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1. Introduction

In this paper, we consider the following parabolic Anderson equation in Itô sense [6]:

∂tu(t, x) = 1
2Δu(t, x) + u(t, x)V (x)Ẇ (t), (t, x) ∈ (0,∞) × R

d (1.1)

with initial data u(0, x) = u0(x) a bounded and measurable function. Here V (·) :=
∫
Rd K(· − y)ω(dy) is 

a Gaussian potential with a deterministic function K ≥ 0 and a centered Brownian sheet ω, and W is a 
one-dimensional Brownian motion which is independent of V .

Equation (1.1) is a type of stochastic heat equation (SHE). There has been a widespread interest in 
Hölder continuity for SHE, with several motivations for its study. To analyze hitting probabilities of the 
solution, one often requires a priori estimation about Hölder continuity (see e.g. [4] and references therein). 
Hölder exponents are also used to verify the optimality of convergent rate of numerical schemes in stochastic 
problems (see e.g. [1]).
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In the existing literatures, most authors concern the Hölder continuity for Gaussian noises driving SHE. 
Walsh [8] use Green’s function technique to show that the solution of a SHE with Lipschitz coefficients 
driven by space–time white noise is spatially (1

2 − ε)- and temporally (1
4 − ε)-Hölder continuous. Here and 

what follows we denote ε by a generic positive and small constant. It is generalized by Sanz-Solé and Sarrà 
[7] to the case of spatially correlated noise. A different approach is established by Hu et al. [5]. They derive 
the Hölder continuity for a SHE with fractional noise in terms of Feynman–Kac formula.

Our present work concentrates on the spatial and temporal Hölder continuity of the mild solution u of 
(1.1) driven by the non-Gaussian noise V Ẇ . To this end, we first present the global existence, unique-
ness and uniform boundedness of u, which generalizes the local existence result in [6]. Then we prove the 
(min(α, β) − ε)- and (1

2 min(α, β) − ε)-Hölder continuity for u in space and time respectively, provided that 
u0 is α-Hölder continuous and V is β-Hölder continuous in mean square sense (see (3.1) in Section 3). In 
particular, the Hölder exponents of u coincide with that of space–time white noise driving SHE ([8]) when 
V is a Brownian sheet.

As (1.1) involves a non-Gaussian noise, the classical Green’s function approaches ([7,8]) and Feynman–Kac 
representation methods ([5]) are not available. To overcome this difficulty, we transform the estimations for 
Green’s function into the estimations for V and u. Then Gronwall’s inequality combined with the uniform 
boundedness of u is used to yield the spatial and temporal regularity of u.

The rest of the paper is organized as follows. In Section 2, we prove the global existence and uniqueness 
of the mild solution of (1.1), and obtain the uniform boundedness of the mild solution. In Section 3, we 
derive the spatial and temporal Hölder continuity of the mild solution.

In the remainder of the article, C is a generic constant whose value may vary in different occurrences.

2. The existence and uniqueness of mild solution

Let (W (t))t≥0 be a Brownian motion on a probability space (Ω1, F1, P1) and (ω(x))x∈Rd be a Brownian 
sheet on another probability space (Ω2, F2, P2). We denote the product space (Ω1 ⊗ Ω2, F1 ⊗ F2, P1 ⊗ P2)
by (Ω, F , P). Fix a positive and finite constant T and define

Hp := {Y is predictable : sup
t∈[0,T ]

sup
x∈Rd

‖Y (t, x)‖Lp(Ω) < ∞}. (2.1)

Then Hp equipped with the norm ‖Y ‖Hp
:= supt∈[0,T ] supx∈Rd ‖Y (t, x)‖Lp(Ω) is a Banach space.

In this section, we show the existence and uniqueness of mild solution of (1.1) in Hp. Recall that a random 
field u is called a mild solution of (1.1) if for any (t, x) ∈ [0, T ] × R

d,

u(t, x) = pt ∗ u0(x) +
t∫

0

∫
Rd

pt−s(x− y)u(s, y)V (y)dydW (s) a.s., (2.2)

where pt(x) = (2πt)− d
2 e−

|x|2
2t is the heat kernel of 1

2Δ on Rd.

Theorem 2.1. Assume that 
∫
Rd K

2(x)dx < +∞. There exists a unique mild solution u of (1.1), and for all 
p ≥ 2 and T > 0,

sup
t∈[0,T ]

sup
x∈Rd

(Eω ⊗ EW |u(t, x)|p) < ∞. (2.3)

Proof. For each u ∈ Hp with p ≥ 2, define
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P (u)(t, x) = pt ∗ u0(x) +
t∫

0

∫
Rd

pt−s(x− y)V (y)u(s, y)dydW (s), (t, x) ∈ [0, T ] × R
d.

We first show that P (u) ∈ Hp. Since u0 is bounded and measurable,

‖pt ∗ u0‖Hp
= sup

t∈[0,T ]
sup
x∈Rd

|pt ∗ u0(x)| ≤ ‖u0‖L∞ . (2.4)

For general p ∈ [2, ∞), applying Burkholder–Davis–Gundy inequality and Minkowski inequality, we derive 
that

Eω ⊗ EW

∣∣∣∣∣∣
t∫

0

∫
Rd

pt−s(x− y)V (y)u(s, y)dydW (s)

∣∣∣∣∣∣
p

≤ CpEω ⊗ EW

⎛
⎜⎝

t∫
0

∣∣∣∣∣∣
∫
Rd

pt−s(x− y)V (y)u(s, y)dy

∣∣∣∣∣∣
2

ds

⎞
⎟⎠

p
2

≤ Cp

⎛
⎜⎝

t∫
0

⎛
⎝Eω ⊗ EW

∣∣∣∣∣∣
∫
Rd

pt−s(x− y)V (y)u(s, y)dy

∣∣∣∣∣∣
p⎞
⎠

2
p

ds

⎞
⎟⎠

p
2

≤ Cp

⎛
⎜⎝

t∫
0

⎛
⎝EW ⊗ Eω

∣∣∣∣∣∣
∫
Rd

∫
Rd

pt−s(x− y)K(y − z)u(s, y)dyω(dz)

∣∣∣∣∣∣
p⎞
⎠

2
p

ds

⎞
⎟⎠

p
2

≤ C2
p

⎛
⎜⎜⎜⎝

t∫
0

⎛
⎜⎜⎝EW ⊗ Eω

⎡
⎢⎣∫
Rd

∣∣∣∣∣∣
∫
Rd

pt−s(x− y)K(y − z)u(s, y)dy

∣∣∣∣∣∣
2

dz

⎤
⎥⎦

p
2
⎞
⎟⎟⎠

2
p

ds

⎞
⎟⎟⎟⎠

p
2

.

Here Cp is the usual constant appeared in Burkholder–Davis–Gundy inequality (Theorem 4.37 [2]). Due to 
Hölder inequality and the property 

∫
Rd pt−s(x − y)dy = 1 for any x ∈ R

d, the above integrand to dz has the 
following estimate:

∣∣∣∣∣∣
∫
Rd

pt−s(x− y)K(y − z)u(s, y)dy

∣∣∣∣∣∣
2

≤
∫
Rd

pt−s(x− y)K2(y − z)u2(s, y)dy.

Thus, we conclude that

Eω ⊗ EW

∣∣∣∣∣∣
t∫

0

∫
Rd

pt−s(x− y)V (y)u(s, y)dydW (s)

∣∣∣∣∣∣
p

≤ C2
p

⎛
⎜⎜⎝

t∫
0

⎛
⎜⎝Eω ⊗ EW

⎡
⎣∫
Rd

∫
Rd

pt−s(x− y)K2(y − z)u2(s, y)dydz

⎤
⎦

p
2
⎞
⎟⎠

2
p

ds

⎞
⎟⎟⎠

p
2
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≤ C2
p

⎛
⎝ t∫

0

∫
Rd

∫
Rd

pt−s(x− y)K2(y − z)
(
Eω ⊗ EW |u(s, y)|p

) 2
p

dydzds

⎞
⎠

p
2

≤ C2
p

⎛
⎝ t∫

0

(
sup
y∈Rd

Eω ⊗ EW |u(s, y)|p
) 2

p

⎛
⎝ ∫

Rd

pt−s(x− y)dy

⎞
⎠ ds

⎞
⎠

p
2

‖K‖pL2

≤ C2
p ‖K‖pL2

⎛
⎝ t∫

0

sup
y∈Rd

(Eω ⊗ EW |u(s, y)|p)
2
p ds

⎞
⎠

p
2

. (2.5)

Combining (2.4) and (2.5), we obtain

‖P (u)‖Hp

≤ ‖pt ∗ u0‖Hp
+ sup

t∈[0,T ]
sup
x∈Rd

⎛
⎝Eω ⊗ EW

∣∣∣∣∣∣
t∫

0

∫
Rd

pt−s(x− y)V (y)u(s, y)dydW (s)

∣∣∣∣∣∣
p⎞
⎠

1
p

≤ ‖u0‖L∞ + (Cp)
2
pT

1
2 ‖K‖L2 ‖u‖Hp

, (2.6)

which implies that the mapping P is well-defined for general p ∈ [2, ∞).
Next we show that P is a contraction operator. To this end, we introduce a new norm ‖·‖λ,∗ defined by

‖u‖λ,∗ = sup
t∈[0,T ]

(
exp(−λt) sup

x∈Rd

(Eω ⊗ EW |u(t, x)|p)
1
p

)
, λ > 0, u ∈ Hp,

which is equivalent to the Hp-norm. Assume that u1, u2 ∈ Hp. As P is a linear operator, similar to the 
proof of (2.6), we obtain

sup
x∈Rd

(Eω ⊗ EW |P (u1)(t, x) − P (u2)(t, x)|p)
2
p

≤ (Cp)
4
p ‖K‖2

L2

t∫
0

sup
y∈Rd

(Eω ⊗ EW |u1(s, y) − u2(s, y)|p)
2
p ds

≤ (Cp)
4
p ‖K‖2

L2 ‖u1 − u2‖2
λ,∗

⎡
⎣ t∫

0

exp(2λs)ds

⎤
⎦

= (Cp)
4
p ‖K‖2

L2 ‖u1 − u2‖2
λ,∗

exp(2λt) − 1
2λ ,

from which we have

‖P (u1) − P (u2)‖2
λ,∗ ≤ (Cp)

4
p ‖K‖2

L2
1 − exp(−2λT )

2λ ‖u1 − u2‖2
λ,∗ .

Take λ > 1
2 (Cp)

4
p ‖K‖2

L2 . Then the mapping P is a contraction with respect to ‖·‖λ,∗-norm. By the 
contraction mapping principle, there exists a unique fixed point u ∈ Hp which is the unique mild solution 
of (1.1). Moreover, by Gronwall’s inequality, (2.4) and (2.5) yield that there exists a positive constant C
such that
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sup
t∈[0,T ]

sup
x∈Rd

(Eω ⊗ EW |u(t, x)|p) ≤ C‖u0‖pL∞ exp (CT ),

which shows the uniform boundedness of the p-th moment for u. �
3. The spatial and temporal Hölder continuity

Assume that the Gaussian field V is β-Hölder continuous with β ∈ (0, 1) in mean square sense:

Eω|V (x) − V (y)|2 =
∫
Rd

|K(z − x) −K(z − y)|2dz ≤ C |x− y|2β . (3.1)

Theorem 3.1. Suppose that 
∫
Rd K

2(x)dx < +∞, u0 is α-Hölder continuous and V satisfies (3.1). For p ≥ 2, 
there exists a positive constant C = C(K, T, p) such that

(Eω ⊗ EW |u(t1, x1) − u(t2, x2)|p)
1
p ≤ C(|x1 − x2|min(α,β) + |t1 − t2|

1
2 min(α,β))

for every t1, t2 ∈ [0, T ], x1, x2 ∈ R
d. As a consequence, u is spatially (min(α, β) − ε)- and temporally 

(1
2 min(α, β) − ε)-Hölder continuous.

Proof. It is well-known that (see e.g. Theorem 2.1 [7]) for any t1, t2 ∈ [0, T ] and x1, x2 ∈ R
d,

|pt1 ∗ u0(x1) − pt2 ∗ u0(x2)| ≤ C(|t2 − t1|
α
2 + |x2 − x1|α). (3.2)

We only need to consider

P̃ (u)(t, x) :=
t∫

0

∫
Rd

pt−s(x− y)V (y)u(s, y)dydW (s).

Similar to the proof of Theorem 2.1, applying Burkholder–Davis–Gundy inequality and Minkowski inequal-
ity, we obtain

(Eω ⊗ EW |P̃ (u)(t, x1) − P̃ (u)(t, x2)|p)
1
p

=

⎛
⎝Eω ⊗ EW

∣∣∣∣∣∣
t∫

0

∫
Rd

(pt−s(x2 − y) − pt−s(x1 − y))u(s, y)
∫
Rd

K(y − z)ω(dz)dydW (s)

∣∣∣∣∣∣
p⎞
⎠

1
p

≤ C

⎛
⎜⎝

t∫
0

∫
Rd

⎛
⎝Eω ⊗ EW

∣∣∣∣∣∣
∫
Rd

(pt−s(x2 − y) − pt−s(x1 − y))u(s, y)K(y − z)dy

∣∣∣∣∣∣
p⎞
⎠

2
p

dzds

⎞
⎟⎠

1
2

= C

⎛
⎜⎝

t∫
0

∫
Rd

⎛
⎝Eω ⊗ EW

∣∣∣∣∣∣
∫
Rd

pt−s(v)[u(s, x1 − v)K(x1 − v − z) − u(s, x2 − v)K(x2 − v − z)]dv

∣∣∣∣∣∣
p⎞
⎠

2
p

dzds

⎞
⎟⎠

1
2

≤ C

( t∫
0

∫
Rd

∫
Rd

pt−s(v)(Eω ⊗ EW |u(s, x1 − v)|p)
2
p |K(x1 − v − z) −K(x2 − v − z)|2dvdzds

+
t∫

0

∫
Rd

∫
Rd

pt−s(v)(Eω ⊗ EW |u(s, x1 − v) − u(s, x2 − v)|p)
2
p |K(x2 − v − z)|2dvdzds

) 1
2

.
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By the assumptions (3.1) and 
∫
Rd K

2(x)dx < +∞, we have

(Eω ⊗ EW |P̃ (u)(t, x1) − P̃ (u)(t, x2)|p)
1
p

≤ C

⎛
⎝|x1 − x2|β +

t∫
0

∫
Rd

pt−s(v)(Eω ⊗ EW |u(s, x1 − v) − u(s, x2 − v)|p)
1
p dvds

⎞
⎠ .

The above inequality and (3.2) yield

(Eω ⊗ EW |u(t, x1) − u(t, x2)|p)
1
p

≤ (Eω ⊗ EW |pt ∗ u0(x1) − pt ∗ u0(x2)|p)
1
p + (Eω ⊗ EW |P̃ (u)(t, x1) − P̃ (u)(t, x2)|p)

1
p

≤ C

⎛
⎝|x1 − x2|min(α,β) +

t∫
0

∫
Rd

pt−s(v)(Eω ⊗ EW |u(s, x1 − v) − u(s, x2 − v)|p)
1
p dvds

⎞
⎠ .

Substituting x1 by x1 −m and x2 by x2 −m, we obtain

(Eω ⊗ EW |u(s, x1 −m) − u(s, x2 −m)|p) 1
p

≤ C |x2 − x1|min(α,β) + C

t∫
0

∫
Rd

pt−s(v)( sup
v∈Rd

Eω ⊗ EW |u(s, x1 −m− v) − u(s, x2 −m− v)|p)
1
p dvds

≤ C|x2 − x1|min(α,β) + C

t∫
0

( sup
v∈Rd

Eω ⊗ EW |u(s, x1 −m− v) − u(s, x2 −m− v)|p)
1
p ds.

Taking supremum for m on both sides of above inequality, we get the spatial regularity by Gronwall’s 
inequality,

(Eω ⊗ EW |u(t, x1) − u(t, x2)|p)
1
p ≤ (sup

m
Eω ⊗ EW |u(s, x1 −m) − u(s, x2 −m)|p) 1

p

≤ C|x2 − x1|min(α,β) exp(CT ).

Now we prove the temporal regularity of u, which can be transformed to the spatial regularity. Due 
to (3.2),

(Eω ⊗ EW |u(t1, x) − u(t2, x)|p) 1
p

≤ (Eω ⊗ EW |pt1 ∗ u0(x) − pt2 ∗ u0(x)|p) 1
p + (Eω ⊗ EW |P̃ (u)(t1, x) − P̃ (u)(t2, x)|p) 1

p

≤ C|t2 − t1|
α
2 +

⎛
⎝Eω ⊗ EW

∣∣∣∣∣∣
t2∫

t1

∫
Rd

pt2−s(x− y)u(s, y)V (y)dydW (s)

∣∣∣∣∣∣
p⎞
⎠

1
p

+

⎛
⎝Eω ⊗ EW

∣∣∣∣∣∣
t1∫

0

∫
Rd

(pt2−s(x− y) − pt1−s(x− y))u(s, y)V (y)dydW (s)

∣∣∣∣∣∣
p⎞
⎠

1
p

=: C|t2 − t1|
α
2 + II + III .
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Term II can be estimated by the same procedure as the proof of Theorem 2.1, so we have II ≤ C|t2 − t1|
1
2 . 

Then it remains to estimate term III . According to Burkholder–Davis–Gundy inequality and Fubini’s the-
orem,

III ≤ C

⎛
⎜⎝

t1∫
0

∫
Rd

⎛
⎝Eω ⊗ EW

∣∣∣∣∣∣
∫
Rd

(
pt2−s(x− y) − pt1−s(x− y)

)
u(s, y)K(y − z)dy

∣∣∣∣∣∣
p⎞
⎠

2
p

dzds

⎞
⎟⎠

1
2

≤ C

( t1∫
0

∫
Rd

(
Eω ⊗ EW

∣∣∣∣
∫

(Rd)⊗2

pt1−s(x− y)pt2−t1(y − w)
(
u(s, w)K(w − z)

− u(s, y)K(y − z)
)
dydw

∣∣∣∣
p) 2

p

dzds

) 1
2

,

where in the last step we used the fact∫
Rd

pt2−s(x− y)u(s, y)K(y − z)dy

=
∫
Rd

⎛
⎝∫
Rd

pt1−s(x− y)pt2−t1(y − w)dy

⎞
⎠u(s, w)K(w − z)dw.

Denoting

f1 := (Eω ⊗ EW |u(s, w)K(w − z) − u(s, y)K(y − z)|p) 2
p ,

by Minkowski inequality and Hölder inequality, we have

III ≤ C

⎛
⎜⎝

t1∫
0

∫
Rd

∫
(Rd)⊗2

pt1−s(x− y)pt2−t1(y − w)f1(x)dydwdzds

⎞
⎟⎠

1
2

≤ C

( t1∫
0

∫
(Rd)⊗3

pt1−s(x− y)pt2−t1(y − w)(Eω ⊗ EW |u(s, w)|p)
2
p |K(w − z) −K(y − z)|2dydwdzds

+
t1∫

0

∫
(Rd)⊗3

pt1−s(x− y)pt2−t1(y − w)(Eω ⊗ EW |u(s, w) − u(s, y)|p)
2
pK2(y − z)dydwdzds

) 1
2

.

Let y − w := (t2 − t1)
1
2 z. According to the spatial regularity of u(t, x), we obtain

III ≤ C

⎛
⎝ t1∫

0

∫
Rd

∫
Rd

pt1−s(x− y)pt2−t1(y − w)(|y − w|2α + |y − w|2β)dwdyds

⎞
⎠

1
2

≤ C

⎛
⎝ t1∫

0

∫
Rd

∫
Rd

pt1−s(x− y)pt2−t1(z)(|z|
2α|t2 − t1|α + |z|2β |t2 − t1|β)dzdyds

⎞
⎠

1
2

≤ C |t2 − t1|
1
2 min(α,β)

.
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It follows that

(Eω ⊗ EW (u(t1, x) − u(t2, x))p)
1
p ≤ C |t2 − t1|

1
2 min(α,β) + C |t2 − t1|

1
2 .

With a simple triangle inequality, the theorem is finished. By Kolmogorov’s continuity criterion theorem, 
u is spatially (min(α, β) − ε)- and temporally (1

2 min(α, β) − ε)-Hölder continuous. �
Remark 3.1. In the proof of Theorem 3.1, the estimates of the Green’s function pt(x − y) cannot be applied 
to the term

t∫
0

∫
Rd

⎛
⎝Eω ⊗ EW

∣∣∣∣∣∣
∫
Rd
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This is the main difference in the proofs between the cases of Gaussian noise and non-Gaussian noise.

Remark 3.2. The sharpness of the solutions’ Hölder exponents for SPDEs is very important. To our 
knowledge, only [3] considers this problem for stochastic wave equation with additive Gaussian noise. The 
sharpness of the Hölder exponents for our problem remains open.

We finish this section by giving some examples about K such that Gaussian potential V is β-Hölder 
continuous in mean square sense, i.e., (3.1) holds.

Example 3.1. 1) For any fixed x = (x1, · · · , xd)T ∈ R
d, we define K(x − y) := I[0,x1](y1) · · · I[0,xd](yd) for 

y = (y1, · · · , yd)T ∈ R
d, where I[0,xi] = −I[xi,0] if xi < 0. Then V (x) is the d-dimensional Brownian sheet 

ω(x), which is 1
2 -Hölder continuous in mean square sense, i.e., β = 1

2 . In this case, the solution u is spatially 
(1
2 − ε)- and temporally (1

4 − ε)-Hölder continuous provided that α = 1
2 , which is similar to the case of 

space–time white noise driving SHE [8].
2) K(x) = |x|q1 exp(−|x|q2), x ∈ R

d for 0 ∨ (1 − d
2 ) < q1 < 1, q2 > 0. Then V (x) is q1-Hölder continuous 

in mean square sense, i.e., β = q1.

References

[1] Y. Cao, J. Hong, Z. Liu, Approximating stochastic evolution equations with additive white and rough noises, 
arXiv:1601.02085.

[2] G. Da Prato, J. Zabczyk, Stochastic Equations in Infinite Dimensions, second edition, Encyclopedia Math. Appl., vol. 152, 
Cambridge University Press, Cambridge, 2014.

[3] R. Dalang, M. Sanz-Solé, Hölder–Sobolev regularity of the solution to the stochastic wave equation in dimension three, 
Mem. Amer. Math. Soc. 199 (931) (2009), vi+70.

[4] R. Dalang, M. Sanz-Solé, Hitting probabilities for nonlinear systems of stochastic waves, Mem. Amer. Math. Soc. 237 (1120) 
(2015), v+75.

[5] Y. Hu, D. Nualart, J. Song, Feynman–Kac formula for heat equation driven by fractional white noise, Ann. Probab. 39 (1) 
(2011) 291–326.

[6] L. Miao, The mild and weak solutions of a stochastic parabolic Anderson equation, J. Math. Anal. Appl. 423 (2) (2015) 
863–876.

[7] M. Sanz-Solé, M. Sarrà, Hölder continuity for the stochastic heat equation with spatially correlated noise, in: Seminar on 
Stochastic Analysis, Random Fields and Applications, III, Ascona, 1999, in: Progr. Probab., vol. 52, Birkhäuser, Basel, 
2002, pp. 259–268.

[8] J. Walsh, An introduction to stochastic partial differential equations, in: École d’été de probabilités de Saint-Flour, XIV – 
1984, in: Lecture Notes in Math., vol. 1180, Springer, Berlin, 1986, pp. 265–439.

http://refhub.elsevier.com/S0022-247X(16)30095-6/bib43484C3135s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib43484C3135s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib445A3134s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib445A3134s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib44533039s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib44533039s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib44533135s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib44533135s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib484E3131s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib484E3131s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib4D3135s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib4D3135s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib53533032s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib53533032s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib53533032s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib57616C3836s1
http://refhub.elsevier.com/S0022-247X(16)30095-6/bib57616C3836s1

	Hölder continuity for parabolic Anderson equation with non-Gaussian noise
	1 Introduction
	2 The existence and uniqueness of mild solution
	3 The spatial and temporal Hölder continuity
	References


