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Abstract We apply the well-known Banach-Necas-Babuska inf-sup theory in a
stochastic setting to introduce a weak space-time formulation of the linear stochas-
tic heat equation with additive noise. We give sufficient conditions on the the data
and on the covariance operator associated to the driving Wiener process, in order
to have existence and uniqueness of the solution. We show the relation of the ob-
tained solution to the so-called mild solution and to the variational solution of the
same problem. The spatial regularity of the solution is also discussed. Finally, an
extension to the case of linear multiplicative noise is presented.
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1 Introduction

We consider a linear parabolic stochastic evolution problem of the form

dU(t) + AU () dt = f(£)dt + dW(t), t € (0,T],

1.1

U(0) = Up. (1)
We assume that A(t) is a random elliptic operator defined within a Gelfand triple
setting as follows. Given separable Hilbert spaces V, H, we consider a Gelfand
triple V. C H C V™, where V is continuously and densely embedded into H.
We denote by (-,-)g the inner product in H and by y.(-,-)}y the dual pairing
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between V and V* with - (u,v)y = (u,v)m, Vv € V whenever v € H. Further,
we denote by Z(H) the space of bounded linear operators on H and by % (H)
the Hilbert-Schmidt operators.

Let T' € (0, 00) be fixed and let (§2, X, P) be a complete probability space, with
normal filtration X' = (Xt):c[o,7). We assume that a progressively measurable
map A: [0,7] x 2 x V — V™, coercive and bounded dt ® P-a.s., is given, with
associated bilinear form a given by a(t,w;u,v) = - (A(t,w)u, v)y,. We consider
a predictable process with Bochner integrable trajectories f € L([0,T] x £2; V™)
and we assume that W = (W(t))cjo,7] is a Q-Wiener process, with covariance
operator Q € Z(H) of trace class, i.e., Q: € S (H,H) := % (H).

In order to give a meaning to , we have to define what we mean by a
solution. In the special case when A is independent of ¢ and w and considered as
unbounded operator in H, we have the concepts of weak and mild solution, see [0].

Definition 1 (Weak and mild solution) Let the operator A be possibly un-
bounded, independent of w and ¢ and defined on a certain domain D(A), i.e.,
A: D(A) C H— H. A weak solution to is an H-valued, predictable stochas-
tic process U(t), which is Bochner integrable P-a.s. and satisfies

U, 0)m = Uoo)er — | (U(s), A0 srds+ | (F(s),0)s ds

[ [

+/ (AW (s), ), P-as., Yo D(A™), ¢ € [0,T].
0

Moreover, if —A is the generator a strongly continuous semigroup (S(t))¢>o in H

and fOT ||S(3)Qé Hf%(H) ds < oo, then the unique weak solution coincides with the
mild solution, given by the formula

t

U(t):S(t)Uo+/OtS(t—s)f(s)ds+/O S(t—s)dW(s), te[0,T]. (1.3)

We briefly recall how to switch from the Gelfand triple framework to the semi-
group framework in Appendix [A] Within the semigroup framework it is possible
to prove results about about spatial regularity and temporal Holder-continuity of
the solution, by defining Sobolev spaces of fractional order, H? := D(Ag), and
exploiting the semigroup theory. For example, in the parabolic case, when the
semigroup is analytic, it was shown in [I7] that if Uy € L*(£2; H?), f = 0, and
||A%Q§ |, (m) < oo for some 8 > 0, then the mild solution satisfies

B=1 1
10 gagstiny < C(IVll sy + 14T QP llzyaany ), € [0,7T),

The concept of mild solution presents however the disadvantage of not being ap-
plicable whenever the operator does not generate a semigroup. This fact provides
a good reason to look for more general concepts of solution that do not rely at all
on such a theory.

The aim of this paper is to introduce a new concept of solution based on a weak
formulation of the problem. In order to prove the mild solution formula , [6]



proceeds from the space-time weak formulation (|1.2]) with time-independent deter-
ministic test functions, to a weak formulation with time-dependent deterministic
test functions,

U@),v(t) ar = (Uo, v(0) ar + /Ot (U(s),0(s) — A™v(s))m ds

t t
+ [ e nmds+ [ (aws), ).

0 0

This suggests the possibility of using a weak space-time formulation, which would
be to find a pair (Ui, Uz) such that

/0 (Ui(s), —0(s) + A*v(s)) g ds + (U2, v(t)) u

t

— Vo, 0(0))mr + / ((),0(s)) o ds + / (AW (5), v(s)) a1,

for all v in a suitable class of test functions.

With a proper choice of function spaces, the well-posedness of this problem
in the deterministic setting is obtained within the Banach-Necas-Babuska inf-
sup theory, see Section [2| below. In Section [3| we extend this to the stochastic
evolution problem . The equation is solved w-wise and the inf-sup theory
allows to prove that a solution exists, is unique, and satisfies a bound that is
expressed in terms of the data Uy, f, and W, P-a.s. By taking the expectation
of this, we achieve a standard estimate for the norm of the solution in the space
L2([0,T) x 2; V)N L*(£2;¢([0, T); H)), which is consistent with standard estimates
presented, for example, in [4, Chapt. 5]. In particular, under suitable assumptions,
our solution coincides with the mild solution. In Section [5] we briefly discuss the
spatial regularity under such assumptions.

A more general solution concept is the so-called variational solution, for which
a comprehensive theory can be found, for example, in [I2, Chapt. 4]. This theory
applies to more general quasilinear equations, but we present it here for our linear
equation.

Definition 2 (Variational solution) Assume that @ is trace class, i.e., Q% €
% (H). A continuous H-valued X-adapted process (U(t))¢c[o,1] is called a varia-
tional solution to (L)), if for its dt ® P equivalence class U we have U € L*([0,T] x
2,P®dt; V) and

U(t):Uo—/O A(s)U(s)ds—i—/O f(s)ds+/0 AW (s), P-as.,

for any ¢ € [0, T], where U is any V-valued progressively measurable dt®P version
of U.

We show that our solution coincides with such a solution, in particular, that
our Uy and Us play the roles of the U and U, respectively, in Deﬁnition

Finally, the norm bound that we obtain for the solution operator of the linear
problem with additive noise allows us to use a standard fixed point technique
and extend our theory to the case of multiplicative noise. In Section [6] we present



this in the case of linear multiplicative noise. This approach extends to semilinear
equations under appropriate global Lipschitz assumptions.

Although our solution concept essentially is not more general the mild and
variational solutions, the advantage is that it is characterized by a space-time weak
formulation, which potentially can be used as the basis for numerical methods. This
will be exploited in future work.

2 Preliminaries
2.1 The inf-sup theory

We recall the Banach-Necas-Babuska (BNB) theorem, see [1}/8], for example. Let
V and W be Banach spaces, W reflexive, and consider a bounded bilinear form
B:V xW — R, with

Cp:= sup sup Ao, w)

A0 o, (BDD)
0£wew ovev [[V]lvIlwllw

and the associated bounded linear operator B: W — V* ie., B € Z(W,V™"),
defined by
v{v, Bw)y := B(v,w), Yw e W,Yv e V.

The operator B is boundedly invertible if and only if the following conditions are
satisfied:

77
epi= mf  sup 20 g (BNB1)
0£wEW ozpev |[v][v[lwllw
VeV, sup ZBv,w)> 0. (BNB2)

0F#weW

The constant cp is called the inf-sup constant and, whenever both V and W
are reflexive and (BNB1)) holds, we have the identity

B B
inf  sup _Aw,w) = inf  sup M7 (2.1)
0£weW oxvev [[V[vIwllw  0FveV orwew [lvllv|lw|lw

which allows to swap the spaces where the infimum and the supremum are taken.
An immediate consequence of this is that the variational problem

given F € V*, find w € W: B(v,w) = F(v), YveV,
i.e., solve Bw = F in V*, and its adjoint

given G € W™, find v € V: ZB(v,w) = G(w), Yw e W,
i.e., solve B*v = G in W*, are well-posed whenever (BDD)), (BNB1)) and (BNB2)
hold. In particular, the well-posedness of the former is equivalent to the well-
posedness of the latter and the norms of the respective solutions are bounded

by

1 1
lwllw < —[IFllv~, llvllv < —[Gllw-.
CB CB



2.2 The inf-sup theory applied to an abstract parabolic problem

In recent years there has been a renewed interest for the tools presented above
in order to deal with the linear heat equation starting from an abstract parabolic
equation given in the Gelfand triple framework (see, for example, [21[3}/5LI3LT4L15]
16]). Assume indeed that Hilbert spaces V, H are given, forming a Gelfand triple
V C H C V* with bilinear forms

a(t;,): VxV =R, tel0,T],
satisfying the following conditions for some positive numbers o, M, :

|a(t;u,v)| < Ma”u”V”U”V7 te [OvT]’ u,v eV,
a(t;v,v) > o|v|3, te0,T], veV.

For every t € [0,T], let A(t) be the bounded linear operator from V to V* associ-
ated with the bilinear form, i.e., A(t) € £L(V,V™) and

v (A()u,v)v = alt;u,v) = v{u, A" (t)v)v-.
Consider now the problem

a(t) + A@)u®) = f(t) inV* te(0,T),

u(0) = ug in H, (22)

where (t) denotes the derivative of u with respect to ¢, i.e., u(t) := 4%. Define
the Lebesgue-Bochner spaces

y="L([0,T};V),

X = LX((0,T); V) N H'((0,T); V"),

normed by

T
2 2 2
912 = Il oy = / ly()]% at,

T
Izll% = llzl72o,1v) + 121720, 77,0+ = /0 @)% + &) dt.

By the trace theorem, X is densely embedded in ¢ ([0,T]; H) and there exists a
constant M., uniform in the choice of V', such that

M, =
O#zEX [l x

< 00
Moreover, whenever z,y € X, integration by parts is possible:

T
| (v 0500 + v (0. 50)v-) db = @(T). 0T = (w0).5(0) .

The reader can refer to [7] for a comprehensive presentation of these spaces.
A possible approach to solving the differential problem ({2.2)) is presented for
example in [I3] and it consists in integrating in time the dual pairing between the



equation and a test function y; € ) and taking the inner product between the
initial condition and another test vector y2 € H, thus obtaining the following two
equations:

T T
[ (vt @)+ atu®. @) de= [ (@ @)y e
0 0

(u(0), y2)m = (uo,y2)H-

Adding the equations and defining Vg := Y x H, Hilbert space normed by its
product norm, gives the variational problem

ueX: Bu,y)=F(y), Yy=y2)€Vn, (2.3)
where the following bilinear and linear forms are used

B: X XY — R,

T
o) i= [ (v (O @)y +alt ). (1)) d + (2(0), )

F yH — R,
T
Fy) = / VP01 (D) dt + (a0, y2) .

We call this the first space-time variational formulation of . This is not the
only way to include the initial condition in the variational formulation, but it will
turn out to be the most suitable in our analysis.

Consider now the backward adjoint problem to :

—o(t) + A*(t)v(t) = g(t) inV* te(0,T),

. (2.4)
v(T) =vr in H,
whose first space-time variational formulation is given by
veX B (y,v) =9%y), Vy€Vu. (2.5)

Here the bilinear form is given by

B*: Vg x X = R,
T
#a) = [ (V. =sO)v- + altin(0).2(0) o+ (2. (T) .
and the load functional by
9. yH — R,

9(y) = / velg (), 1 (B) v At + (g2, ) .

By defining a new load functional

F: X =R,

T
F(a) = / V() 2(B))y At + {uo, 2(0)) a1,



and interchanging the roles of trial and test spaces, the second (or weak) space-time
formulation of the original problem (2.2)) is obtained:

u=(ui,u2) € Vg : #*(u,x) = F(x), VYzelX. (2.6)

If a solution of has the additional regularity w1 € X, then an integration
by parts shows that u1 is a solution of the first problem and that uz = u1 (7).
In this case the second component of the solution, u2, can be understood as a
continuous H-valued version of w1, evaluated at time t = T. Therefore, uz is
redundant and in other works the weak space-time formulation is

weY: B (u,x) = F(x), YreX(ry:={recX: z(T)=0}

However, in the present work we found it useful to keep uz.

The first and the second formulations are related and the well-posedness of the
former is equivalent to the well-posedness of the latter. More precisely, it holds
that (by a suitable modification of the proofs in [I3[15])

%*
Cpi= sup  sup 2 W)
0#£TEX 0£YyEVy lzll 2 lylly

— inf  sup B (y,x) S amin{M;? 1}
0£2€X 02yeyy [zl xllYllyy ~ /2max{a=2,1} + M2’

< v/2max{1, M2} + M2,

CB :

and that for any y € Yy the following condition is satisfied:

sup B (y,x) > min{]‘?a}”yngH'
0F#zeX

This shows that the operator B* € L(X,Y};), associated with the bilinear form
B*(-,-) via B*(y,x) = y, (y,B*x)W{ is boundedly invertible. This, in turn, im-
plies that the operator B € L(Ym,X™) associated with #*(-,-) via #*(y,z) =
x+{By, ) » is also boundedly invertible, with the same inf-sup constant, see ([2.1)).
Moreover, for f € L*([0,T];V*) and up € H, we have .#Z € X*. Hence, (2.6) is
well-posed.

3 A weak space-time formulation of the stochastic problem

In order to introduce the weak space-time formulation for the equation we will
follow the idea outlined in Subsection We consider spaces X and ) restricted
to a time interval [0, ¢], for fixed ¢ € [0, T], endowed with their respective natural
norms. We denote these spaces by

JJS = L2([Ovﬂ; V)?
X5 = L2([0,4];V) N Hy((0,4); V™),
with the convention that X = XOT and )Y = yOT.

We assume that the family of operators A(s,w) is as in Section i.e., that its
bilinear forms satisfy the following conditions for some positive numbers o, Mg:

la(s,w;u,v)| < Mg||lul|v|v|v, s€0,T),we N, uveV,
a(s,w;v,v) > aljv||¥, s€0,T,we R, veVW



We introduce a family of problems parametrized by (¢,w), defined by the bi-
linear forms

Bt (Vo x H) x Xy — R,
B oy, ) = /Ot (V*<y1(s), —2(s))v + a(s,w; yl(s),w(s))) ds
+ (Y2, 2(1)) =,
and the load functionals
Wiw: Xo — R,
Wio(@) = Fr(@) + Frw(@),

where
t
Froala) = [ U (s,0),0(5)) v ds + (Uo(w),2(0))
0
. t
Frota) = ([ (aW(s).a(0)m) @)
The weak space-time formulation reads, for almost every (¢,w) € [0,T] x §2:

Ut,w) € (V5 x H) : B ,(U(t,w),x) = #iw(z), VreX;. (3.1)

Since our assumption on a(s,w;-,) is uniform with respect to s,w with con-
stants o, Mq, we conclude that the bilinear forms %7, satisfy the inf-sup condi-
tions uniformly in ¢,w with the same constants Cp,cp as in (2.7)). This means
that for almost every (t,w) € [0,T] x £2, the operator Bt ., € L(V§ x H, (X§)*)
associated to %; (") via %, (y,x) = (Xé)*(Bt,wy, m)XOt is boundedly invertible.

Moreover, the norm of the inverse operator B;_ L is bounded by c]_31, uniformly in
t,w.
Focusing now on the right-hand side, we assume that f(-,w) € Y* and that

Uo(w) € H. Then, for z € X§, it holds that
t
Sew@l = | [ v- (0.2 ds+ Uo(w).z(0)

< (/Ot £ (s, w) |- ds)é(/ot ||m(s)||v2ds)% + |Uo ()| |2 (0) || 2

S IFG@lln-llellyg + 1Uo(w) el x
< (IFC )l gy + 0o (@) e 1] g

showing that Fi.. € (X)* for almost every (t,w) € [0,T] x §2. In particular, by
monotonicity in ¢, it follows that

B[ sup |3l ] S E[If Iy + 1Uolla]- (3:2)
0,7

tel

The final step is provided by the following lemma, which shows that %w €
(X4)* with an estimate similar to the one in (3.2)).



9

Lemma 1 If Q% € % (H), then there exists a process K € L*(£2;%€([0,T];R))
such that, for almost every (t,w) € [0,T] X {2,

ool gy S K (k) (33)
and
T
2| « 1.2 o 1,2
2] swp K(@w?] S [ 10k 4] =TI . (30
t€[0,T] 0

Hence, Wi, € (X8)* for almost every (t,w) € [0,T] x 2 and

— T 1 1
B[ sup [Frulfxg- ] SE[ [ 104 dt] = T1Q* .
t€[0,T] 0

Proof We use an analytic semigroup (So(t))¢>o generated by a fixed operator
—Ap. This can be achieved, for example, by freezing the coefficients and setting
A == A*(to,wo), for a fixed pair (to,wo). Then —Ag is the generator of an analytic
semigroup (S¢(¢))¢>0, and we consider the adjoint problem on [0,t], with
A*(-) replaced by Ag. Problem is hence uniquely solvable, which means that
the operator Bg: X¢ — (V& x H)* associated to the bilinear form in is a
bijection. We can hence write any z € X{ as By *Bgx, which, in view of the
semigroup theory, can be represented as:

2(s) = (By *Bia)(s) = /: S5(r — )(—i(r) + Aba(r)) dr + Sy (t — s)a(t).
We insert this expression into the weak stochastic integral to get
[ @w).ats)
_ /Ot /: (AW (s), S5 (r — 8)(—(r) + Aba(r)) s dr
¥ / (AW(9). S5t~ $)a(D))
=/O </O Solr = $)AW(s), (~(r) + AGa(r)) dr
+ </0t So(t = 5)dW (s), 2(t))

Here we used the stochastic Fubini theorem and (So(t))* = Sp (). It follows that

H.

[ @w).ats)al

< (/;H/O So(r—s)dW(s)Hidr);(/Ot| — () + A (][} dr)

| [ s = awis)| heoll

<(f

/OT Solr =) AW (s)| ar+| /Ot Solt — s)dw (s)| )  zllxg
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This implies (3.3]) with

_ (/Ot H /OTSo(r—s)dW(s)Hidr—i-H /OtSo(t—s)dW(s)Hj{);.

By monotonicity in ¢, we have

sup K(t / H/ Sor—de()H dr + sup H/Sot—de()H
t€[0,T] t€[0,T]
By taking the expectation it follows that

E[ sup K(t,-)Q] SIE[/OTH/OT So(r—s)dW(s)Hidr

t€[0,T]

+ sup H/OtSo(t—s)dW(s)Hz}.

te€[0,T)

By means of Ito’s isometry, Doob’s maximal inequality, and by using the smoothing
property of the semigroup, it follows that

E[tes%pT H/ So(t — s) dW(s)H } < 16E[/0T|Qé||f%(m ds]

and

/ H/ So(r — s) dW(s)H ar] < ;E[/OT 1@* 1% o ds].

A proof of these statements is found in [4, Chapt. 3, Lemma 5.2]. This proves

B4).

Putting together the results presented above, and recalling that the second
component of the solution is a H-valued version of the first component, we can
rewrite everything in a compact form in the following theorem:

Theorem 1 (Existence and uniqueness) If Uy € L*(2;H), f € L*(2 x

[0,T);V*) and Q% € %(H), then there exists a unique solution U € L*(£2 x
[0,T); V)N L2(£2;6([0,T); H)) to the problem (3.1)). Its norm satisfies the bound

e[ [ eIk ds+ s 1U2(0)]

-1 2 2 192
<cp (E[/O 1F(5) 1 s+ 00 ]%] + 1Q% s ).
where the constant hidden in < is purely a numerical factor.

Proof In view of the preliminary results about the w-wise invertibility of the oper-
ator B, and according to the remarks about % . and Lemma [T} we have that
for fixed w and for any ¢t € [0,T], there exists a unique solution to the problem
, which satisfies the bound

t
1)1 ds 4 0t S 05! (K(00) + 15y + 0o,
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Since the bound holds for every t, we can in particular take the expectation of
the supremum over ¢ € [0,7T] at both sides, thus obtaining by monotonicity with
respect to ¢ that

T
B[ [ o)t as+ sup [0a0)]]
0 te[0,T]

< c5'E|If]

S+ Wl + sup K(t)7],
te[0,T

]

which, in view of Lemma I} becomes
T 2 2
B[ [ Uil ds+ sup [02(0)]]
0 t€[0,T7]

S cz'Ellf]

1
S + [Tl + Q2 o |-

This, together with the remark in Section [2.2] that Uz is a version of U1, concludes
the proof of the theorem.

Notice that the assumption on Q% is the same as in the definition of the other
concepts of solutions presented and our result is consistent with the analogous
results obtained in [4], Chapt. 5].

In order to prepare for the treatment of multiplicative noise in Section [f] we
consider also the modified problem

AU(t) + AQU®) dt = f(t)dt + () dW (L), e (0,T),
U(O) = UO7

where ¥ is a predictable operator-valued process, ¥ € L*([0,T] x £2; £ (H)). We
use the same weak formulation (3.1)) but with the modified load functional

t
Frola) = ([ 005 aW(s).(5)) ) ).
A straightforward modification of the proof of Lemma [I]leads to the following.

Lemma 2 If &TIQ% € L*([0,T] x 2; %(H)), then there exists a process K such
that, for almost every (t,w) € [0,T] x £2,

17l (xy- < K(t,w).

Moreover,

T 1
B suwp [Fioligy] SE[ [ 100Q* I o]
te[0,T) 0

Remark 1 An alternative approach that does not involve the semi-group theory
while estimating the stochastic integral w-wise is based on a modification of the
right-hand side of the equation ([3.1)), by noticing that it is equal to:

V() = / V(W (8, w), —(8))y + (W (£, ), 2(t)) -



12

This approach presents however the drawback of requiring the process defining
the noise to have the same spatial regularity as the solution that we are looking
for. Indeed, by assuming that the Wiener process W belongs to a smaller space,
namely that

W e L*(2;¢((0,T); H) n L*((0,T); V),

we can obtain that, for any t € [0, T,

[ #4,0o

l(xey S MW llLeqo,,v) + W (@)1

We can now use such an estimates in the same fashion as above, to finally obtain
the following result.

Theorem 2 (Existence and uniqueness) If Uy € L*(2;H), f € L*(2 x
0,T);V*) and Q= € Z(H,V), then there exists a unique solution U € L*(£2 x
[0,T]; V)N L2(£2;4([0,T); H)) to the problem (3.1). Its norm satisfies the bound

T
B[ [ 10 ds+ sup U0
0 t€[0,T]

T 1
St (B [ 1) ds-+ 10ol] + 1@ Eaciyy)

where the constant hidden in < is purely a numerical factor.

4 Properties of the solution

We want now to find a connection between the solution presented here and the
other concepts of solution previously introduced. To this end, an important role
is played by the second component Uz of the solution U = (Ui, Us2), that we keep
in our w-wise formulation, by choosing test functions in & and not in X 73.

In the following sections we will omit to write explicitly the w-dependence of
the solution and of the data, whenever this does not lead to ambiguities.

4.1 Connection with the variational solution

In order to show the connection between our solution and the variational solution,
we choose test functions z € A&, for any t € [0,T7], that are constant in time, i.e.,
xz(s) =€ €V, s €0,t]. Hence, for any £ € V, it holds almost surely that

/0 (AU (), &)y ds + (Ua(t), €)1

=/t V*<f<s),£>vds+<Uo,£>H+/t<dW<s),£>H,
0 0

which can be rewritten as

v*<U2(t) - (Uo - /OtA(s)U1(5) ds + /Ot F(s)ds + /Ot dW(s)),§>V —0,
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which, in turn, implies

K* — t S S S t S S ' S -a.S
Us(t) £ U /OA()Ul()d +/Of()d +/0 AW(s), P-as.

With the representation above, we can now rely on the theory in [I2] to claim
that such an identity holds not only in V* but in H and that our solution is a
variational solution.

4.2 Connection with the mild solution

Assume in the following that —A is independent of ¢ and w and hence generates
an analytic semigroup (S(t))¢>0. Then the following theorem holds:

Theorem 3 Let U be the mild solution (L.3) to the problem (L.1) and assume
that (Ur,Ua(t)) € Vi x H is the weak space-time solution to the same problem.

Then, for any t € [0,T], Ui 2U and Us(t) el U(t).

Proof For any t € [0,T] and for any € X¢, we have P-a.s. that

/ (v(U1(s), —@(s) + A"x(s))v-) ds + (Ua(t), 2(t)
0 (4.1)

= [ )6y ds+ Uo,zO)a + [ (W), a(s)) .
0 0

We choose now test functions = v, where v € X¢ is the solution to the
deterministic backward equation (2.4]) over the time interval [0, ¢], with arbitrary
final data & and load function g. Its variational formulation is given by (2.5]), that
is

/ Y (w1(5), —0(3) + A"0(8)) v ds + (g2, v(t))
0 (4.2)

:/0 v (5), g(s)) v ds + (y2, &)1,

for all y € V¢ x H. The solution to such a problem is given by the mild formula
t
v(s) = 5" (t — s)& —|—/ S*(r —s)g(r)dr, s€]0,, (4.3)

where S* is the semigroup generated by —A*, namely S*(s) = e*4". By substi-
tuting x = v in (4.1) and y = (U1, U2(t)) in (4.2), we obtain

/0 V(UL (), 9(8))v- ds + (Ua (1), €)1

=/ v*(f(S)»U(S))vdSJr<U0,U(0))H+/ (dW(s),v(s))
0 0
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which, by is in turn equal to
t t t
= [ vt a-agvass [ (560, [ 50 =) ar) as

+ (U0, 5" O + (U, [ 80— ryar)

+/Ot<dW(s),5*(t—s)§t>H+/0 <dW(s),/: S*(r—s)g(T)dT>H.

By manipulating the dual pairings in a suitable way, changing the order of in-
tegration (using the stochastic version of Fubini’s theorem), and using the mild
solution formula (|1.3]), we get

[ o6 s+ Wate). 0
_ <S(t)Uo+/0t S(t—s)f(s)ds-i—/ot S(t— ) AW (s), &)
+/0tV<S(s)Uo+/OS S(s—r)f(r)dr—i—/os S(s =) dW(r),g(s)) ds,

t
— W&+ [ (Us)g(6)) - ds,
0
which reads
yilUr = U, g) (yey- + (U2(t) = U(1),&)m = 0.
Since (g, &) is arbitrary in L2([0,¢]; V*) x H, and ¢ € [0, T}, it follows that

u 21, Us(t) 2U ), te0,T], P-as.

Remark 2 This is consistent with the fact that U; is a V-valued version of Uz and
that Us is a continuous H-valued function of time. Moreover, in the same way as
in [41[6L9] we can also derive a connection to the weak solution ([1.2]). We omit the
details.

5 Regularity

As already pointed out, it is possible to switch from the Gelfand triple setting
to the semigroup setting whenever A is independent of ¢ and w. Moreover, the
semigroup S(t) = e~ is analytic and fractional powers of A are well defined.

Define H? as the domain of A% and consider the spaces
VP = L2([0,1); HP T,
Xy = L0, H Py n HY((0,8); HF),

normed by
t s
I3 = [ 145 sl ds.

t o is _ 148 |
lellygs = [ (1A (o)l + 14~ ¥ a0l ds.
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The spaces in the previous sections correspond to 8 = 0. In particular, as before,

we use the notation yﬂ = yOT’B and X8 = XOT’ﬁ. The space ))S’B x H? endowed

with its product norm [ - [|,1.6, ;75 and the space XS’B endowed with the || - || ,c.6-
0 0

norm are Hilbert spaces. .
There is a dense embedding X? < ¢([0,T]; H?), i.e., for any z € X7,

_B
1A™ 22l 0,7y, -0y S [l s

where, again, the underlying constant is uniform in the choice of V. A proof of
this fact can be found in [7[10], and relies on the properties of the interpolating
space

HTP, P, ="
2

We introduce a new bilinear form, %; , 5, given by the original one, %; .,
restricted to the newly introduced domains, that is

By (VP x HP) x Xp° - R,
together with a new load functional,

Wiwp: XP >R,
Wew,5(2) = Fr0,5(2) + Wrw,p(2),

given by % ., and %w defined on the new domains introduced above.
The weak space-time formulation reads hence, for almost every w and ¢t € [0, T:

Us(t,w) € V¥ x H?: B, (Us(t,0),2) = #h 0 p(x), YeeXPP. (5.1

It is possible to prove that the conditions (BDD)), (BNB1) and (BNB2) still hold,
with the same constants C'p and cp as before. The proof of this follows from a
straightforward modification of the proof for the deterministic framework in [I3]
or [15], taking in account the remarks made for its extension to the stochastic
framework in Section [8l It will therefore be omitted.

In the following lemma we give sufficient conditions on the load functional
#;.w,5 in order to have a unique solution.

Lemma 3 With the notation introduced above, the following facts hold true:

- Iffe y5’5*2 and Uy € HP, P-a.s., then F,. 5 € (XS’B)*, P-a.s. Moreover, if
f e L?(2;Y°72) and Uy € L?(02; H?), then

E[ sup [|FowslZyen.| SE[IFI3- + 1Uol%o]-
20 171l 1£12-2 + [Tol %

- If Q% € % (H,HP), then WN/t,w,B € (Xé’ﬁ)*, P-a.s. Moreover,

T
T 1
E[ sup [Wiwsl?yss }5/ 0% ar.

te[o,T]H ¢ BH(XS ) 0 | H.,%’z(H,Hﬁ)
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Proof The first statement is obvious. In order to prove the second one, one can use
the same notation and techniques as in Section [3} together with the employment
of the following properties to derive an analogous to Lemma [T}

]E[ 4L ¢ 2 o [Tl otz
sup [[A> [ S(t—s)dW(s)lla| < A2 Q> |z, ds
te[0,7] 0 0

and

T s—1 T 9 T B 1,
B [ 145 [ s -aaweliar] < [ 145 QR as

These two properties follows from a direct generalizations of the ones presented in
[4, Lemma 5.2].

The previous lemma, together with the initial remarks about the fulfilment of the
conditions (BDD)), (BNB1)), and (BNB2|), gives the following result.

Theorem 4 Let f > 0 and f € L3(2;Y572), Uy € L?(2; HP), and Q% €
L (H,HP). Then the problem (5.1) has a unique solution U € L3(2;Y%) n
L3(2;%([0,T); H?)) and its norm is bounded by

T
B[ [ 106 ds + sup 02001 ]
0 te[0,T]

T T 1
SB[ [ @ ds+ [ 1081 sy s + 101 ]

6 Linear multiplicative noise
In this section we use the theory developed in the previous sections to prove

existence and uniqueness to the weak space-time solution to the problem

dU(t) + A@Q)U(t)dt = f(t)dt + (B()U(t))dW (t), t € (0,T], 61
U(0) = Up. (6.1)

Here B(t,w) € £ (H, ¥4 (H)), with further assumptions on its (¢, w)-dependence to
be specified below. As we have done before, we introduce an w-wise weak formu-
lation. In order to do so we introduce a new load functional #;",, defined by

W't X — R,
Wo(@) = Frw(@) + #u(),

where

Fiiae) = ([ (6 0) W), a(6)n) @),

for (t,w) € [0,T] x 2 and v € S = L*(2; L*([0,T]; V)) N L*(2;€([0,T); H)).
The weak space-time formulation of problem ([6.1)) reads hence, for almost every
(t,w) €10, T] x £2,

U(t,w) € Yoxu : Bi,(U(t,w),z) = #,(z), Yz e X (6.2)
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We use Banach’s fixed point theorem for the linear operator .7 : v +— U that maps
v € . to the solution of of the problem

Ult,w) € V5 x H : B} ,(U(t,w),z) = #", (), Yz € AL. (6.3)

We will show that 7 : ¥ — Sr is a contraction, if T is small.
We make the further assumption that B is predictable, uniformly bounded
with respect to w, and L? in time for some p > 2, i.e., for some constant k,

T » 1/p
(/O ||B(t,w)||$(Hy$(H))dt) <k, Pas. (6.4)

We may then prove the following lemma.

Lemma 4 For any v € Sr and B as in (6.4)), it holds that

T 1 _p_ 1
B[ [ 1B ) o5, )@ I ds] S 775 12 ol
0
Proof We use Holder’s inequality to get
T 1
B [ 1B ) (s, )@ ) ]
0
r 2 1.2 2
<B[ [ 1Bz IQ P llots, )l ]
0
2 T 2 1.2
<E[ sup flo(s a( [ 1B mzan 45) 1% [ an]
t€[0,T] 0
) i T 2,
. 2
<E| sup (s, )% T2 ( / 1B, W a1, 217 45) " 1Q% 1,0 |
t€[0,7T] 0
_p_ 1
< T2 62 |[ol| % Q% P, o)

where in the last line we used (6.4]).

By combining Lemmawith Lemma with ¥ = Bwv, we see that %’fw € (A
and
—~ T 1
B[ sup 7ty ] SE [ IBOUIQH 0 ]
t€[0,T) 0

P 1 9 2
S T2 ||Q2 s my V5 -

If Up € L*(2; H), f € L*(2 x [0, T]; V*), Q% € % (H), then we may argue as in
Theorem [1| to conclude that (6.3]) has a unique solution with

T
B[ [ 10 ds+ sup U200
0 t€[0,T]

T R .
SE| / I£I- ds + 1Uollzr] + 772 1Q% 1, oty 0]

Hence, the solution operator .7 maps . to itself. An application of the previous
bound with f = 0, Up = 0 shows that it is a contraction, if T is small. We thus
have a unique solution for 7' small and since the interval of existence does not
depend on the size of the data f,Up, we may extend it to a global solution.

We summarize the result in the following theorem:
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Theorem 5 (Existence and uniqueness) If Uy € L*(2;H), f € L*(92 x
[0, T]; V™), Q: € L (H), and B € L=($2; LP([0,T); £ (H, £ (H)))) for some p >
2, then there exists a unique solution U € L*(£2 x [0,T]; V) N L*(£2;%4(0,T); H))
to the problem

Remark 8 This approach extends easily to a semilinear equation of the form
dU(t) + A@Q)U(t)dt = F(t,U(t))dt + B(t, U(t)) dW(¢t)
under appropriate global Lipschitz assumptions on the nonlinear operators F', B.

Remark 4 Under the hypotheses of Section[5] and by assuming that for some p > 2
the following bound holds uniformly in w,

T
(/0 1By i) 2S5

we may extend the results of Theorem [4] to the case of linear multiplicative noise.

A Connection between the semigroup framework and the variational
framework

In this appendix we outline how to switch between the Gelfand triple and semigroup frame-
works. This is based on [7, Chapt. XVIIL.3], [I2, Appendix F], [9], and [5].
Recall that

& J*
v aEg Ly

where J and J* are dense embeddings and & is the Riesz isomorphism. We want to modify
the operator A introduced above, under the hypothesis_that it is deterministic and time-
independent, so that it becomes an unbounded operator A from H into H. Define

DA)CH={veV:Ave J®(H)},
and the new operator A by

A:D(A) Cc H— H,
D(A) = J(D(A)),
A= Y(J*)"tas L

A is thus an unbounded densely defined linear operator, positive definite because of the co-
ercivity of the bilinear form. If the bilinear form a(-,-) associated to A is symmetric and J
is a compact embedding, then Ais self-adjoint, boundedly invertible, with compact inverse
A-1:= JA~1J*®, and this implies that we can use the spectral theorem in order to define
the semigroup and fractional powers of A. Alternatively, we can argue that such an operator
is the generator of a strongly continuous semigroup of contractions and such a semigroup is
holomorphic, as outlined in [II, Theorem 1.52], and it is hence possible to define fractional
powers of A. In order to simplify the notation, we finally omit the embeddings and denote A
by A.

For the other way around, i.e., how to switch from the semigroup framework to the Gelfand
triple framework, we refer to [12] Appendix F, Remark F.0.6].
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