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Abstract
In this article spatial and temporal regularity of the solution process
of a stochastic partial differential equation (SPDE) of evolutionary type
with nonlinear multiplicative trace class noise is analyzed.
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1 Introduction

Spatial and temporal regularity of the solution process of a stochastic partial
differential equation (SPDE) of evolutionary type are investigated in this arti-
cle. More precisely, it is analyzed under which conditions on the noise term of a
semilinear SPDE the solution process enjoys values in the domains of fractional
powers of the dominating linear operator of the SPDE. It turns out that the
essential constituents determining the regularity of the solution process are as-
sumptions on the covariance operator of the driving noise process of the SPDE
and appropriate boundary conditions on the diffusion coefficient. While the reg-
ularity of (affine) linear SPDEs has been intensively studied in previous results
(see, e.g., N. V. Krylov & B. L. Rozovskii [5], B. L. Rozovskii [8], G. Da Prato
& J. Zabcezyk [3], N. V. Krylov [4], Z. BrzeZniak & J. van Neerven [1], S. Tindel
et al. [10] and Z. Brzezniak et al. [2]), the main purpose of this article is to
handle possibly nonlinear diffusion coefficients in SPDEs driven by trace class
Brownian noise (see also X. Zhang [12] for a related result).

In order to illustrate the results in this article, we concentrate on the fol-
lowing example SPDE in this introductory section and refer to Section 2 for
our general setting and to Section 4 for further example SPDEs. Let T" > 0,
let (Q2,7,P) be a probability space with a normal filtration (F¢),c(o 1) and let
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H = L*((0,1),R) be the R-Hilbert space of equivalence classes of square in-
tegrable functions from (0,1) to R. Moreover, let f,b : (0,1) x R — R be
two continuously differentiable functions with globally bounded derivatives, let
zo : (0,1) = R be a smooth function with limg o zo(z) = limg ~ xo(z) = 0
and let W : [0,T] x Q@ — H be a standard Q-Wiener process with respect
to (‘Ft)tE[O,T] with a covariance operator () : H — H. It is a classical result
(see, e.g., Theorem VI.3.2 in [11]) that the covariance operator @ : H — H of
the Wiener process W : [0,7] x Q — H has an orthonormal basis g; € H,
j € {0,1,2,...}, of eigenfunctions with summable eigenvalues p; € [0,00),
j € {0,1,2,...}. In order to have a more concrete example, we consider the
choice go(z) = 1, gj(z) = V2cos(jmz), po = 0 and p; = j~" for all x € (0,1)
and all j € N with a given real number r € (1,00) in the following and refer to
Section 4 for possible further examples. Then we consider the SPDE
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0z2

with X;(0) = X;(1) = 0 and Xo(z) = zo(z) for t € [0,T] and x € (0,1). Under
the assumptions above the SPDE (1) has a unique mild solution. Specifically,
there exists an up to indistinguishability unique adapted stochastic process X :
[0,T] x © — H with continuous sample paths which satisfies

dxmwz[ﬁ xxm+fug&u»}u+m%xumnmqm W

t t

X, = eMxg + / eA(t_S)F(XS) ds + / eA(t_S)B(XS) dW P-a.s. (2)
0 0

for all ¢ € [0,7] where A : D(A) C H — H is the Laplacian with Dirichlet

boundary conditions and where F': H — H and B : H — HS(Uy, H) are given

by (F(v))(z) = f(z,v(z)) and (B(v)u)(z) = b(x,v(x)) - u(z) for all z € (0,1),

v € H and all u € Uy. Here Uy = Q%(H) with (v, w)y, = <Q7%’U,Q7%’LU>H is

the image R-Hilbert space of Q2 (see Appendix C in [7]).

We are then interested to know for which v € [0,00) in dependence on the
decay rate r € (1,00) of the eigenfunctions of the covariance operator Q : H —
H the solution process X : [0,T] x Q@ — H of (1) takes values in D((—A)7). For
the SPDE (1) it turns out that

P[X, € D((-4))] =1 (3)

holds for all ¢t € [0,7] and all v € [0, %) (see Theorem 1 in Section 3 for
the main result of this article and Section 4.1 for the SPDE (1)). Under further
assumptions on the diffusion coefficient function b: (0,1) x R — R, the solution
of (1) has even more regularity which can be seen in Section 4.2.

In the following we relate the results in this article with existing regularity
results in the literature and also illustrate how (3) can be established. The reg-
ularity of linear SPDEs has been intensively analyzed in the literature (see, e.g.,
[5, 8, 3, 4, 1, 10]). For instance, in Theorem 6.19 in [3], Da Prato and Zabczyk
already showed for the SPDE (1) in the case f(z,y) =0 forall x € (0,1), y € R
and b: (0,1) x R — R sufficiently small and linear in the second variable that
(3) holds for all ¢t € [0, T] and all v € [0, W). Their key idea in Theorem
6.19 in [3] was to apply the Banach fixed point theorem in an appropriate Ba-
nach space of D((—A)7)-valued stochastic processes for v € [0, %). This



approach is based on the fact that B : H — HS(Uy, H) is linear and globally
Lipschitz continuous from D((—A)") C H to HS(Uy, D((—A)")) € HS(Uy, H)
for v € [0, %) since b: (0,1) x R — R is assumed to be linear in its sec-
ond variable. Although their method in Theorem 6.19 in [3] works quite well for
linear SPDESs, it can not be generalized to nonlinear SPDEs. More formally, in
the case of a nonlinear b: (0,1) x R = R, B: H — HS(Uy, H) is in general not
globally Lipschitz continuous from D((—A)Y) to HS(Uy, D((—A)")) for v > 0
although b : (0,1) x R — R is assumed to have globally bounded derivatives.
Therefore, a contraction argument as in Theorem 6.19 in [3] in a Banach space
of D((—A)7)-valued stochastic processes for v > 0 can in general not be estab-
lished for nonlinear SPDEs of the form (1). This difficulty as a key problem
of regularity analysis for nonlinear SPDEs has already been pointed out in X.
Zhang [12] (see page 456 in [12]).

We now demonstrate our approach to analyze the regularity of (1) which
overcomes the lack of Lipschitz continuity of B : H — HS(Uy, H) with respect
to D((—A)7) and HS(Uy, D((—A)")) for v > 0 in the nonlinear case. First
of all, by exploiting the smoothing effect of the semigroup of the Laplacian in
(2), the existence of an up to modifications unique predictable D((—A)")-valued
solution process X : [0,T] x Q@ — D((—A)") of (1) with

2
sup B[ Xe[[p—ayy) < o0 (4)
t€[0,T]

can be established for all v € [0, %) However, we want to show (3) for all

t € [0,7] and all v € [0, %) instead of v € [0,1). To this end a key
estimate in our approach is the linear growth bound

IB) | 5w, p((—ayay) < € (1 + ||”HD((7A)°“)> (5)

for all v € D((—A)*) and all a € [0, W) with ¢ € [0,00) appropriate
which we sketch below. (Note that B : H — HS(Up, H) fulfills the linear
growth bound (5) although it fails to be globally Lipschitz continuous from
D((—A)*) to HS(Up, D((—A)%)) for & > 0 in general.) Exploiting estimate (5)
in an appropriate bootstrap argument will then show (3) for all ¢ € [0,7] and

all v € [0, %) More formally, using that the semigroup is analytic with
eAt(H) C D(A) for all t € (0,T] yields
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and using estimate (5) then shows

2

t
/ E H(fA)VeA(t*S)B(XS)” ds
0 HS((Uy,H)

<[ t—ser|(14)x "l
=, (t—s) "¢ + 1Xsll o aye-o) 5

t
< 2¢? (/ 5% dS) (1 + sup E “XS”QD((—A)(’Y—l’))) (6)
0 s€[0,T]

_2A(T+1) <

2
- (1-20) 1+ sup E|XS||D((A)(70))> < o0

s€[0,T]

forall t € [0,7], ¥ € (v — w, 1) and all y € [, W) We would
like to point out that due to (4) the right hand side of (6) is indeed finite. Of
course, (6) then shows that fg A=) B(X,) dWy, t € [0,T], has a modification
with values in D((—A)7) for all v € [0, M) and thus, (3) holds for all

1
t€[0,7] and all y € [0, 222Gty
However, the main difficulty in this approach is to establish the linear growth
bound (5) which we sketch in the following. The second moments of stochastic
integrals are usually estimated via estimates for Hilbert-Schmidt norms (see,
e.g., Proposition 2.3.5 in [7] or also Theorem 5.2 in [3]). In this article we now
turn the argument around. More formally, we show (5) by estimating the second

moment of an appropriate stochastic integral. More precisely, we have

2

—_

/0 ! B(v) dW,

2
1B [ksws,p((—ayey = 7 E
D((-A)>)
1

= — E[b(-,0) - Wrll e (7)

N

forallv € D((—A)%) and all a € [0, W) Finally, (7) implies (5) by using
appropriate Sobolev embeddings for which we refer to Section 4 for details.

Regularities of nonlinear SPDEs as analyzed here have already been inves-
tigated in Zhang’s instructive paper [12]. However, in contrast to the results in
this article, he investigated which conditions on the coefficients and the noise
of an SPDE suffice to ensure that the solution process of the SPDE is infinitely
often differentiable in the spatial variable, see Theorem 6.2 in [12]. The solution
process of (1) in which we are interested is, however, in general not twice dif-
ferentiable in the spatial variable and thus, Theorem 6.2 in [12] can in general
not be applied to the SPDE (1) here.

The rest of this article is organized as follows. In Section 2 the setting and
assumptions used are formulated. Our main result, Theorem 1, which states
existence, uniqueness and regularity of solutions of an SPDE with nonlinear
multiplicative trace class noise is presented in Section 3. This result is illustrated
by various examples in Section 4. The proof of Theorem 1 is postponed to the
final section.



2 Setting and assumptions

Throughout this article suppose that the following setting and the following
assumptions are fulfilled. Fix T € (0,00), let (2, F,P) be a probability space
with a normal filtration (F).epo,ry and let (H, (-,-) i, ||l ) and (U, (-, )5 1]l )
be two separable R-Hilbert spaces. Moreover, let () : U — U be a trace class
operator and let W : [0,7] x  — U be a standard Q-Wiener process with
respect to (F)¢efo,1]-

Assumption 1 (Linear operator A). Let T be a finite or countable set and let
(Mi)jez € R be a family of real numbers with inf;ez \; > —oc. Moreover, let
(es)iez C H be an orthonormal basis of H and let A : D(A) C H — H be a
linear operator with

Av = Z =i (€,0) € (8)

=
for every v € D(A) and with D(A) = {w €EH|Ycr i) |<ei,w>H|2 < oo}.

Let n € [0,00) be a nonnegative real number with n > —inf;cz A;. By
V. :== D((n—A)") C H equipped with the norm [[v[|, := |[(n — A)" vy for
all v € V; and all r € [0,00) we denote the R-Hilbert spaces of domains of
fractional powers of the linear operator n — A: D(A) C H — H.

Assumption 2 (Drift term F). Let F': H — H be a globally Lipschitz contin-
UOUS Mapping.

In order to formulate the assumption on the diffusion coefficient of our SPDE,
we denote by (U, (-, VU, o H||UO) the separable R-Hilbert space Uy := Q= (U)
with (v,w)UO = <Q_%U,Q_%w> for all v,w € Uy (see, for example, Section
U
2.3.2 in [7]).
Assumption 3 (Diffusion term B). Let B : H — HS(Uy, H) be a globally
Lipschitz continuous mapping and let o € [0,3), ¢ € [0,00) be real numbers

such that B(Vo) € HS(Uo, Va) and || B)|| g, vy < c(1+1vlly, ) holds for
all v e V,.

Assumption 4 (Initial value ¢). Let v € [o, 2 +a), p € [2,00) and let £ : Q —
V, be an Fo /B (V,)-measurable mapping with E ||§||"'}7 < 0.

Some examples satisfying Assumptions 1-4 are presented in Section 4.

3 Main result

The assumptions in Section 2 suffice to ensure the existence of a unique V-
valued solution of the SPDE (9).

Theorem 1 (Existence and regularity of the solution). Let Assumptions 1-4 in
Section 2 be fulfilled. Then there exists an up to modifications unique predictable
stochastic process X : [0,T] x Q — V, which fulfills sup,¢jo 1) IIE*I||)Q||"’,7 < 00,
SUpP;e(o,7) E ||B(Xt)||%S(U07VQ) < 0o and

t t
X; = eMe+ / A R(X,) ds + / eAIB(X)dW,  P-as.  (9)
0 0



for allt € [0,T]. Moreover, we have

1
(E ”th - th 1‘)/) v
sup w1y < (10)
t1,t2€[0,7T] ‘tg — t1| 2
t1#to

for every r € [0,7]. Additionally, the solution process X, t € [0,T], is continu-
ous with respect to (E ||||’{,7)%

The proof of Theorem 1 is given in Section 5. The parameters a € [0, %),
v € |a, % + «a) and p € [2,00) used in Theorem 1 are given in Assumptions 3
and 4.

Estimate (10) and the continuity of the solution process X;, t € [0,T], with
respect to (E ||||€,W)% as asserted in Theorem 1 can also be written as

X e ﬂ Cmin(’y—h%) ([O, T], L? (Qy VT) ) .

r€[0,7]

Let us complete this section with the following remark. If the initial value
Xo = & of the SPDE (9) above is H-valued only, then X takes values in V,. for
all 7 < § 4+ a and all ¢ € (0,7] nevertheless. More formally, if Assumptions 1-
3 are fulfilled and if & : Q@ — H is an Fy/B(H)-measurable mapping with
E|[£]|%, < oo for some p € [2,00), then Theorem 1 shows the existence of
a predictable solution process X : [0,7] x & — H of (9) and this process
additionally satisfies P[X; € V] = 1 with E | X,[|? < oo for all r € [0, 1 + «)
and all ¢ € (0,77].

4 Examples

In this section Theorem 1 is illustrated with various examples. To this end let
d € Nand let H =U = L?((0,1)4,R) be the R-Hilbert space of equivalence
classes of B ((0,1)%) /B (R)-measurable and Lebesgue square integrable functions
from (0,1)¢ to R. As usual we do not distinguish between a square integrable
function from (0,1)% to R and its equivalence class in H. For simplicity we
restrict our attention to the domain (0, 1)¢ although more complicated domains
in R? could be considered. The scalar product and the norm in H and U are
given by

(v,w)y = (v,w), = /(0 b v(x) - w(x)dz

and
1
2
2
Iolls = lolly = ( | @) dx>
(0,1)¢
for all v,w € H = U. Moreover, the Euclidean norm ||z|z. := (|z1]> + ... +
|zq|2)2 for all x = (x1,...,24) € R? is used here. Additionally, the notations
vlleo,)ery = sup_[v(x)] € [0,00]
z€(0,1)4



and

lv(z) —v(y)|
||U||C'r'((o,1)d,R) = sup |v(z)|+ sup —— € [0,00]
xe(0,1)d z,y€(0,1)% [z — yllga
TFY

for all 7 € (0,1] and all functions v : (0,1)¢ — R are used in this section. We
also define

||U||W7‘v2((0,1)d,R)

9 3
= / % dx + / / d(fz)l) dedy | €0, 00]
(071)d 0,1)¢ J(0,1)4 ||x y||

for all B ((0,1)%)/B (R)-measurable functions v : (0,1) — R and all r € (0,1).
Finally, we denote by v-w : (0,1)¢ — R the function

(v-w)(z) =v(z) w(x), x € (0, 1)d,

for every v,w : (0,1)? — R. Concerning the covariance operator of the Wiener
process, let J be a finite or countable set, let (g;);es C U be an orthonormal
basis of eigenfunctions of Q : U — U and let (u;)jes C [0,00) be the cor-
responding family of eigenvalues (such an orthonormal basis of eigenfunctions
exists since @ : U — U is a trace class operator, see Proposition 2.1.5 in [7]).
In particular, we have
Qu="Y u;(g;,u) 9;
JjeT

for all w € U. Furthermore, we assume in this section that the eigenfunctions
g; €U, j € J, are continuous and satisfy

509 193 ooyezm < o0 and D7 (i loilEsoam ) <00 (D)
JjeET

for some ¢ € (0,1]. We will give some concrete examples for (g;);es fulfilling
(11) later.

For the linear operator in Assumption 1, let s € (0,00) be a fixed real
number, let Z =N?% and let \; € R, i € Z, and e¢; € H, i € Z, be given by

\; = k2 ((i1)2 + .+ (id)2) , ei(z) = 2% sin(iymay) - ... - sin(igmaq)

for all z € (z1,...,24) € (0,1)? and all i = (iy,...,iq) € N%. Hence, the linear
operator A : D(A) C H — H in Assumption 1 is nothing else but the Laplacian
with Dirichlet boundary conditions times the constant « € (0, 00), i.e.

9?2 0?
szm-szm((ax%>v+...+(axi>v>

holds for all v € D(A) in this subsection (see, for instance, Section 3.8.1 in [9]).
In view of the drift term in Assumption 2, let f : (0,1)4 x R — R
be a continuously differentiable function with f(o 1y |f(2,0)]*dz < oo and



SUPgze(0,1)d SUPyeRr
ator F': H — H given by

(F(v))(@) = f(z,0(x)), @€ (0,1)%
for all v € H satisfies Assumption 2, i.e.

Fv)—F
o IFO) = F)ly _
v,weH [v—wlg
vFEW

(%f) (z,y)’ < 00. Then the (in general nonlinear) oper-

holds.
We now describe a class of diffusion terms satisfying Assumption 3.
To this end let b : (0,1)? x R — R be a continuously differentiable function with

/(0,1)d b(z,0)) d < ¢?, ‘(;yb) (x,y)‘ <q, H (8‘15> (2,1)
(12)

for all z € (0,1)4, y € R and some given q € [0,00). We remark that every
continuously differentiable function from (0,1)¢ to R with globally bounded
derivatives fulfills a bound of the form (12) due to the fundamental theorem of
calculus. Then let B : H — HS(Up, H) be the (in general nonlinear) operator
given by

(B(v)u)(z) = (b(-,v) - u)(z) = bz, v(z)) -u(z),  «€(0,1)¢,  (13)

for all v € H and all u € Uy C U. We now check step by step that B : H —
HS(Uy, H) given by (13) satisfies Assumption 3. First of all, B is well defined.
Indeed, we obviously have Uy C L>((0,1)4,R) continuously due to (11) and
therefore, B(v) : Uy — H is a bounded linear operator from Uy to H for every
v € H. Moreover, we have

1B sworn = > 1BV = > 1 I1B@)g;15

<gq
L(R4R)

JjET JjET
= (x,v(x)) - gj(z * dx
X (/) (@) 95() )
<3n ( AR dz) <w€s(gg)d|gj<x>|)

and hence

2

| B(v )HHS(UU o = 16C )l &1 Z My <$Up ||9j||c((o,1)d,R))
jed JjET

= o( V)l v Ix(Q) (S_up |gj|c((0,1)d,]R)> < o0
JeET

for all v € H which shows that B : H — HS(Uy, H) is well defined. Moreover,



B: H — HS(Uy, H) is globally Lipschitz continuous. More precisely, we have

IB(v) = Bw)| gy = D 1 (B(v) — B(w)) gl

JjeT

= i ( /(O’I)dw(x,v(x))b<x7w<x>>| el dz)

JET

3w (/ b v(m))—b(x,w(x))|2d$> (;gglgjzc«o,mm)

jeT

IN

and therefore

2

1B@) - By < allo—wlly | 3 a (sgg ||gj||c((o,1)d,R>)

JET J
Q) (51 sl 01700 ) 10— ol
JjeT

for all v,w € H. Hence, it remains to check
B(Va) C HS(Uo, Vo) and || BO)ll gswy,vay < (X +lvlly,)  (14)

for every v € V,, for appropriate a € [0, 1), ¢ € [0,00). In order to verify (14),
several preparations are needed. First of all, since 7 is finite or countable, there

exists a nondecreasing sequence (Jk) KeN of finite subsets of J with |J Jx =
KeN
J. Then we define F/B(Up)-measurable mappings x* : @ — Uy, K € N, by

Klw,z) = L w i(z
W (wra) - j§K<g”ﬁWT( >>Ug]<>
1 #0

for all w € Q, 2 € (0,1)? and all K € N. Note that

E\E@) = E‘<9j’\%WT> 95«

j€EITK
pi#0

Z 1 |95 (x

JEITK
2
Z Hj ||gj||cs((o,1)d,R) (15)
JET
and

E x5 (@) X)) =y lgi(2) — 9;w)I

JjeET
2 26
Z Hj |‘ngC5((()71)d7]R) 2 = yllga (16)
JjET



holds for all z,y € (0,1)? and all K € N. Moreover, we need an appropriate
characterization of the space V;. and its norm |||, for r € [0,3) in order to
verify (14). More formally, it is known that

V. = {U € H’ [ollwarz2(0,1)2,8) < OO} (17)

holds for all r € (0, 1), that

Vo= {ve #] lulyanaonem < o, =0} (18)

holds for all 7 € (1, 1) and that there are real numbers C,. € [1,00), r € (0, 3),
such that

. ||U‘|W2r,2((o,1)d,m) < ||'U||VT <, HU||W2T,2((0,1)11,R) (19)

holds for all v € V, and all 7 € (0, 3) (see, e.g., A. Lunardi [6] or also (A.46) in
[3]). In particular, (17) shows

HU||W27'72((0,1)‘1,R) < o0 = RS Vr (20)
for all B((0,1)?)/B(R)-measurable functions v : (0,1)* — R and all 7 € (0, 1).
We remark that (20) does not hold for all r € (4, 1) instead of r € (0, ) since a
B((0,1)%)/B(R)-measurable function v : (0,1)% — R with [vllyarzo,1)2r) < 00

does, in general, not fulfill the Dirichlet boundary conditions for r € (1, 3) (see
(18)). Furthermore, we have

2
150, V)l r2((0,1)4,R)

2
—/ |b(z,v(x))| dm—&—/ / bz, v(@) = by, v(y))| dx dy
0,1)4 0,1)¢ J(0,1)d yH(d”T

? bz, v(z)) = b(x, v(y))*
</(O l)d((I|v(x)|+|b(x,0)|) dx+2/01)d/0 » WiGea dz dy

ll —
bz, v(y)) = bly, v(y))I*
+ 2/ / dx dy
0,1)¢ J(0,1)4 ||(dd+2r)

< 2¢* [0lliyreqo,1)0,2) *2‘1 H””Wn%(o,l)d,ﬂe) +q*

L2 / / e — g &2 do dy
(0,1)¢ J(0,1)¢

for all B((0,1)%)/B(R)-measurable functions v : (0,1)? — R and all r € (0,1).
Using

e =yl dady < / el der < / e e
/<o,1>d/<o,1)d B R A {vert|lol,<va)

d (z+d)
_ m2d \/Er(z-i—d—l) dr < 34 \/Er(z+d—1) dr — 34d = (3d)4
T4 - N d) ~ (d+2)
I'(5+1) Jo 0 (z+
(21)

10



for all z € (—d, d) then shows

2
[6(-,v) ||Wn2((o,1)d,R)

2||U||Wﬁ2 0.1)4 R de
< 2q2 HUHIQ/VWVZ((O,l)d,]R) + (3_\/3)2q2 ( ((0,1)4,R) +1 |+ 2 ( )

(3 V3)? )

for all B((0,1)%)/B(R)-measurable functions v : (0,1)? — R and all r € (0,1).
This yields

||b(',fU)HWT,2((O’1)d’R)
2|0 llyyrz (0,190 3d)%
gq<ﬁ||v||wr,2((0,1)d)R)+(3_¢§)( wr2(©D4R) | (3d)

(3 —1/3)2 I—r
<l (Ve 5205 ) Wlweaonen + 30))
(1-r) (3-3) )%
and finally
q(3d)*
I 0) oy < =y (1F Ielhwraonym) (22)

for all B((0,1)%)/B(R)-measurable functions v : (0,1)? — R and all r € (0,1).
In particular, (19) shows

qC(3d
Iy < S (1 ol ) < oo (23)

for all v € V, and all 7 € (0,3). Due to (19) and (20), it will be essential
to estimate ]EHB(U)XKH?/VQT’Q((O 1)4.R) for v € V, and r € (0,1

,3) in order to
verify (14). To this end note that

2
E HB(U)XKHW27\2((0,1)<1,]R)

:/ | Bt X \2da:
v / E[be, o) - X (@) — bly o) X W,
(0,1)2 J(0,1)4

(d+4
|| — g e

2 K
< /() b, v(@) P E X" (@) da

b, v( E K 2
+2/ / o) E [x* (x dw) —x* ()| d dy
(0,1)4 J(0,1)¢ || y||
|2

bz, v(z)) — by, v(y))? E |x*(
+2/ / dx dy
.02 J0,1)2 [E2 yll ””4”

11



holds for all v € H, r € (0,1) and all K € N. Therefore, (15) and (16) give

2
A HB(U)XKHW2T=2((O,1)d,R)

2 2
< 2o, U)||W27'72((0,1)d,R) Z Hj ||9j||cé((o,1)d,n§)
JET

2
+2 Z 15 1193l cs 0,1 ) [5(-, )17 (/(

(26—4r—d) d
> I y>

)

and (21) then shows

2
E HB(“)XK Hw%?((o,nd,R)

Vvd
< 2Hb('vU)”?/vzrﬂ((o,nd,ne) Zﬂj ||9j||206((0,1)d7R) <1+3d/0 p(20—4r—1) dr)

jeg
3dd(672r)
2 2
=2 Hb('vU)szrﬂ((o,nd,n@) Z Hj ||9j||cs((o,1)d7R) (1 + (26—47"))
jeg

for allv e H, r € (0, g) and all K € N. Hence, we obtain

(sup E HB(U)XKHivzrrﬂ((o,l)d,ﬂ@))

KeN
2 (3d)d 3
2
< I Mweraonremy | 3 i loilnonems | (2+ 5oy )
JET
and (23) gives
1
K| :
(;%%EHB(”)X HWz"‘~2((O,1)d,R)>
1
2 1

qCr(3d)* 2 B3d)* \?
< Mg
=1 = 2r) ;/J’J ||9J||Cé((o,1)d,R) 2+ 0 —2r) (1 + ||U||VT)

2
qC.,.(3d)%?
< m Z Hj H%Hés«oﬁl)d,m (1 + H’U“VT) (24)
JET

12



for all v € V, and all 7 € (0, 3). Moreover, we have
||B('U)gj||?4/2r,2((0,1)d,]1{<)
< [ et gy de
0,1)4

) / bl o(2) - 0,(x) = blw.v(0) - 4,00
(0,1)¢ J(0,1)

2 — y|| (&)

<2 ||b(,v)||H ||gj||c((o 1)4,R)
bz, v(x)) = bly, v(y))|”
2 dzd
2l [ | / ot ey
|b(y, v | |g;(x) — gj(y)|
+ 2/ / dx dy
0,14 J(0,1)4 ||(d:r4r)

and (21) thus gives
2
HB(v)gj||W27‘,2((0’1)d’R)

2 2
<2 H9j||cé((o,1)d,ﬂg) ||b('vU)”W?Tv?((o,l)d,R)

2 2 26—d—dr
+ 2195l o5 0,1)2 ) 10C ) e (/( y Iyl )dy>

Vd
< 21195 0¢s 0,170,y 10Cs 0 lrarz (0,190, my <1+3d/0 r(20-4r=h) dT)

)

> 2 (3d)?
< ||gj||C5((O,1)d,R) ||b('aU)Hw2rv2((0,1)d,R) 2+ m

for allv € H, r € (0,3) and all j € J with p; # 0. Therefore, (23) shows

1B(v)g; ||W2»~,2((051)d,R)

AN

Bd)* \? ¢C,(3d)
l9illes 0,1y, (2 o) o2y LTI

qCr(3d
<(6”)2|gg|05((0m) (14 llelly,) < oo (25)

for all v € V., r € (0, 7) and all j € J with p; # 0. Therefore, (20) yields that
B(v)g; € V; holds for all v € Vr, r € (0,min(%,2)) and all j € J with p; # 0.

In particular, we obtain B(v)x®¥(w) € V,. for allv € V,,, K € N, w € Q and all
€ (0,min(%, $)). Hence, (19) implies

[ B(v) ||HS(U0,VO<)

- (Z ||B<v>mgj||ia) _ ( Jm 3 E[B0) <gj,xK>Ugj||1)

jeT JEITK
w70 Hi#0

. 2 3 2
= (KhjnooE ||B(’U)XKHVQ) "< Ca (;%%E HB(U)XKmea((o,nd,R))

13



and (24) finally shows

N

Q(Ca)2(3d)2d

2
||B(U)||HS(U0,VQ) = (6 —-2a)? Z M ||gj||cé((o71)d,R) (1 + ||U||Va) <00

JET

(26)
for all v € V, and all @ € (0, min(%, 3)) which yields (14). To sum up, Assump-
tion 3 is fulfilled for all @ € [0, min(1, 3)).

Concerning the initial value in Assumption 4, let 7o : [0,1]? — R
be a twice continuously differentiable function with zo|y(,1y¢ = 0. Then the
Fo/B(V,)-measurable mapping & : Q — V, given by {(w) = z for all w € Q
fulfills Assumption 4 for all vy € [o, 1 + ) and all p € [2, 00).

Having constructed examples of Assumptions 1-4, we now formulate the
SPDE (9) in the setting of this section. More formally, under the setting above
the SPDE (9) reduces to

dXy(z) = [mxt(x) + f(a, Xt(x))} dt + b(w, Xy (z)) dW;(z) (27)

with X g(0,1y¢ = 0 and Xo(z) = xo(z) for t € [0,T] and = € (0,1)%. Moreover,
we define a family 87 : [0,7] x Q@ > R, j € {k € J | u, # 0}, of independent
standard Brownian motions by

; 1
6] (w =\ Wi(w
i (w) \//Tj< i Wi(w)y
for all w € Q, ¢t € [0,7] and all j € J with p; # 0. Using this notation, the
SPDE (27) can be written as

AX, (@) = [RAX (@) + [z, Xo@)) |t + Y [V b, Xo(@)) g5(x)|dB] (28)
€J
;Zﬁéo
with X;|(0,1y¢ = 0 and Xo(x) = zo(x) for t € [0,T] and = € (0, 1)4. Finally,
due to (26), Theorem 1 shows the existence of an up to modifications unique
predictable stochastic process X : [0,7T] x Q@ — V,, fulfilling (28) for any v €

[0, w). We now illustrate Theorem 1 using (24), (25) and (26) in the
following three more concrete examples.

4.1 A one dimensional stochastic reaction diffusion equa-
tion

Consider the situation described above in the case d = 1. In this subsection

we want to give a concrete example for (g;);., and (p ), so that (11) is

fulfilled and all above applies. Let J = {0,1,2,...}, let go(x) = 1 and let

g;(z) = V2cos(jmz) for all x € (0,1) and all j € N. Moreover, let r € (1,00)
and v € (0,00) be given real numbers, let 1o = 0 and let p; = Jl, for all j € N.

14



This choice ensures that (1

1) is fulfilled. Indeed, we have

o0
2 v 2
2 419316 01y ) = D i 93 lles 0,1y,
JjET Jj=1
2
= 2v |cos(jmx) — cos(jmy)|
= - 14+ sup 3
= z,y€(0,1) |z — vy
TFy
oo . .
2u 2(1=9) |cos(jrz) — cos(jmy)|°
<21t s |cos(j )5 (my)|
il z,y€(0,1) [z =y
T#y
and hence
2v 2
> i 1931 o.1yam) < Z (1420-9(m)°)
JjET

SZ 1—|—7Tj <81/7r 23(25 Dl <00 (29)

for all 6 € (0, “5*). Assumption 3 is thus fulfilled for every o € (0, min(3, “5+))
= (0, mm(l min(lr—1) 6)). Here the SPDE (28) reduces to
v)) cos(jmz) | B}

]dt +Z
(30)

with X3(0) = X¢(1) = 0 and Xo(z) = zo(z) for ¢t € [0,T] and = € (0,1).
Theorem 1 finally yields the existence of an up to modifications unique stochastic
process X : [0,T] x Q@ — V,, fulfilling (30) for any v € [0, W) Under
further assumptions on b : (0,1) x R — R, the solution of (30) enjoys even more
regularity which is demonstrated in the following subsection.

(see (2

2

dXi(x) :[maax?X( )+ f(z, Xe(x b, X¢(

4.2 More regularity for a one dimensional stochastic re-
action diffusion equation

Consider the situation of Subsection 4.1 with = 3. Hence, (29) shows that (11)
holds for all 6 € (0, 1). Therefore, (26) gives that Assumption 3 is fulfilled for all
a € [0, %) However, we now additionally assume that the diffusion coefficient
b:(0,1) x R — R respects the Dirichlet boundary conditions in (28), i.e. we
assume that

lim b(z, z) = lim b(z

,x—1)=0
0 z 1

(31)

holds. Under this additional assumption more regularity for the solution process
of (28) can be established. More precisely, (18) and (25) yield B(v)g; € V5 for
all v € Vi, 7 € J with p; # 0 and all s € (0,%). Hence, we obtain that
B(v)x®(w) € V; holds for all v € Vi, K € N, w € Q and all s € (0, ). This and
(24) then imply that (26) holds for all a € (0, 3). Thus, Assumption 3 is even

15



fulfilled for all & € [0, 3). Theorem 1 finally shows that, under condition (31),
the SPDE

2 o0
dX,(z) = H%Xt(x) + f(x,Xt(x))]dt +Z

.3
2

\j@ b(z, X()) cos(jmz) | dB]

with X;(0) = X¢(1) = 0 and Xo(z) = xo(x) for t € [0,T] and z € (0,1) admits
an up to modifications unique predictable stochastic process X : [0,7] xQ — V,,
for any v € [0,1).

4.3 Stochastic reaction diffusion equations with commu-
tative noise

Consider the situation before Subsection 4.1 and assume that the eigenfunctions
of the linear operator A : D(A) C H — H and of the covariance operator
Q : U = H — H coincide. More formally, let J = Z = N9, let g; = e; for
all j € J, let r € (d,d+2) and v € (0,00) be given real numbers and let
pj = v(ji+ ...+ jo)"" for all j € (j1,...,j4) € J = N&. We now check

condition (11). To this end note that
0
(mgj)(l‘) |Uk|>

19 o = S0 [l < sup (z
’ veR? veR? k=1
[lv]|ga <1 [[v]|ga <1

<(x

holds for all x € (0,1)% and all j € (ji,...,5q4) € J. This implies

|gj<x>—gj<y>|s/0 (@ + r(y — 2))(y — 2)| dr

d 3
<2t (zw) _— 32

k=1

for all 2,y € (0,1)¢ and all j € J. Hence, we obtain

g9 () — g (y)
ngHch 0.1)4.R < ||gj||c ondR) T Sup T
((0,1)4,R) ((0,1)4,R) %ye;o,l)d |z — )|
TFY

d _ )
L oswp (2-22)379 |g;(x) — g;(y)|

4
,y€(0,1) |2 — Yl ga
TF£Y

4
2

<2
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and

8

d 3
d d _ d .
ng||05((0,1)d,R) <22 + 2(2+1)(1 8) 2% 1 <Z(jk)2>

k=1

[SI%

J
< 25t (Z(jﬁ) (33)

k=1

d
<2% +28n <Z(jk)2>

k=1

for all § € (0,1] and all j € J. Therefore, we get

5
d
> 1 1931Es 0y € D v (1t ja) 2 D (Z )
JjeT jeENd e
_ o(d+2) 2 Z ((G1)2+ ...+ (Ja)?) .

jENd (1+...+Ja)"

for all 6 € (0,75%) and hence, (11) holds for all § € (0, %5%). Furthermore,

since g; = e; holds for all j € J here, (25) implies B(v)g; € V; for all v € Vj,
j € J with pj # 0 and all s € (0, 252) (see (18)). Therefore, B(v)x* (w) € V;

holds for all v € Vi, K € N, w € Q and all s € (0,75%). This and (24) then

imply that (26) holds for all a € (0, 25%). Thus, Assumption 3 is fulfilled for

1
all a € [0, 25%) here. Theorem 1 finally yields that the SPDE

dX,(z) = [mxt(x) + f(z, Xt(m))] dt

SlIl ). -sin(jamx j
. Z l jimr1) : l(jd ) b(w, Xi(x)) | dB]  (34)
jENd ]1 +- +jd)2

with X, 50,12 = 0 and Xo(z) = 2o(z) for all ¢ € [0,T] and z € (0,1)* enjoys
an up to modifications unique predictable solution process X : [0,7] x Q@ — V,
fulfilling (34) for any v € [0, ~=42).

5 Proof of Theorem 1

Throughout this section the notation

1
120 oy = (ENZIG )" € [0,00]

is used for an R-Banach space (E, |-|| ;) and an F/B(E)-measurable mapping
Z : Q0 — E. The real number p € [2,00) is as given in Assumption 4. We also
use the following simple lemma (see, e.g., Theorem 37.5 in [9]).

Lemma 1. Let Assumptions 1-4 in Section 2 be fulfilled. Then we have

T e | e

L(H)

for every t € (0,00) and every r € [0,1].
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Proof of Lemma 1. We have

|t (n— et

—sup (¢ 200

L(H)  ieT
< sup (xre_:”) <1
z€(0,00)
and
|t —ap™ (1) =sup (0 r)) T (1 - )
L(H) ez
1—e 7
< sup 7( ) <1

z€(0,00) x”

for every ¢ € (0,00) and every r € [0, 1]. O

The next lemma immediately follows from Lemma 1 above.

Lemma 2. Let Assumptions 1-4 in Section 2 be fulfilled. Then we have

-y @ -0, < (Jo-27,, 1) arn@e

for every t € (0,T] and every r € [0, 1].

Proof of Lemma 2. Due to Lemma 1 we have

[ —ap7 -] <|m-ay (e —erm)

‘L(H)

L(H)
t(n—A)"" (eA=mt H
Hem—ay (g
<[€m-an7|, fert s 41
- H( (77 )) L(H) € € L(H) +

for every ¢t € (0,T] and every r € [0,1]. The estimate 1 —e™* < z for all z € R
then shows

e I e
= Jem—anT], e -y
<[ewm-an7],, e+
and finally
|t =) (e~ 1) HL(H) <|m-a7 o €O 1
< H(ﬂ - A" L) ey (T+1)+1
: (H(” ~ A7t 1) e (+1) (T +1)
for every t € (0,T) and every r € [0, 1]. 0

18



We also would like to note the following remark.

Remark 1. Let Y : [0,7] x Q — HS(Uy, H) be a predictable stochastic process
and let v € [0,00). Then we obtain e*'Y,(w) € Nyefo,00)Vau for all w € Qs €
[0,T] and all t € (0,T] since the semigroup is analytic (see Assumption 1). In

. t s 2 . .
particular, [, E ||€A(t )YSHHS(UO,V,.) ds < oo for allt € [0,T) implies that the
stochastic process fg A=Y, dW,, t € [0,T], has a V,.-valued adapted modifi-
cation.

Using Lemma 1, Lemma 2 and Remark 1 we now present the proof of The-
orem 1.

Proof of Theorem 1. The real number R € (0, 00) given by

- F(v) = F(w)|
Ri=1 H —A 1” F(0 up | H

1B(v) = B(w)|l irs (v, m)
+ || B(0 + sup o
IBO 5w, 1) i o —wll,

is used throughout this proof. Due to Assumptions 1-3 the number R is indeed
finite. Moreover, let V, for r € [0,00) be the R-vector space of equivalence
classes of V,-valued predictable stochastic processes Y : [0,7] x Q — V. that
satisfy

sup E[[V3[fy, < oo (35)

te[0,T]

where two stochastic processes lie in one equivalence class if and only if they
are modifications of each other. As usual we do not distinguish between a pre-
dictable stochastic process Y : [0, 7] x Q — V;. satisfying (35) and its equivalence
class in V, for r € [0,00). Then we equip these spaces with the norms

IVl i= 5w (€ Vil o)
te[0,T7]

forall Y € V,, u € R and all » € [0,00). Note that the pair (VT, ||||Vru) is

an R-Banach space for every u € R and every r € [0,00). In the next step we
consider the mapping ® : V, — V,, given by

t t
(DY), == eAle + / AR (Y,) ds + / eAIB(Y,)dW,  P-as. (36)
0 0
for every t € [0,T] and every Y € V,. In the following we show that ® : V,, — V,
given by (36) is well defined.

To this end note that Assumptions 1 and 4 yield that (eAt§) te(0,7] is an
adapted V,-valued stochastic process with continuous sample paths.) Hence,
(eAtf) +€[0,7] is a V,, C V,-valued predictable stochastic process (see Proposition

3.6 (ii) in [3]). Additionally, we have

E At ¢#||P < g ( At||P E P)< pnT.]E P ’ 37
i Blleelly, = sup ([le®ll o BIEIT, ) < e €N, < oo, (3)
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which shows that (eAtf)tE[o T
Moreover, Lemma 1 yields

t t
/EHeA(t_S)F(}@) dsg/
0 Vy 0

t
< / (= A)7 eA=n =)
0

¢
<eR </ (ts)_’yds) <1+ sup EYSHH)
0 s€[0,T]

and Jensen’s inequality therefore implies

t
ds < R?e" (/ s ds) 1+ sup E|Ysly,
Vy 0 s€[0,T] *

R2enT(1=7)
(1—=7)

is indeed in V, C V,.

(77 _ A)Af eA(t—s)

E| F(Ys d
oy EIE )] ds

"TROA+E|Y,)d
v © R+ E|Ys]5)ds

t
/ E HeA(t—S)F(YS)
0

1+ sup ”YSILP(Q;Va)) <
s€[0,T]

for all ¢ € [0,7] and all Y € V,. This shows that [} A=) F(Y)ds, t € [0,T],
is a well defined V,-valued (and in particular V,-valued) adapted stochastic
process for every Y € V,. Moreover, we have

to ty
/ et P (Y,) ds — / A=) (Y, ds
0 0

Lr (V)
ta
< / eA(tZ*S)F(YS)ds
t1 Lr(Q;Vy)
t
s [ ey
0 L (V)

(n— A)" A=)

L) ”F(YS)HLP(Q;H) ds

to
</

t
+ || = )7 (eAt - ) | / 1 AR, ds
L(H) Jg LP (Vo 4e)
and Lemma 2 thus shows
to ty
‘/ eA(tQ_S)F(YS)ds—/ A= R(Y,) ds
0 0 LP(Q;V;)
to
< — A (A=) (t2—s) ETNEY) 7o e ds
<[ o-a v € NP oy
ty
FRET (42) (T4 1) (t2 = 1)) [ A p () ds
0 LP(Vy4e)

for every t1,t2 € [0,T] with ¢t <9, €[0,1 —7), r € [0,7] and every ¥ € V,.
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Therefore, Lemma 1 gives

tz tl
‘ / A=) p(Y,) ds - / eAMIR(Y) ds
0 0

Lr(;V)

to
< enT/ (t2 = )" 1 EY)ll Lo sy s
t1

t1
+ Re®T (p+ 1) (T +1) (to — t1) ") / (tr — )"0 I F Yl Lo 0.1y ds
0

and

tQ tl
’ / e P(Y,) ds — / AMIR(Y,) ds
0 0

L (5Vy)
to
< Re"™ (/ (tp—s)" dS) 1+ sup [[¥sllpoq.m)
t1 s€[0,T]
2 onT Tt (vFe—r)
+ R e (n+1)(T+1) ————— |1+ sup [|Ysllpooum | (2 —t1)
(1—=v—¢) $€[0,T] '

for every t1,ty € [0, T] with t; <9, e € [0,1 — ), r € [0,7] and every Y € V,.
This shows

tz tl
‘/ eA(tzfs)F(Y’s)dsif eA(tl—s)F(Ys)ds
0 0

Lr(;V)

Re™ (1—r)
<— 14 sup ||Yill;p/a. (ta —t1)
(1-7) ( $€[0,T] Lo (@:H)
2 T T (v+e—r)
+ R e (n+1)(T+1) ————— |1+ sup [|Ysllpoum | (2 —t1)
(1-v-¢) sef0.7) ’

and finally

to ty
/ eA(t2_S)F(Y5) ds — / eA(tl—S)F(}/S) ds
0 0

LP(Q§V7')

R3e*1T (n +2) (T + 1) -
< (1(_7_)2) " (14 sup 1Yall po v,y | (t2 =)0 (38)

s€[0,T]

for every ti,ta € [0,T] with t; < t3, € € [0,1 —~), r € [0,7] and every

Y € V,. Proposition 3.6 (ii) in [3] thus yields that the stochastic process

fot eAt=9)[F(Y,) ds, t € [0,T], has a modification in V., C V, for every Y € V.
In the next step Lemma 1 gives

2

t
/ ]EHeA(t—s)B(YS)H ds
o HS(Uo,Vy)

t
< [ =y encs
0

t
< QCzeznT/ (t — 8)72@7&) (1 +E HYSH%,() ds
0

2
2
v BIBOD s, ds
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and thus

2

t
/ E HeA“*S)B(YS)H ds
0 HS(Us,Vy)

t
< 9¢2e21T (/ $2(a=7) ds> <1+ sup E|Ys||%/a>
0 s€1[0,T)

2626277TT(1+20¢727)
<
= (1+20-29)

1+ sup IE|YS||%,Q> < o0
s€[0,T]

for every t € [0,T] and every Y € V,. Therefore, Remark 1 shows that

fg et B(Y,)dWs, t € [0,T], is a well defined V,-valued (and in particu-

lar V,-valued) adapted stochastic process for every Y € V, (cf. the heuristic

calculation (6) in the introduction). Moreover, the Burkholder-Davis-Gundy

type inequality in Lemma 7.7 in [3] gives

<

to ty
/ A=) B(Y,) dW, — / A=) B(Y,) dW
0 0

Lr(Q;V,)

to
/ A=) B(Y,) dW,

t1

Lr (V)

t1
+‘ (crem —1) [T ere I aw.
0

G AT

and Lemma 2 shows

to
2
<p (/t HB(YS)HLP(Q;HS(UO,VQ)) ds)
1

+ PR (54 1) (T + 1) (b2 — 1) 77

1%

and Lemma 1 therefore implies

2]
S penT </t ||B(Y9)||iP(Q;HS(U07Va)) d5>
1

+pR62nT (77 4 1) (T + 1) (tQ _ tl)(’Y"l‘E_T') (39)

t1
: </0 (t1 — 5)2(0_%5) HB()/S)”iP(Q;HS(UmVa)) ds)

L (5Vy)

eA(tg—s)B(Y's)‘

2 2
ds)
Lr(;HS(Uo, V)

1
2

eA(tl—s)B(Y'S) ‘

2
ds}
LP(Q;HS(Uo,Vay+e))

t2 t1
/ A=) B(Y,) dW, — / A=) B(Y,) dW
0 0

Lr (V)

1
2 2

(n—A)" A2

L(H)

Nl

(777 A)(’YJrE*a) eA(tlfs)

2 2
L) |‘B(}/;)||LP(Q;HS(UO,VQ)) ds

to t1
/ eA“rS)B(Y;)dWS—/ A=) B(Y,) dW
0 0

Lr (V)

[N

2
_ A ) (A=n)(t2—s)
(n—A)" e L

Nl
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for every t1,ty € [0,T] with t; < ts, € € [0,4 + a — ), r € [0,7] and every
Y € V,. In the case r € o, ] we have

< sl (40)

_ A=) (A-n)s
Jor- o], <

for all s € (0,T] (see Lemma 1) and in the case r € [0, ) we have

<R (41)

_ A ) (A-n)s
- = s

< |[(n —4)r=)
I

for all s € (0,T]. Using (40) and (41) in (39) hence shows

t2 tl
/ eA 2= B(Y,) dW, — / A=) B(Y,) dW,
0 0

L (;Vy)

o [ 2a—r) | P2 '
< pe / (S T+ R )dS sup (| B(Ys)l 1o o150, v20))
0 s€[0,T]

t1 2
+ pRe?1T (n+1)(T+1)(t2 — tl)(’y+6—r) </ g2la—y—e) ds)
0

. sup ||B(Ys)|l ;o0
<SE[0,T] || ( )HL (Q,HS(U07Va))>

for every t1,ty € [0,T) with ¢t; < tz, € € [0,5 + a — ), r € [0,7] and every
Y € V,. Therefore, we obtain

1o t1
| et onaw. - [T e aw.
0 0

N|=

Lr (V)
1
ty — t1)(3o7)
< peQWT <(21) + R(t2 _ t1>

su B(Y; .
Jit2a-2, )(SG[OPT] I1B( )HLP(Q,HS(UU,VQ)))

pReQWT (77 + 1) (T + 1)2 (y+e—r)
VIt2a—2y-—2 (ta = 1)

sup ”B(YS”LP(Q;HS(UO,VQ)))
s€[0,T]

and hence

tz tl
/ A=) B(Y,) dW, — / AT B(Y,) dW,
0 0

L (V)
< 2pRe®" (T + 1) (

- 1/%—1—04—7—5

L PRET (1) (T +1)°
w%+a—7—5

for every t1,ty € [0,T) with ¢t; < t3, € € [0,5 + a —7), r € [0,7] and every

min ef'r,l
sup ||B<mLp(g;Hs<Uo,Va))> (to — ty)mmOteTm2)
s€[0,T]

BY. (t ¢ )min(’y+efr,%)
sup H ( S)”LP(Q;HS(U(J,VQ)) 2 L
s€[0,T
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Y €V,. Finally, we deduce

_ PR (n+3) (T +1)° (
w%+a—7—£

for every t1,ts € [0,T) with t; < t9,¢ € [0, %—i—a—v), r € [0,7] and every Y € V.
Proposition 3.6 (ii) in [3] thus yields that [, eA¢~*)B(Y,)dW,, t € [0,T], has
a modification in V, C V, for every ¥ € V, and this finally shows the well
definedness of ® : V, — V, in (36) (see (37), (38) and (42)).

In the next step we show that ¢ : V, — V, is a contraction with respect
to [||ly, ., for an appropriate u € R. The Banach fixed point theorem will then
yield the existence of a unique fixed point for ® : V, — V,. More formally,
Lemma 7.7 in [3] gives

[(@Y), — (®2)

tz tl
/ e B(Y,) dW, — / eI B(Y,) W (42)
0 0

LP(Q§VT)

min —r,1
sup ||B(YS)||LP(Q;HS(UO7VQ))> (ta —t1) (v+e—7,3)
s€[0,T)

tles @iy

S ‘

/ et (F(Ys) = F(Zs)) ds
0

Lr(Q;Vey)

<
([

and the definition of R yields
[(®Y), - (22)

t
< Re"™ /
0

t
-I—pRe”T ([) H(’I] — A)a E(Ain)(tis) HYs - Zs||2LP(Q;H) dS)

for every ¢t € [0,T] and every Y, Z € V,,. Lemma 1 thus shows
[(@Y), — (2Z)

/ e (B(Ys) — B(Z,)) dW,
0

LP(Va)

(n— A)* =)

L(H) 1E(s) = B Lo ;1) ds

2

A (B(Y,) - B(Z,)|

2
ds)
Le(QHS(Uo,Va))

tlir@iv)

(n — A)* eA=m(t=s)

L(H) Y, — ZSHLP(Q;H) ds

N|=

2

L(H)

t||L1’(Q;Va)

t
< Re”T/O (t—s)"“|Ys — ZSHLP(Q;H) ds

1
2

t
+ pRe"T (/0 (t— 3)7204 Ys — ZsHip(sz;H) ds)
t
< Re"” (/ (t—s) e us ds) 1Y = Zly, .
| :

1
t 3
+ pRe"™ (/ (t —s) 2 e 2us ds) 1Y = Zlly, .
0
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and Holder’s inequality and the definition of R yield

1(®Y), = (22)ll 1o v,

t
< pRe™ (VT +1) ( /O (b—s) e ds) 1Y = Zlly,

¢ 3
< pR2e" (\/T—&- 1> (/ (t— 8)72(1 e 2us ds) 1Y = Z||y, .
0

for every t € [0,T), Y, Z € V,, and every u € R. Finally, we obtain

=

T 2us

e 2
[B(Y) = (2, , < pR2 (VT +1) ( | = ds) I¥ =2y,

for every Y, Z € V, and every u € R. This shows that ® : V, — V, is a
contraction with respect to |||y, , for a sufficiently small u € (—o0,0). Hence,
there is a unique X € V,, with ®X = X i.e.

t t
X, =eMe 4 / A R(X,) ds + / AIB(X,)dW,  P-as.  (43)
0 0

holds for every t € [0,T]. Moreover, since X € V, holds, (37), (38) and (42)
show that even X € V, holds. Additionally, note that by Assumption 3

sup EHB(Xt)HHS(UO Ve ) > SUP E [Cp (1 + HXtHv ) }
t€[0,T) te[0,T]

<2=VeP [ 14 sup E || Xy, | < oo (44)
te[0,T]

holds since (a + b)? < 2(P=1 (a? + b?) holds for all a,b € [0, c0).
It remains to establish the temporal continuity properties asserted in Theo-
rem 1. To this end note that Lemma 2 implies
At At
[et=e —e 1£HLP(Q;VT)

— || At _ (r=) [ JA(ta—t1) _ ’
e (= ) (e No-aye|,

<[ o H n— A ( Ata—t1) _ )HL(H) [P

< Re® (n+ 1) (T + 1) l€ll o,y (2 — t) 77"

(45)

for every ti,to € [0,T] with ¢; < ¢5 and every r € [0,7]. Combining (38),
(42) and (45) then yields (10). Finally, (37), (38) and (42) show that X,

t € [0,T], is continuous with respect to (E ””1‘)@)% This completes the proof of
Theorem 1. O
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