/a with probability
one.

Let us now set w € 2 and ¢t € R and decompose X into two parts:

X, = X (u, H(t)) + (X (u, H(u)) — X (u, H(t))).

According to the proof of Theorem 1.10, we already know that the 2-microlocal frontier
of the first component X (-, H(t)) is equal to o, + H(t) — 1/a. As a consequence, we
have to prove that the second term Y, := X (u, H(u)) — X (u, H(t)) is negligible in terms
of 2-microlocal regularity. For that purpose, we observe that for any u,v € B(t, p)

Yy — Yy = X(u, H(u)) — X (u, H(t)) — X (v, H(v)) + X (v, H(2))

H(u) H(v)
:/ 8HX(u7h)dh—/ 9 X (v, h) dh.

H(t) H(t)
Therefore, since H is 6-Holderian,
H(u) H(v)
Y, Y| < / 104 X (4, h) — Opr X (v, )| dh +/ 101X (0, 1) dh
H(t) H(u)

<clu—t°|ju—v]" +clu—uv]®

where v < inf,cpt,p) H(u) — 1/ and 0 > sup,cg H(u). Using Definition 1.2 of the 2-
microlocal spaces, this inequality proves that oy, > (6 + s') A (H — 1/a) forall s’ € R.
Since 6 > H(t), ox+ < H(t) —1/aand o1, 4(s") < (1/a+s') A0, we therefore obtain with
probability one and forallt € R

Vs' €R; ox4(s') =op4(s)+ H(t)—1/a.

Since the 2-microlocal frontier of the LMSM is simply a translation of the frontier of
the alpha-stable process L, determining the multifractal spectrum of the LMSM is then
equivalent to the study of the iso-Holder values of L along a continuous function f :
R — [0,1/a]. This non-trivial problem has recently been solved by Barral and Seuret
[11, Th. 1.4] who proved that with probability one that for all ¢ € R and any p > 0

dimy{u € B(t,p) : ar, = f(u)} = a max f.
B(t,p)
The multifractal structure described in Equation (1.22) is then a direct consequence of

this equality and the strictly lower Hausdorff dimension of the oscillating singularities
of L. O

Remark 3.3. In the case H(-) does not satisfy the assumption § > sup,cg H(t), the
proof of Theorem 1.12 can be modified to extend the statement and generalize results
obtained in [50]. This complete study is made in [9] for the multifractional Brownian
motion. For the sake of clarity, we prefer to focus in this work on (H)-Hurst functions
and the multifractal structure of the LMSM presented in Theorem 1.12.

EJP 19 (2014), paper 101. ejp.ejpecp.org
Page 34/37


http://dx.doi.org/10.1214/EJP.v19-3393
http://ejp.ejpecp.org/

Fine regularity of Lévy processes and linear (multi)fractional stable motion

Remark 3.4. Even though it is assumed all along this section that H(-) is deterministic,
owing to the deterministic representation presented in Proposition 3.1, Theorems 1.10
and 1.12 still hold if H(-) is a continuous random process independent of the alpha-
stable noise. Hence, based on these results, a class of random processes with random
and non-homogeneous multifractal spectrum can be easily constructed. A similar exten-
sion of the multifractional Brownian motion has been introduced and studied by Ayache
and Taqqu [7].
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