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Stochastic reaction—diffusion equations on networks

M. KovAcs AND E. SIKOLYA

Abstract. 'We consider stochastic reaction—diffusion equations on a finite network represented by a finite
graph. On each edge in the graph, a multiplicative cylindrical Gaussian noise-driven reaction—diffusion
equation is given supplemented by a dynamic Kirchhoff-type law perturbed by multiplicative scalar Gaussian
noise in the vertices. The reaction term on each edge is assumed to be an odd degree polynomial, not
necessarily of the same degree on each edge, with possibly stochastic coefficients and negative leading
term. We utilize the semigroup approach for stochastic evolution equations in Banach spaces to obtain
existence and uniqueness of solutions with sample paths in the space of continuous functions on the graph.
In order to do so, we generalize existing results on abstract stochastic reaction—diffusion equations in Banach
spaces.

1. Introduction

We consider a finite connected network, represented by a finite graph G with m
edges ey, ..., e, and n vertices Vi, ..., V,. We normalize and parametrize the edges
on the interval [0, 1]. We denote by I"(v;) the set of all the indices of the edges having
an endpoint at v;, i.e.,

rwv;) = {] e{l,...,m}: ej(O) =V; orej(l) =Vi}.

We denote by ® := (¢;)xm the so-called incidence matrix of the graph G, see Sect.
2.1 for more details. For T > 0 given, we consider the stochastic system written
formally as
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wj(t,x) = (cju’j)/(t,x) +dj(x) - u’j(t,x)
— piXuj(t,x)+ fit, x,u;,x))
+hj(t,x,uj(l,x))%(t,x), te0,T], xe(©,1), j=1,...,m,
wj(t, Vi) = ue(t,Vv;) =:ri (1), te(0,T], Vj,Lel'(vy), i —1 n,
Fi(t) = [Mr(t)];
+ZJ 1¢11M1C1(Vz)u (,Vvi)

+gi(t, ri (1) Bi (1), te,T],i=1,...,n,
u;j(0,x) = u;(x), xel0,1], j=1,....,m,
ri(0) =1, i=1,...,n,

(1.1
where (B;(¢));e[0,7] are independent scalar Brownian motions and (w (¢));e[0,7] are
independent cylindrical Wiener processes defined in the Hilbert space L2(0, 1; 1 jdx)
for some w; > 0, j = 1,...,m. The reaction terms f; are assumed to be odd
degree polynomials, with possible different degree on different edges and with possibly
stochastic coefficients and negative leading term, see (4.8). The diffusion coefficients
gi and h; are assumed to be locally Lipschitz continuous and satisfy appropriate
growths conditions (4.11) and (4.13), respectively, depending on the maximum and
minimum degrees of the polynomials f; on the edges. These become linear growth
conditions when the degrees of the polynomials f; on different edges coincide. The
coefficients of the linear operator satisfy standard smoothness assumptions, see Sect.
2.1, while the matrix M satisfies Assumptions 2.1 and i, j =1, ..., m, are positive
constants.

While deterministic evolution equations on networks are well studied, see, [3-6,
15,20,26,30-32,37,38,42-44,46,47,51-54] which is, admittedly, a rather incomplete
list, the study of their stochastic counterparts is surprisingly scarce despite their strong
link to applications. In [11], additive Lévy noise is considered that is square integrable
with drift being a cubic polynomial. In [14], multiplicative square integrable Lévy
noise is considered but with globally Lipschitz drift and diffusion coefficients and
with a small time dependent perturbation of the linear operator. Paper [10] treats the
case when the noise is an additive fractional Brownian motion and the drift is zero. In
[17], multiplicative Wiener perturbation is considered both on the edges and vertices
with globally Lipschitz diffusion coefficient and zero drift and time-delayed boundary
condition. Finally, in [16], the case of multiplicative Wiener noise is treated with
bounded and globally Lipschitz continuous drift and diffusion coefficients and noise
both on the edges and vertices.

In all these papers, the semigroup approach is utilized in a Hilbert space setting
and the only work that treats non-globally Lipschitz continuous coefficients is [11],
but the noise is there is additive and square-integrable. In this case, energy arguments
are possible using the additive nature of the equation which does not carry over to
the multiplicative case. Therefore, we use an entirely different toolset based on the
semigroup approach for stochastic evolution equations in Banach spaces [56]. For
results on classical stochastic reaction—diffusion equations on domains in R", we
refer, for example, to [9,12,19,21,49]. The papers [35,36] introduce a rather general
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abstract framework for treating such equations using the above-mentioned semigroup
approach of [56]. Unfortunately, the framework is still not quite general enough to
apply it to (1.1). The reason for this is as follows. One may rewrite (1.1) as an abstract
stochastic Cauchy problem of the form (SCP). The setting of [35,36] requires a space
B which is sandwiched between some UMD Banach space E of type 2 where the
operator semigroup S generated by the linear operator A in the equation is strongly
continuous and analytic and the domain of some appropriate fractional power of A.
The semigroup S is assumed to be strongly continuous on B, a property that is used in
an essential way via approximation arguments (for example, Yosida approximations).
The drift F is assumed to be a map from B to B and assumed to have favorable
properties on B. In the abstract Cauchy problem (SCPn) corresponding to (1.1), such
a space B given by (4.27) plays the role of B. Here B is the space of continuous
functions on the graph that are also continuous across the vertices (more precisely,
isomorphic to it). But then the abstract drift F given by (4.14) does not map B to
itself unless very unnatural conditions on the coefficients of f; are introduced. One
may consider the larger space £¢ introduced in Definition 4.1, where continuity is
only required on each edge (but not necessarily across the vertices). Then F given
by (4.14) maps £¢ to itself and F still has favorable properties on £¢ and £€¢ is still
sandwiched the same way as 3. The price to pay for considering this larger space is
the loss of strong continuity of the semigroup S generated by the linear operator A of
(SCPn) on £¢. However, the semigroup will be analytic on £¢. This property can be
exploited in various approximation arguments that do not require strong continuity,
see, for example, [39]. Such arguments are used in the seminal paper [19], where a
system of reaction—diffusion equations are studied but, unlike in the present work, with
adiagonal solution operator, and polynomials with the same degree in each component
(see [19, Remark 5.1, 2.]). While the framework of [19] is less general than that of
[35,36], the approximation arguments in the former do not use strong continuity. We
therefore prove abstract results (Theorems 3.6 and 3.10) concerning existence and
uniqueness of the solution of (SCPn) in the setting of [56], similar to that of Theorems
4.3 and 4.9 in [35,36], but without the requirement that S is strongly continuous
on the sandwiched space and using similar approximation arguments as in [19]. The
assumption on F, in particular, Assumptions 3.7(5), is also more general than the
corresponding assumptions in [19] and [35,36] so that we may consider polynomials
with different degrees on different edges.

The main results of the paper concerning the system (1.1) are contained in Theorems
4.7 and 4.10. In Theorem 4.7, we show that there is a unique mild solution of (1.1)
with values in £¢. While, as we explained above, we cannot work with the space B
directly, in Theorem 4.10 we prove via a bootstrapping argument that the solution, in
fact, has values in B; that is, the solution is also continuous across the vertices even
when the initial condition is not.

The paper is organized as follows. In Sect. 2, we collect partially known semigroup
results for the linear deterministic version of (1.1). For the sake of completeness, while
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the general approach is known, we include the proof of Proposition 2.3 in Appendix
A and the key technical results needed in the proof Proposition 2.4, which is the
main result of this section, in Appendix B. In Sect. 3, we prove two abstract results,
Theorems 3.6 and 3.10, concerning the existence and uniqueness of mild solutions
of (SCP). In Sect. 4, we apply the abstract results to (1.1). In order to do so, in Sect.
4.1 we first prove various embedding and isometry results and, in Proposition 4.4, we
prove that the semigroup S is analytic on £¢. Section 4.2 contains the main existence
and uniqueness results concerning (1.1), see Theorems 4.7, 4.8 and 4.10, 4.11. In the
latter cases, we treat separately the models where stochastic noise is only present in
the nodes.

2. The heat equation on a network
2.1. The system of equations

We consider a finite connected network, represented by a finite graph G with m edges
e, ..., ey andn vertices vy, . . ., V,. We normalize and parameterize the edges on the
interval [0, 1]. The structure of the network is given by the n x m matrices ®* := (qS;;)

and ®~ = (q)i;) defined by

1, ifej(l) =V,

1,ife;(0) = v;,
?if = J ! 21
¢‘/ { 0, otherwise, 2D

0, otherwise,

and ¢l.; = {

fori =1,...,nand j = 1,...,m. We denote by €;(0) and e;(1) the 0 and the 1
endpoint of the edge €;, respectively. We refer to [32] for terminology. The n x m
matrix ® := (¢;;) defined by

d:=dT —d~

is known in graph theory as incidence matrix of the graph G. Further, let '(v;) be the
set of all the indices of the edges having an endpoint at v;, i.e.,

rv)={je{l,....m}: €;(0) =v;ore;(l) =v;}.

For the sake of simplicity, we will denote the values of a continuous function defined
on the (parameterized) edges of the graph that is of

f=f . fw " e(Clo. )" = C([0,11,C")

at 0 or 1 by fj(v;) if €;(0) = v; or €;(1) = v;, respectively, and f;(v;) := 0
otherwise, for j = 1, ..., m.
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We start with the problem

wj(t,x) = (cju’j)’(t,x) —pju;t,x),t>0, xeO, j=1,....m, (a)

wi(t,vi) = ug(t,V;) =:ri(t), t>0,Vj,lel(v),i=1,....n, (b)
Fi(t) = [Mr()];

+Z_’1'-1:1 ¢,~j,ujcj(v,~)u/j(t,vi), t>0,i=1,...,n, ()

u;(0, x) = u;(x), xe€l0,1], j=1,...,m, )

ri(0) =i, i=1,...,n, (e)

(2.2)

on the network. Note that ¢ () and uj (¢, -) are functions on the edge € of the network,
so that the right-hand side of (2.2a) reads in fact as

o 0 0 .
(Cj”j)(tv')za Cjﬁ”j (t, ), t>0, j=1,...,m.

The functions cy, ..., ¢, are (variable) diffusion coefficients or conductances, and
we assume that

0<c;eC[0 1], j=1,....m.
The functions pq, ..., pn, are nonnegative, continuous functions, hence
OEPJGC[O,I], j=1,...,m.

Equation (2.2b) represents the continuity of the values attained by the system at the
vertices in each time instant, and we denote by r;(¢) the common function values in
the vertex i, fori = 1,...,nand ¢t > 0.

In (2.2¢), M := (bjj), ., is a matrix satisfying the following set of assumptions.

Assumption 2.1. The matrix M = (b;;)  is

nxn
1. real, symmetric;
2. fori # k, bix > 0, that is, M has positive off-diagonal;
3.

bi,-+2bik<0, i=1,...,n.
ki

On the right-hand-side of (2.2c), [Mr(t)]; denotes the ith coordinate of the vector
Mr(t). The coefficients

O<pj, j=1,....,m

are strictly positive constants that influence the distribution of impulse occuring in the
ramification nodes according to the Kirchhoff-type law (2.2c¢).
We now introduce the n x m weighted incidence matrices

P = (@) and D, = (@;;)
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with entries

oF = {Mjcj(Vi), ife;(0) =v;, and - {Mjcj(vi), ife;(1) =v;,
- 0, otherwise, - 0, otherwise.

2.3)
With these notations, the Kirchhoff law (2.2¢) becomes

F(t) = Mr(t) + <I>$u’(t, 0) — d,u'(t, 1), t>0. 2.4
In equations (2.2d) and (2.2e), we pose the initial conditions on the edges and the
vertices, respectively.

2.2. Spaces and operators

We are now in the position to rewrite our system (2.2) in form of an abstract Cauchy
problem, following the concept of [31]. First we consider the (complex) Hilbert space

m
Ey =[] L*0. 1; p;dx)
j=1

as the state space of the edges, endowed with the natural inner product

m 1 uj v
(u,v)E, :=Z/O uj(x)v;(x)ujdx, U= < ), v = ( ) € k.
j=1

Um Um

Observe that E» is isomorphic to (L2(O, 1))'" with equivalence of norms.

We further need the boundary space C" of the vertices. According to (2.2b), we will
consider functions on the edges of the graph whose values coincide in each vertex,
that is, that are continuous in the vertices. Therefore, we introduce the boundary value
operator

L: (C[0,1)" Cc E, — C"
with

D(L) = {u € (C[0, 1D : uj(v;) = ue(Vj), ¥j, L €T(vi), i =1,...,n};

Lu = (r1, ,,_,rn)T ceC", r= uj(v;) forsome j e I'(v;), i =1,...,n.
2.5)

The condition u(t,-) € D(L) for each t+ > 0 means that (2.2b) is satisfied for the
function u.
On E», we define the operator

flgd)-m 0

Amax = . (26)

0 i (emgy) = pm
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with domain ”
D(Apar) i= (Hz(O, 1)) N D(L). 2.7

This operator can be regarded as maximal since no other boundary condition except
continuity is imposed for the functions in its domain.
We further define the so called feedback operator acting on D(A,4x) and having
values in the boundary space C" as
D(C) = D(Amax);
Cu =} u'(0) — o u'(1). (2.8)

With these notations, the Kirchhoff law (2.2¢) becomes
F(t) = Mr(t) + Cu(t), t >0,

compare with (2.4).
We can finally rewrite (2.2) in form of an abstract Cauchy problem on the product
space of the state space and the boundary space,

& = Ey x £2(C") (2.9)
endowed with the natural inner product
(U, V)g, :=(u,v)g, + (r,q)cr forU,Ve&, U=(}),V= (5)

where

n

(rq)en =) rigi

i=1

is the usual scalar product in C".
We now define the operator matrix A, on &, as

Amax 0
Ay = ( p M) (2.10)
with domain
D(A) = {(*) € D(Apax) x C": Lu =r}. (2.11)

We use the notation .4, because the operator will be later extended to other L”-spaces,
see Proposition 2.4.
Using this, (2.2) becomes

{ Uty =AU(), t >0, (2.12)

uo =(y),

withu = (Up,...,Up) ,r=(....6)".
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2.3. Well-posedness of the abstract Cauchy problem

To prove well-posedness of (2.12), we associate a sesquilinear form with the op-
erator (A, D(A»)), similarly as, e.g., in [16] or (for the case of diagonal M) in [42]
and verify appropriate properties of the form. Define

m 1 m 1
aU, V)= /0 pje o (x)gh(x)dx + /0 1 pj(0u(x)v; (x)dx
j=1 j=1
(2.13)
—(Mr, q)cn, forU = (%), V = (g)
on the Hilbert space & with dense domain
D)=V = [U —("):ue (Hl((), 1))m ND(L), reC", Lu= r}. (2.14)

The next definition can be found, e.g., in [48, Sec. 1.2.3].

Definition 2.2. From the form a—using the Riesz representation theorem—we obtain
a unique operator (3, D(B)) in the following way:

DB):={UeV:3Ve&stalU,H)=(V,H), VH € V},
BU = —V.
We say that the operator (B, D(B)) is associated with the form a.

Proposition 2.3. The operator associated withthe form a(2.13)—(2.14) is (A2, D(A2))
from (2.10)—(2.11).

Proof. See the proof of Proposition A.1. g

In the subsequent proposition, we will prove well-posedness of (2.12) not only on
the Hilbert space & but also on LP-spaces, which will be crucial for our later results.
Therefore, we introduce the following notions. Let

m
E,:= 1_[ LP(0, 1; widx), pell,o0],
j=1

and
Ep = E, x P (C"), (2.15)

endowed with the norm

m
WUIE = 3110 1.y, Ine U= () €€py ue Ep.reC, pell oo,
j=1

1Ule,, ::max{ max llujllo(0,1): ,Jnax |r,-|}, U=(")€Ex, u€Ex,reC".

.....

We now state the main result regarding well-posedness of (2.12). The proof uses a
technical lemma that is in Appendix B.
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Proposition 2.4. Let M satisfy Assumptions 2.1.

1. The operator (Ay, D(Ay)) defined in (2.10)—(2.11) is self-adjoint and posi-
tive definite. Furthermore, it generates a Co analytic, contractive, positive one-
parameter semigroup (15(t));>o on &.

2. The semigroup (12(t));>0 extends to a family of analytic, contractive, positive
one-parameter semigroups (1,(t));>0 on &, for 1 < p < oo, generated by
(Ap, D(A))). These semigroups are strongly continuous if p € [1, 00) and
consistent in the sense that if g, p € [1, 0o] and q > p, then

T,(OU = T,()U for U € &,. (2.16)

Proof. To prove part 1 of the claim observe that the form a is symmetric since M is
real and symmetric, see the proof of [44, Cor. 3.3]. By mimicking the proofs of [44,
Lem. 3.1] and [42, Lem. 3.2], we obtain that the form a is densely defined, continuous
and closed. As a consequence of Assumptions 2.1 we have that M is negative definite.
Now using that ¢; > 0, p; > 0, j = 1,...,m, it is straightforward that the form
a is also accretive. Hence, by [48, Prop. 1.24., Prop. 1.51, Thm. 1.52] we obtain
that (A,, D(A)) is densely defined, self-adjoint, positive definite, dissipative and
sectorial. All these facts imply that it generates a Co-semigroup (72(t)),>¢ on &
having the properties claimed.

Applying Lemma B.1 and the properties of A, from part 1, we can use [22,
Thm. 1.4.1] and &, < &, if ¢ > p to obtain all the statements in part 2 but the
analyticity of the semigroups. To prove this we apply [24, Thm. 4.1] with the assump-
tion — M positive definite. We can mimic the proof step by step, but we have to modify
the spaces and operators appropriately to consider them in the vertices as well. We
only point out the crucial definition of the space Wj, that should be

[V oo < 1, 1% |00 < 1, and ¥ takes a constant

(v ) o0 n.
Whe : {(")E(C ®)NL (R))XR'valued/vforx=O,l ..... m; r = {y,}"

Thus, we obtain that the semigroup 7, on & admits Gaussian upper bound (see also
[16, Thm. 2.13]). Since 7, is analytic by part 1, we can apply [7, §7.4.3] (or [8,
Thm. 5.4]) and obtain that 7, is analytic for each p € [1, co]. O

Here and in what follows the notion of semigroup and its generator is understood in
the sense of [ 1, Def. 3.2.5]. That s, a strongly continuous function 7" : (0, co) — L(E),
(where E is a Banach space and L(E) denotes the bounded linear operators on E)
satisfying

@ T(t+s)=T@)T(s),s, t >0,

(b) there exists ¢ > 0 such that | T(¢)|| < c forall t € (0, 1],

(¢) T(t)x =0forall > 0 implies x =0
is called a semigroup. By [1, Thm. 3.1.7], there exist constants M, @ > 0 such that
T ()| < Me® forall t > 0. From [1, Prop. 3.2.4] we obtain that there exists an
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operator A with (w, 00) C p(A) and
o
R(, A) = / e MT()dt (A > ),
0

and we call (A, D(A)) the generator of T. The semigroup is strongly continuous or
Co, thatis, T: [0, o0) — L(E) and

Tt+s)=TWT(), s, 1=0,
T0)=1d
if and only if its generator is densely defined, see [1, Cor. 3.3.11.]. According to [1,

Def. 3.7.1], we call the semigroup analytic or holomorphic if there exists 6 € (0, %]
such that T has a holomorphic extension to

¥ :={z € C\ {0}: |argz| < 0}

which is bounded on Xy N{z € C: |z] < 1} forall 8’ € (0, §). We say that an analytic
semigroup is contractive when the semigroup operators considered on the positive
real half-axis are contractions.

We can also prove—analogously as in [42, Lem. 5.7]—that the generators (A,
D(A})) for p < oo have in fact the same form as in &, with appropriate domain.

Lemma 2.5. For all p € [1, 00) the semigroup generators (A,, D(A))) are given
by the operator defined in (2.10) with domain
m
DA, =1(}) € l_[ w2P(0, 1; widx) ND(L) | xC": Lu=r¢. (2.17)
j=l1
As a summary, we obtain the following theorem.
Theorem 2.6. The first order problem (2.2) considered with A, instead of Ay is well-
posed on Ep, p € [1,00), ie., for all initial data (Lr‘) € &, the problem (2.2) admits
a unique mild solution that depends continuously on the initial data.

3. Abstract results for a stochastic reaction—diffusion equation

Let (2, %, P) is a complete probability space endowed with a right continuous
filtration F = (%;)¢p0,7] for a given T > 0. Let (Wy (¢))/¢j0,77 be a cylindrical
Wiener process, defined on (€2, .%, IP), in some Hilbert space H with respect to the
filtration IF; that is, (W (¢))e(0,71 18 (:%1)1€j0,71-adapted and for all 1 > s, W (1) —
Wy (s) is independent of .Z;.

First, we prove a generalized version of the result of M. Kunze and J. van Neerven,
concerning the following abstract equation

dX(@t) =[AX@)+ F(t, X)) + f(t, X(@)]dt + G, X())dWg(t),t € (0, T];
X(0) =§,
(SCP)
see [35, Sec. 3].
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In what follows, let E be areal Banach space. Occasionally—without being stressed
—we have to pass to appropriate complexification (see, e.g., [41]) when we use sec-
toriality arguments. If we assume that (A, D(A)) generates a strongly continuous,
analytic semigroup S on the Banach space E with ||S(r)|| < Me®', t > 0 for some
M > 1and w € R, then for o’ > w the fractional powers (o' — A)* are well-defined
for all @ € (0, 1). In particular, the fractional domain spaces

E® :=D((& =AY, lulle := (@ = D%, ueD( 4% @1

are Banach spaces. It is well known (see e.g. [27, §I1.4-5.]) that up to equivalent
norms, these space are independent of the choice of '
For o € (0, 1), we define the extrapolation spaces E~% as the completion of E

under the norms |[u||—q := ||(@’ — A) " %ul|, u € E. These spaces are independent of
@' > w up to an equivalent norm.
We fix EV := E.

Remark 3.1. If w = 0 (hence, the semigroup S is bounded), then by [28, Proposition
3.1.7] we can choose o’ = 0. That is,

E* Z D((-A)%), «a€]0,1),

when D((—A)%) is equipped with the graph norm.

Let E€ be a Banach space, || - || will denote || - ||[gc. For u € E€ we define the
subdifferential of the norm at u as the set

Aull == {u* € (E)": llu*ll(gey = 1 and (u, u*) = 1} (3.2)

which is not empty by the Hahn-Banach theorem.
We introduce the following assumptions for the operators in (SCP).

Assumptions 3.2.
(1) Let E be a UMD Banach space of type 2 and (A, D(A)) a densely defined,

closed and sectorial operator on E.
(2) We have continuous (but not necessarily dense) embeddings for some 6 € (0, 1)

E? < E¢ < E.

(3) The strongly continuous analytic semigroup S generated by (A, D(A)) on E re-
stricts to an analytic, contractive semigroup, denoted by S¢ on E€, with generator
(A€, D(A9)).

(4) Themap F: [0, T]x Q2 x E€ — E€iscontinuous in the first variable and locally
Lipschitz continuous in the third variable in the sense that for all » > 0, there
exists a constant Lg) such that

IF(t, @, u) — F(t,w, )| < LY Ju— v
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forall ||u||, |lv|| < rand (¢, w) € [0, T]x 2 and there exists a constant Cr o > 0
such that

|F(t,w,0)|| <Cro, t€[0,T], weR.

Moreover, for all u € E€ the map (¢, w) — F(t, w, u) is strongly measurable
and adapted.
Finally, for suitable constants a’, ' > 0 and N > 1 we have

(Au+ F(t,u+v),u*) <a'(1+ v + b'llu]]

forallu € D(A|gc), v € E€ and u™ € 9| |u]|, see (3.2).

(5) For some constant k3 > 0, the map F: [0,T] x @ x E¢ — E~*F is globally
Lipschitz continuous in the third variable, uniformly with respect to the first
and second variables. Moreover, for all u € E€ the map (7, ®) +—> F (t, w, u)is
strongly measurable and adapted.

Finally, for some d’ > 0 we have

|F(t, 0, w)| gy < d’ (1+ [lul)) (3.3)

for all (r, w,u) € [0, T] x Q2 x E€.

(6) Let y(H, E~*¢) denote the space of y-radonifying operators from H to E~*¢
for some constant k; > 0, see, e.g., [35, Sec. 3.1]. Then the map G: [0, T] x
Q x E¢ — y(H, E7*¢) is locally Lipschitz continuous in the sense that for all
r > 0, there exists a constant Lg) such that

IG(t, @, 1) — G(t, @, V)l (. pvo) < L& lu — vl|

for all ||lu||, |lv|| < r and (¢, w) € [0, T] x 2. Moreover, for all u € E¢ and
h € H the map (¢, ) — G(t, w, u)h is strongly measurable and adapted.
Finally, for some ¢’ > 0 we have

1
IG(t, @, Wy, Eo) < ¢ (1 + [lul)¥ (34

for all (r, w,u) € [0, T] x Q2 x E€.

For a thorough discussion of UMD Banach spaces we refer to [13]. Banach spaces
of type p € [1, 2] are treated in depth in [2, Sec. 6]. In particular, any L”-space with
p € [2,00) has type 2. However, the space of continuous functions on any locally
compact Hausdorff space is not a UMD space.

Remark 3.3. Assumptions 3.2(1)—(4) and (6) are—in the first 3 cases slightly modified
versions of—Assumptions (A1), (AS), (A4), (F’) and (G’) in [35]. Assumption 3.2(5)
is the assumption of [35, Prop. 3.8] on F. The main difference is that here the semi group
S¢ is not necessarily strongly continuous on £ but is analytic and that the embedding
of E? < E€ is not necessarily dense.
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Instead of (3.4) in Assumption 3.2(6), one may assume a slightly improved estimate
1
G @, )y .£v0) = ¢ L+ ulp¥*

for some small ¢ > 0 depending on the parameters, as it is stated in (G”) of [35]. For
simplicity, we chose not to include the small & explicitly because to prove our main
results it will not be needed.

We use that E is of type 2 in a crucial way e.g. in the first step of the proof of Theorem
3.6, (3.33) and (4.41), obtaining that the simple Lipschitz and growth conditions for
the operator G in Assumption 3.2(6) suffice, see [56, Lem. 5.2].

Remark 3.4. In Assumptions 3.2(3), we use the fact that since § is analytic on E and
by Assumptions 3.2(2), D(A) C E? < E€ holds, S leaves E€ invariant. Hence, the
restriction S¢ of S on E€ makes sense, and by assumption, S¢ is an analytic contraction
semigroup on E€. Using [1, Prop. 3.7.16], we obtain that this is equivalent to the fact
that the generator A¢ of S¢ is sectorial and dissipative. Note that since S¢ is not
necessarily strongly continuous, A€ is not necessarily densely defined.

However, one can easily prove that (A, D(A€)) is the part of (A, D(A)) in E€. By
the definition of the generator (see [1, Def. 3.2.5]) we have that for A > O and u € E¢

o0 o0
R(,\,AC)uzf e—“SC(t)udzzf e MS(Huds.
0 0

By Assumptions 3.2(2), the last integral also converges in the norm of E. Thus,
R(A, Au = R(x, A)u, AL>0, uckE°.

The inclusion D(A) C E€ implies that in this case also R(:, A)u € E°€ is satisfied.
Hence, we conclude that

RO, A9u = R(OL, Alg)u, » >0, u € E°.

Since A > 0 and u € E€ were arbitrary, the equality (A¢, D(A®)) = (A|gc, D(A|Ec<))
holds.

Recall that a mild solution of (SCP) is a solution of the following integral equation

t - t

X(@t) = S(z)g+/0 S(t —s) (F(s, X () + F(s, X(5))) ds +/0 St —$)G(s, X(5))dWg (s)

= SOE+S*FC, XD +S*F(, X)) + S oG, X)) (@) (3.5
where

t
Sx f(1) =/ S@t — s) f(s) ds
0

denotes the “usual” convolution, and

t
Soglt)= /0 St —s)g(s)dWr (s)
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denotes the stochastic convolution with respect to Wy . We also implicitly assume that
all the terms on the right hand side of (3.5) are well-defined.

The following result is analogous to the statement of [35, Lem. 4.4] but with the
semigroup S¢ being an analytic contraction semigroup on £ which is not necessarily
strongly continuous. The main difference in the proof is the use of a different approx-
imation argument as the one in [35] uses the strong continuity of S on E€ (the latter
denoted by B there) in a crucial manner.

Lemma 3.5. Let S¢ be an analytic contraction semigroup on E€. Let x € E¢ and
F:[0,T] x Q x E¢ — E€ satisfy condition (4) of Assumptions 3.2, and denote
by C := max{a’,b'}. Assume that u € C((0,T]); ES) N L0, T; E) and v €
C([0, T1 E®) satisfy

t

u(t) = S°(t)x + f St —s)F(s,u(s) +v(s))ds, Vtel0,T]. (3.6)
0
Then
t
lu(o)| < e (nxn + / C (1 + v IDY ds) , Vtel0,T]. 3.7
0

Proof. Let A€ be the generator of S, that is a sectorial and dissipative operator (see
Remark 3.4) and fix v € C([0, T] E°) satisfying (3.6). Thus we can use methods from
the proofs of [18, Prop. 6.2.2] and [19, Lem. 5.4]. Taking . € p(A€), we introduce
the problem on E€

z(t) = Az(t) + F(t, z(t) + v(t)), t > a, z(a) =ARM, A)x =:x;. (3.8)

First take a = 0. Since x; € D(A€) and A€ is sectorial, by [39, Thm. 7.1.3(i)] this
problem has a unique local mild solution in C([0, 8], E€)) for some § > 0, called
u;.s, satisfying

t
W s(8) = S° ()% + / SC(t — $)F (s, 45.5(5) + v(s)) ds (3.9)
0

for ¢t € [0, 8]

We now set a = § and take u; 5(8) instead of x; in (3.8). Since u; s(§) satisfies
(3.9) with t = § and S¢ is analytic, we obtain that u) s(5) belongs to D(A¢). Hence,
by [39, Thm. 7.1.3(1)], there exists ¢ > 0 and a unique local mild solution of (3.8) in
C([8, 6 + €], E€), called u; ¢, satisfying

t
upe(t) = S (. 5(8) +/ St —$)F(s,up¢(s) +v(s))ds, rel[s,8+e¢l
§
Defining

u; 5(t), tel0,4],
Up,a ‘=
uy¢(t), te(,6+¢]
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yields a solution uy o, € C([0, o], E€) of (3.8) witha = 0 and ¢ = § + €. Again,
uy. () can be taken as initial value for problem (3.8) with @ = «, and the above
procedure may be repeated indefinitely, up to construct a noncontinuable solution
defined in a maximal time interval [ (x;). As in [39, Def. 7.1.7] we define by 7 (x;)
as the union of all the intervals [0, o] such that (3.8) has a mild solution u; o on this
interval belonging to C ([0, «], E€). Denote by

T(x;) :=supI(xy)
and
U max (1) 1= up o (1), if t € [0, ] C 1(x)

which is well defined thanks to the uniqueness part of [39, Thm. 7.1.3(1)].

In the following, we first show that the desired norm estimate (3.7) holds for the
maximal solution u) max on I (x;). At the end we will be able to prove that I (x;) =
[0, T].

Fix now ¢ € I(x;). Then by definition, there exists &« > 0 such that r € [0, «] and
U max () = uy «(t) holds for the mild solution u) , € C([0, «], E€) of (3.8). For the
sake of simplicity, we denote u; := u; q.

Rewriting (3.9) for u) we obtain that for ¢ € [0, «]

t

t
ux(t)zSc(t)xA+/ SC(t—$)F (s, uy(s)+v(s))ds =: Sc(t)xk+/ SC(t—s) fo(s) ds,
0 0

where f5(s) = F(s,uy(s) + v(s)). Since f5, € C([0,«], E) and by definition,
u(0) = x; € D(A®) holds, we can apply [39, Prop. 4.1.8] and obtain that u, is a
strong solution of (3.8) in the sense of [39, Def. 4.1.1]. This means, that there exists
a sequence (uy ») C C([0, a], E) N C([0, @], D(A®)) such that

Ui = Upy  ton — AUy n =t frn — frin C((0, a], E€) (3.10)

holds, as n goes to infinity. Using that u; , € CL([0, «], E®), we have by [29,
Thm. 17.9] that

d .
g 1rn Ol = (o @), upn()), forall u; ()" € dllupa (@)l

Hence, for all u;_,, (t)* € d|lus ()],

d '
E”uk,n(t)” = (ALuk,n(t) + fk,n(f)s u)»,n(t)*>
= (AU (1) + F(t, up n(t) + (1)), up (1))
+ (1) — F(t,up n(t) +0(@)), up n(0)*) + (frn(t) — fr.(0), up n(0)*).

Using the assumption on F, we obtain that

d / /
g el = a (14 @ IDY + b llur @)
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+ 1 fr = FCoupn +V)cqo,n, ey + 1 fon — Frllcqo,n,Ee)
< C - lua I+ C -1+ o@D + exn (3.11)

with
En = Ifx — FC,upn +V)cqo,n, ey + | fan — fallcqo,n, ee)-

By Gronwall’s lemma from (3.11) we have
t
i n )] < e Juzn (O)[+C / eCU (1 4 o) IDY ds e rog5 0. (3.12)
0

Observe that by the continuity of F' and (3.10), we have that
e&xn— 0, n— oo.

Hence, letting n — oo in (3.12) and using (3.10) we obtain

t

lus ()] < e€ - |l +C~e“/0 (1 + o) DY ds.

Since A€ generates a contraction semigroup, ||x; || < ||x|| holds, and we obtain that

t
IIMA(I)IISGC'I'<IIXII+/O C -1+ HY ds>, t €0,al,

hence
T
lusa@®] < e <||x||+/ C- 1+l Y ds>, tef0,el.  (3.13)
0

Since ¢ € I (x;) was arbitrary, and the right-hand-side of (3.13) does not depend on ¢,
we have

lim sup ||MA,max(t)|| < 00.
t—1(x;)

Using [39, Prop. 7.1.8] (and its corollary) it follows that the solution u; max is also
global, hence I (x;) = [0, T]. Thus, (3.7) holds for uj max and ¢ € [0, T'].

Finally, arguing as in the last part of the proof of [18, Prop. 6.2.2], we obtain (3.7)
for u(z). O

Following [19], for a fixed T > 0 and g > 1, we define the space
Vrg =L (Q; C(0,T]; E9YNL™0,T; E”)) (3.14)
being a Banach space with norm

lull?, :=FE sup [lu()9, u€ Vry,.
T.q
tel0,T]

This Banach space will play a crucial role for the solutions of (SCP).
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Theorem 3.6. Let T > 0, let 2 < q < o0 and suppose that Assumptions 3.2 hold
with
1 1
0+kr <1, 9+KG<§—N—q.
Thenforalls € LY(2, %o, P; E€) there exists a unique global mild solution X € Vr 4
of (SCP). Moreover, for some constant C4 7 > 0 we have

X1, < Cor (1 +EIEN7). (3.15)

Proof. We only sketch a proof as it is analogous to the proofs of [35, Thm. 4.3] and
[19, Thm. 5.3] with highlighting the necessary changes. We set

F(t,wo,u), if|ull <n,
F,(t,w,u) :=

F(t, w, ﬁ), otherwise.

We argue in the same way as in the proof of [35, Prop. 3.8(1)] which uses implicitly that,
according to Assumption 3.2(1), the Banach space E is of type 2, see also [56, p. 978].
The solution space will be V7 , defined in (3.14) instead of L7 (2; C([0, T']; £)) and
F,+ F instead of F,, we obtain that for each n there exists a mild solution X,, € V74
of the problem (SCP) with F,, instead of F' (see also the proof of [19, Thm. 5.3]). The
mild solution X, satisfies, for all ¢ € [0, T'], the integral equation

X (t) = S(OE+S*Fu(-, Xy (DO +S*F(, Xy (N O +S0G(, Xu()) (1), (3.16)

almost surely.
We proceed in a completely analogous fashion as in the proof of [35, Thm. 4.3],
with E€ instead of B. Instead of [35, Lem. 4.4] we use Lemma 3.5 with

Up = Xn - S <& G(a Xn('))’ Up = S < G(a Xn('))’
and obtain that

lletn ||“1/qu =[S+ S* F(, Xu() + S = F(', Xn('))||(\]/m
SE sup [|S#F( Xy
1€[0,T]
'
+E sup |IS(¢)é —|—/ St —$)F (s, uy(s) + v,(s)) ds||?
1€[0,T] 0

SEIS # FCo X o 0.7 50)

+ Cor (1+EIEN +EIS GO, Xa O o 7.y ) -

Using that by Assumptions 3.2(2) E? < E€ holds, it follows from [56, Lem. 3.6]
witha = 1,A=0,n=60,0 =k that S % F(-, X,,(-)) € C([0, T], E°) is satisfied
and

IS * F(., Xn(Dlleqo,r1,E) < C(T) - IF(-, Xn( W pooo.7:£-7) (3.17)
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with C(T) — 0if T | 0. Using (3.3) and proceeding as in the proof of [35, Thm. 4.3],
we obtain that for each T > 0 there exists a constant C; 7 > 0 such that

IIXnII“’/w < Cqr (L +E[&]). (3.18)

We remark that the estimates needed use only the continuity of the embedding E? <
E€. Once (3.18) has been established we can conclude, the same way as in the proof of
[19, Thm. 5.3] the existence and uniqueness of a process X € LY (2; L>°(0, T; E€))
with

X1l La(e:100,7: £¢yy < Cq.r (1 +EIENT) (3.19)

such that for r € [0; T],
X(1)=SOE+S* FC, X)) +S*xF(, X(-)(#) + S0 G(-, X())(1), (3.20)

almost surely, and thus, X is the unique mild solution of (SCP)in L? (2; L*°(0, T'; E)).

To prove the continuity of the trajectories of X we first note that the analyticity of
S on E€ immediately implies that (0, T] 2 t — S(t)& € E€ is continuous. Next, we
use [39, Pro. 4.2.1] and the continuity of F to obtain that

[0, T]1>t+—> S*F(, X(-)k) € EC

is continuous. Using [56, Lem. 3.6] as above, we obtain that S f(~, X() e C(0,T],
E€) holds. Applying analogous estimates as in the proof of [35, Thm. 4.3], we may
conclude that there exists C(T) > 0 such that

N
E ”S <& G(, X(‘))”C(q[O,T];E") =< C(T) (1 + ”X”Z‘I(Q;LE’O(O,T;EC))> .

Hence, it follows that
[0, T2t~ SoG(-, X(-)() € E€

is continuous almost surely. Thus, by (3.20) and the already established fact that
X € L9(2; L*>(0,T; E°)), we obtain that X € Vr, and by (3.19) the estimate
(3.15) holds. O

For our next result, introduce the following set of assumptions on the operators in
(SCP).
Assumptions 3.7.

(1) Let E be a UMD Banach space of type 2 and (A, D(A)) a densely defined,
closed and sectorial operator on E.
(2) We have continuous (but not necessarily dense) embeddings for some 6 € (0, 1)

E? < E° < E.
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The strongly continuous analytic semigroup S generated by (A, D(A)) on E re-
stricts to an analytic, contractive semigroup, denoted by S¢ on E€, with generator
(A€, D(A9)).

Themap F: [0, T]x Q2 x E¢ — E€is continuous in the first variable and locally
Lipschitz continuous in the third variable in the sense that for all » > 0, there

exists a constant Lg) such that

IF(t, @, u) — F(t, 0, v)| < L |ju — v]

forall [lu|l, ||v]| <rand(f, w) € [0, T]x 2 and there exists aconstant Cr g > 0
such that

IF(, 0,0 <Cro, 1€[0,T], we.

Moreover, for all u € E€ the map (f, w) — F(t, w, u) is strongly measurable
and adapted.
Finally, for suitable constants a’, ' > 0 and N > 1 we have

(Au+ F(t,u+v),u*) <a'(L+ oD + b'llu]]

forall u € D(A|ge), v € E€ and u™* € 9|u||, see (3.2).
There exist constants a”, b”, k, K > 0 with K > k such that the function
F:[0,T] x Q2 x E¢ — E°€ satisfies

(F(t,0,u+v) — F(t,w,v),u*) < a"(1+ [v]D& — 6" ||u| (3.21)
forallt € [0,T],w € Q,u,v € E€ and u* € 9||u|, and
IF @, v)ll <a”(1+ ¥

forallv € E°.

For some constant «z > 0, the map F: [0,T] x Q@ x E¢ — E~F is globally
Lipschitz continuous in the third variable, uniformly with respect to the first
and second variables. Moreover, for all u € E€ the map (¢, w) — F (t, w, u)is
strongly measurable and adapted.

Finally, for some d’ > 0 we have

|Ft, 0.w)| gy < d (1+ Jlul) (3.22)

for all (r, w,u) € [0, T] x Q2 x E€.

Lety (H, E~*9) denote the space of y -radonifying operators from H to E~*¢ for
some0 < k; < %, see, e.g.,[35, Sec.3.1]. Thenthemap G: [0, T]x Q2 x E€ —
y (H, E7*¢) is locally Lipschitz continuous in the sense that for all » > 0, there
exists a constant Lg) such that

IG(t, @, 1) — G(t, , V)l (. pvo) < L& llu — vl|
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for all |u||, |[v]] < r and (¢, w) € [0, T] x Q. Moreover, for all u € E€ and
h € H the map (¢, w) — G(t, w, u)h is strongly measurable and adapted.
Finally, for suitable constant ¢’,

k
IG(, @, )y, gy < ¢ (14 ul) ¥
for all (r, w,u) € [0, T] x Q2 x E€.

Remark 3.8. Assumptions 3.7(1)—(5) and (7) are—in the first 3 cases slightly modified
versions of—Assumptions (A1), (AS), (A4), (F’) and (G’) in [35]. Assumption (6) is
the assumption of [35, Prop. 3.8] on F. The main difference, besides the lack of strong
continuity of S on E€ and that the embedding E? < E° is not necessarily dense,
is that instead of (F”’) we impose a possibly asymmetric growth condition (3.21) on
F. This is necessary so that later when we apply the abstract theory to (1.1) we may
consider polynomial reaction terms with different degrees on different edges of the
graph. The growth condition on G in Assumption 3.7(7) is also different from the
linear growth condition on G in (G”) of [35] as it reflects the possibly asymmetric
growth condition on F'. It becomes a linear growth condition when k = K.

The following result is analogous to the statement of [35, Lem. 4.8] but with the
semigroup S¢ being an analytic contraction semigroup on E¢ which is not necessarily
strongly continuous and with the asymmetric growth condition (3.21) on F. Again,
the main difference in the proof is the use of a different approximation argument as
the Yosida approximation argument in [35] uses the strong continuity of S on E€ (the
latter denoted by B there) in a crucial manner.

Lemma 3.9. Let S€ be an analytic contraction semigroup on E€. Let x € E¢ and
F:[0,T] x Q x E¢ — E€ satisfy condition (4) and (5) of Assumptions 3.7. Assume
thatu € C((0, T]; ESYNL(0, T; E) and v € C([0, T] E°) satisfy

t
u(t) = S°(t)x + / St —s)F(s,u(s) +v(s))ds, Vrel0,T]. (3.23)
0
Then
3
sup flu@ll < x|l +¢ (1 + sup ||U(f)||) (3.24)
1€[0,T] 1€[0,T]

1

. avi
with ¢ = (%) .

Proof. We will proceed similarly as in Lemma 3.5. We denote by A the generator
of S¢, being sectorial and dissipative (see Remark 3.4) and fix v € C([0, T] E€)
satisfying (3.23). Hence, we can take A € p(A°), and introduce the problem on E€

2(1) = A2(t) + F(t, z(t) + v(t)), z(0) = AR(A, A)x =: x;. (3.25)
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As we have showed in the proof of Lemma 3.5, there exists a unique global solution
u) € C([0, T, E°)) of (3.25), satisfying
1

t
uk(t)zSC(t)xl+/ SC(t—$)F (s, uy(s)+v(s))ds =: S%t)x;;{—/ SC(t—s) fo(s) ds,
0 0

where f(s) = F(s,u;(s) + v(s)). Since fi € C([0, T], E) and by definition,
u)(0) = x, € D(A®) holds, we can apply [39, Prop. 4.1.8] and obtain that u, is a
strong solution of (3.25) in the sense of [39, Def. 4.1.1]. This means, that there exists
a sequence (1) ,) C C'([0, T1, E) N C([0, T, D(A)) such that

Uppn — U, ’/‘lk,n - Acuk,n = fk,n — fk in C([0, T], EC) (3.26)
holds, as n goes to infinity. Using that u; , € C]([O, T1, E€), we have by [29,
Thm. 17.9] that

d .
3 1trn Ol = (i @), upn(®)*), forall u; ()" € dlus,n (@]l

Hence, for all u;, ,,(1)* € dlux (1),

%Ilux,n(t)ll = (AU (t) + frn(t), us n(1)")
= (A%uy 0 (1), Uy 0 (1))
+ (F(t, upn (@) +v()) = F(t,v()), up n(0)*) + (F(t, v(1)), s n(t)")
+ (o) = F(t, up n (@) +0@), ws.n(®)*) + (fin(®) — fo @), upn()).

Using now the dissipativity of A€ (see Remark 3.4) and the assumptions on F, we
obtain that

d
37 1t Ol = 24" (1 + v D* = b w0 ()]*

+ 1 fn — FCupn +V)lcqon.ge) + 1 fan — fallcqo,n, e

K
<2d" (1 + sup Ilv(S)||> = 0" urnOIF + exn (3.27)
s€[0,7T]

with
enn = IIfa = FCoupn +0)llcqon, ey + I fan — fillcqo,, ¢y
By the continuity of F and (3.26), we have that

&xn— 0, n— oo (3.28)

We now fix n € N and define ¢(¢) := |lu; ,(¢)|| and

1

k

K
y i=|2d" <1+ sup IIU(S)I|> + &an
s€[0,T]
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Then ¢ is absolutely continuous and by (3.27)
¢' (1) < =b"p)* + v

holds almost everywhere. We will prove that

1

2\ k
(1) = lixell + (ﬁ) vy, t€[0,T], (3.29)

where x, = u; ,(0). Assume to the contrary that for some 7y € [0, T']

1

2\ ¥
w(lo)>llx¢||+<ﬁ> ) (3.30)

Since ¢(0) = ||x, ||, we have that fo € (0, T']. Let ¢ : I — R be the unique maximal
solution of

V@0 ==b"y "+
Y(to) = @(to) — llxgll.

We can use [35, Cor. 4.7] with ut(t) = ¥ (1), u=(t) = ¢(1),
[y ==b"u* +y*

and the assumption u™ (f9) + [|x, || < u™ (to). This implies that u™ (1) + [ xe|l < u™ (),
that is,

Y () + lIxpll < @), forallt € 1 N0, to]. (3.31)
Using the same arguments as in the proof of [35, Lem. 4.8] we obtain that 0 € I and

1

Y(t) > <%>k -y, telNn]o, .

This implies by the definition of v that ¥'(t) < 0; hence, ¥ is decreasing. Combining
this together with (3.31) and (3.30) it follows that

1

2\ %
Xl = @(0) = ¥ (0) + lIxpll = ¥ (10) + llx | = ¢(20) > <—> Y+ lxpll,

b//
I\ T
0> <ﬁ> Y,

Thus, we have proved (3.29). Since n was arbitrary, we obtain that for all n € N

hence

which is a contradiction.

1
k

| K
2\ K
IIMA,n(t)IISIIM,\,n(O)II-i-(—) | 24" (1+ sup IIU(S)II> +ern | o 1€[0,T]

b” 5€l0,T]
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Letting n — o0, by (3.26) and (3.28) we conclude that

4a’ \ ¥ *
s (O < llxall + < b ) |1+ sup Jlu)l) , t€I[0,T]

s€(0,T]

Finally, using the same argument as at the end of the proof of [18, Prop. 6.2.2], we
obtain that for any 7, the net {u;, ()} e p(ac) is a Cauchy-netin £¢; hence, itis convergent
and the limit is u(¢). This yields (3.24). O

The next result is a generalized version of that of Kunze and van Neerven which was
first proved in [35, Thm. 4.9] but with a typo in the statement and was later corrected
in the recent arXiv preprint [36, Thm. 4.9].

Theorem 3.10. Let T > 0,2 < g < oo and suppose that Assumptions 3.7 hold with

1 1
0+kp<1, 04k, <—-———.
2 q
Then for all £ € L1(Q2, Fo, P; E°) there exists a global mild solution X € Vr 4 of

(SCP). Moreover, for some constant Cy 7 > 0 we have
IIXII[{/T_q < Cqr (1+E|EN).

Proof. We can proceed similarly as in the proofs of [35, Thm. 4.9] and [19, Thm. 5.9].
We set

Git,w,u), i full <n,

G,(t,w,u) .= .

G(t,w, ﬁ), otherwise.
We obtain by Theorem 3.6 that for each n there exists a global mild solution X, € V7 4
of the problem (SCP) with G, instead of G (see also the proof of [19, Thm. 5.5]).
Using (3.16) and setting

up =X — S0 Gu(, X (+), vy =S80Gu(-, Xu(9)
we obtain that

a1y, = ISCE + S5 F( Xu () + S % FC. XaCDIY,,

<E sup IS F(, Xo( )
t€l0,T]

t
+E sup [SOE + / S(t = $)F (s, tn(s) + v (5)) ds ¢
te[0,T] 0

o q
S CO) - BIFC XaOM s g 7. v, + EIEN (3.32)

1
AN LIS 0 Gute Xa ()2
+ b + ” <& n(', "(.))”LC’O(O,T;E‘) B
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where < denotes that the expression on the left-hand-side is less or equal to a constant
times the expression on the right-hand-side. In the last inequality we have used estimate
(3.17) with C(T) — 0if T | 0 and Lemma 3.9 with u = u, and v = v,.

As in the proof of [35, Thm. 4.3] with E€ instead of B, we obtain that for each
T > 0 there exist a constant C;. > 0 such that

T
EIIS © Ga s Xa (Dl 150 SE/ 1t Xa OV oyt (333)

T
SE [ (1+IX01) @
0
=@ (1+ 1%, ).

where in the second inequality we have used Assumptions 3.7(7) and we have C'(T') —
O when T | 0. Combining this with (3.22) and (3.32) we obtain that there are positive
constants Co, C1 and C»(T) such that

1Xlld, < Nl + loally, < Co(T) + CIEIENT + Co(DIXallY,

with C2(T) — 0as T | 0. The proof can be finished as that of Theorem 3.6. O

4. A stochastic reaction—diffusion equation
4.1. Preparatory results

In order to apply the abstract result of Theorem 3.10 to the stochastic reaction—
diffusion equation, we need to prove some preliminary results regarding the setting
of Sect. 2. We make use of the fact that the semigroups involved here all leave the
corresponding real spaces invariant (this follows from the first bullet in the proof of
Lemma B.1 and the corresponding Beurling—Deny criterion).

Definition 4.1. We denote by
= (C[0, ID™ x R"

the product space of continuous functions on the edges (not necessarily continuous in
the vertices) and denote its elements by

U= (%)e & withu € (C[0, 1D™, r e R".
The norm is defined as usual with

U llge := max {llullco,ipm, lIrlle<}, U =(¥) €&
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This space will play the role of the space E¢ in our setting. We recall that for
p € [1, 00] the operators (A, D(A,)) are generators of analytic semigroups (see
Proposition 2.4) on the spaces &, defined in (2.15).

For0 <6 < 1let 5,9, be defined as in (3.1) for the operator .A, on the space &,.
4.1
We will need the following result on the fractional power spaces 5?,.

Lemma 4.2. For the fractional domain spaces Eﬁ definedin (4.1)and 1 < p < o0
arbitrary, we have that

(1) if0 <6 < % then
m
£ = ]‘[ W29P(0, 1; p;dx) | x R";
j=1

(2) if6 > %, then

m
[Two" 7. 1: pjdx) | x R™.
j=1

12

0
517

Proof. By Proposition 2.4, the operator (A, D(A)) generates a positive, contraction
semigroup on &,. Hence, we can use [7, Thm. in §4.7.3] (see also [25]) obtaining that
forany o’ > 0, @’ —.A), has abounded H* (X)-calculus for each ¢ > %. Proposition
2.4 implies that " — A, is injective and sectorial; thus, it has bounded imaginary
powers (BIP). Therefore, by [7, Prop. in §4.4.10] (see also [40, Thm. 11.6.1]), it
follows that for the complex interpolation spaces

£y =D — Ap) Z D@ — Ap). Eplo Z[D(Ay), Eplo (4.2)

holds with equivalence of norms. Denote

m
2,
Wo(G) = [ ] Wy (0. 15 ),
j=1

where Wo'P (0, 1; pjdx) = W2P(0, 15 e jdx) 0 Wy P 0, 1; pjdx), j = 1,...,m.
Hence, Wy(G) contains such vectors of functions that are twice weakly differentiable
on each edge and continuous in the vertices with Dirichlet boundary conditions. By
[45, Cor. 3.6],

D(Ap) = Wo(G) x R", 4.3)

where the isomorphism is established by a similarity transform of &,. Using general
interpolation theory, see e.g. [50, Sec. 4.3.3], we have that if 6 < #, then

m
[Wo(G) x R", &,], = [ [ W70, 15 pjdx) | x R™. (4.4)
j=1
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Hence, summing up (4.2), (4.3) and (4.4), for 8 < ﬁ

m
52 = 1_[ w2%-r (0, 1; widx) | xR"

j=1

holds.
Furthermore, using again [50, Sec. 4.3.3], for 6 > ﬁ we have that

m
[Wo(G) x R". &), = [ [T wo"" (0. 1: pjdx) | x R™. 4.5)
j=1

Hence, by (4.2), (4.3) and (4.5), for 0 > #

m
= [T We"" . 1: jdx) | x R
j=1

0
51?
holds. O

Corollary 4.3. For6 > ﬁ the following continuous embeddings are satisfied:
0
&y, > E = &p.

Proof. According to Lemma 4.2(2) we have that for 6 > ﬁ

m
0= | [T wo 7. 1: jdx) | x R”
j=1

holds. Hence, by Sobolev imbedding we obtain that for 6 > %
0 c
&, =&
is satisfied. The claim follows by observing that £¢ < &),. O

In the following, we will prove that each of the semigroups (7, (¢));>¢ restricts to
the same analytic semigroup of contractions on £€.

Proposition 4.4. For all p € [1,00], the semigroups T, leave £ invariant, and
the restrictions T,|gc all coincide that we denote by S¢. The semigroup S€ is an-
alytic and contractive on E€. Its generator (A°, D(A)) coincides with the part
(Aplee, D(Aplee)) of the operator (Aj,, D(Ap)) in E€ for any p € [1, oo].

Proof. First we will show that for each p € [1, oo], D(A,) C £ holds. If p € [1, 00)
it follows easily from (2.17) and Sobolev imbedding. For p = oo take U € D(Ax).
Then for any A > O there exists V € £ such that R(A, Ax)V = U. Using that the
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semigroup 7 is the extension of 75, to & by (2.16) and Es — &5 holds, by a similar
argument as in Remark 3.4 we obtain that V € & and R(A, A2)V = U € D(A).
The claim follows now by observing D(A,) C £€.

From Proposition 2.4, we know that foreach p € [1, oo] the semigroup 7, is analytic
and contractive. Hence, using the inclusion D(A,) C £ and [1, Thm. 3.7.19], we
obtain that 7, leaves £ invariant. By (2.16), we also have that the restrictions on £ all
coincide; thus, we may use S to denote this common restriction. It is straightforward
that S¢ is a contraction semigroup on £¢ since 74 is a contraction semigroup on £
and the norms on £¢ and £, coincide.

Using the same argument as in Remark 3.4, and the fact D(A,) C £¢, we obtain
that A° = A, |gc forall p € [1, ool

It remains to prove that S¢ is analytic. We now use that 7, is analytic on . That
is, by [1, Cor. 3.7.18], there exists » > 0 such that {is : s € R, |s] > r} C p(Ax)
and

sup |IsR(is, Aso)llg,, < o0. (4.6)
|s|>r
Since Axolge = A, the analogue of (4.6) also holds with A€ instead of Ay, and
with respect to the norm of £¢. Hence, using [1, Cor. 3.7.18] again, we obtain that the
semigroup S¢ generated by A€ on £¢ is analytic. O

4.2. Main results

We now apply the results of the previous sections to the following stochastic evolu-
tion equation, based on (2.2) (see [11, Sec. 2], [35, Sec. 5]). We prescribe stochastic
noise in the nodes as well as on the edges of the network.

Let (2, .%, P) be a complete probability space endowed with a right-continuous
filtration F = (.%;)s¢q0,17 for some T > 0 given. We consider the problem

wj(t,x) = (c.,-u’j)’(t,x) +d;j(x)- u/j(t,x)
— pj(x)uj(t,x)+fj(l,x,uj(t,x))
+ hj(t,x, uj(t,x))%(t,x), te0,T], xe(@©,1), j=1,...,m,
uj(t,vi) = ug(t,v;) =:r;i (1), te0,T], Vj,el'(vy), i=1,...,n,
ri (1) = [Mr@)];
+ZT:1 ¢iijCj(Vi)u/j(t,Vi)

+8i (6,7 (1)) Bi (1), te© Tl i=1,....n,
uj(0,x) =uj(x), xel0,1], j=1,...,m,
ri(0) =1, i=1,...,n.
4.7
Here Bi (t),i = 1,...,n, are independent noises; written as formal derivatives

of independent scalar Brownian motions (B;(t));c[0,7], defined on (2, .7, P) with
respect to the filtration F. The terms %, j =1,...,m, are independent space-time
white noises on [0, 1]; written as formal derivatives of independent cylindrical Wiener
processes (w; (t))re[o, 7], defined on (2, %, P), in the Hilbert space L%(0, 1; wjdx)
with respect to the filtration F.
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In contrast to Sect. 2, we add a first order term d (x) - u’j(t, x) to the first equation
of (2.2) assuming
d;j € Lip[0,1], j=1,...,m.

The functions f;: [0, T] x € x [0, 1] x R — R are polynomials of the form

2k;
fit o, x,n) = —aj(t,0, )T £ "aj it 0. 0m', neR, j=1,....m,
1=0
4.8)
for some integers k;, j = 1,..., m. For the coefficients we assume that there are

constants 0 < ¢ < C < oo such that

c=<aj(t,w,x) <C,

aji(t,w,x)| < C, forallj=1,....m, [ =0,...,2k;,
forall (¢, w, x) € [0, T] x Q2 x [0, 1], see [35, Ex. 4.2]. Furthermore, we suppose that
aj(t,w,-), aj(t,w,) € C[0,1], j=1,...m, 1 =0,...,2k;j,

and that the coefficients a;;: [0, T'] x 2 x [0, 1] — R are jointly measurable and
adapted in the sense that for each j and / and for each ¢ € [0, T'], the functiona; (¢, -)
is % @ Bjo,1)-measurable, where Bjo, 1] denotes the sigma-algebra of the Borel sets
on [0, 1].

Remark 4.5. The functions coming from the classical FitzHugh—-Nagumo problem
(see, e.g., [11])
fim =nn—Daj—mn), j=1,....,m,

with a; € (0, 1) satisfy the conditions above.

Furthermore, let

K = 2kpar + 1, k:=2kyin + 1, 4.9)
where kjqx = max kj, kpjp, = min k;.
j=1,..., m j=1,.., m

For the functions g; we assume
g [0,TIx QxR —-R, i=1,...,n arelocally Lipschitz continuous
in the third variable, uniformly with respect to the first 2 variables, and (4.10)
lgi(t,w,r)| <c(l+ |r|)% forall (t,w,r) €[0,T] x 2 xR 4.11)
where the constants k and K are defined in (4.9). We further require that the functions
g; are jointly measurable and adapted in the sense that foreachi andt € [0, T, g; (¢, -)

is #; ® Br-measurable, where B denotes the sigma-algebra of the Borel sets on R.
We suppose that

hj:[0,T]x Q2x[0,1] x R— R, j=1,...,m arelocally Lipschitz continuous
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in the fourth variable, uniformly with respect to the first 3 variables, and 4.12)
|hjt, w,x,n)| <c(l+ |n|)% for all (t, w,x,n) € [0, T] x [0, 1] x R. (4.13)

We further assume that the functions £ ; are jointly measurable and adapted in the

sense that for each j and # € [0, T, h (2, -) is %; ® Bjo,1] ® Br-measurable, where

Bio.11 and B denote the sigma-algebras of the Borel sets on [0, 1] and R, respectively.
We rewrite system (4.7) in an abstract form analogously to (SCP)

dX (1) = [AX (1) + F(t, X (1)) + F(t, X))t + G(t, X(1))dW(@), t € (0, T];
xX(0) =§.
(SCPn)
The operator (A, D(A)) is (Ap, D(A,)) for some large p € [2, 00), where p will
be chosen in (4.22), (4.25) and (4.35), (4.43) later. Hence, by Proposition 2.4, A is the
generator of the strongly continuous analytic semigroup S := 7,(¢) on the Banach

space &, and £, is a UMD space of type 2.
For the function F: [0, T] x Q x £ — £ we have

F(t,w,U) = (fl (”‘“’”)>, U= (;‘) € &, (4.14)

O
with
Fit,w,u): [0,1] - R™,
(Fi(t, @, 0)(x) := (filt, @, X, u1(x)), ..., fu(t, @, X, 4 ()",

tel0, T], we Q.
We now define 7 and G and after that we prove that they map between the appropriate
spaces as assumed in Sect. 3. Let

(FU)(x) := (?”), U = (Z) e (C'[0, 1™ x R", (4.15)
Rll

be defined as a map from (CL0, 1D™ x R to &, for any p > 1 with
]?m: [0,1] - R™,

~ d d T
(Fiu)(x) = <d1 (x) - (am) x),...,dnx) - <aum) (x)) . (4.16)

To define the operator G, we argue in analogy with [36, Sec. 5]. First define
H:= &

the product L?-space, see (2.9), which is a Hilbert space. We further define the mul-
tiplication operator I': [0, T'] x 2 x £ — L(H) as

F](tva)’-x7u(-x)) Omxn

-Y 4.17
05 xm [o(t, 0, 1) ( )

[I'(t, , U)Y](x) := < )
(m4n)x(m+n)
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for U = <Lrt> c E°and Y € H with

hi(t, w, x, up(x)) --- 0
'@, o, x,ulx)) = : .
O cte hm(t» w, X, um(x)) mxm
and
g1t,w,ry) - 0
Ia(t,w,r) = .
0 "'gn(tvwvrn) nxn

Because of the assumptions on the functions % and g;, I' clearly maps into L(H).
Let (A3, D(A3)) be the generator on H = &, see Proposition 2.4, and pick «,; €
(41—P %). Using Lemma 4.2(2) we have that there is an isomorphism

m
11650 > [ ] Ho* 0. 1: pjdx) | x R" =: Hy.
j=1
By Corollary 4.3, H; < £€ holds. Using Corollary 4.3 again, we have that the there

exists a continuous embedding
JiH1 = &p
for p > 2 arbitrary.
Let v > 0 arbitrary and define now G by

v—Ap)) G, w, U)Y :=j1(v—A)T'(t,w,U)Y, Uecé&, YeH.
(4.18)
Lemma 4.6.
1. Let p > 1 arbitrary. Then the mapping defined in (4.15) can be extended to a
1

linear and continuous operator from E€ into 5;7, that we also call F.
2. Letp>2andk; € (le %) be arbitrary. The operator G defined in (4.18) maps
[0,T1x Q x & into y (H, €, ).

Proof. 1. To prove the claim for F let p > 1 arbitrary and ¢ := (1 — %)_1. We
first investigate the operator F; defined in (4.16) and take u € (C'[0, 1])™,
v E (WO1 "4(0, 1))™ obtaining that for a constant ¢’ > 0

- m 1 m 1
[(Fiu,v)| = Z/O dj () (x)v; (x) dx| = —Z/O uj(x)(d;jv;) (x)dx
Jj=1 j=1

< ullcro,y - Ndllgwree o, 1yym - ||v||(W(;~q(0,l))m
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whered = (dy, ..., dy) and (-, -) denotes the duality of (W(;’q(O, 1))™. Hence,
for a positive constant c,

|(Fru, v)|
T < cllullcro,1pm-
Wy (0, 1))
Since (C[0, 17)" is dense in (C[0, 1])™, fl can be extended to a continuous
linear operator

i o,y — (g0, vy")

with

||ﬁ1u||( s cllullcro.ayn, u € (C[O, 1™, (4.19)

(W(:’q (0,1))m
By [55, Thm. 3.1.4] we have

Lemma 4.2 implies that
1 m
&5 =TT Wo . 1 pjdn) | x R" = (Wy 9 (0, 1)" x R"
j=1

holds, hence
1 1\ * 1 *
£, = (5;) ~ ((Wo’q(O, 1))'") x R".

By definition (4.15) of F and by the extension (4.19) of F) this means exactly
1

that F can be extended to a continuous linear operator from £¢ to £ ; 2 with

IFUI 1 <cllUllee, U e €. (4.20)
lg‘P

. We can argue as in [56, Sec. 10.2]. Using [56, Lem. 2.1(4)], we obtain in a similar

way as in [56, Cor. 2.2]) that j € y (H;, £p), since 2«; > % holds. Hence, by the

definition of G and the ideal property of y-radonifying operators, the mapping

g takes values in y (H, £,"9).

0
The driving noise process WV is defined by
w1 ([7 )
W(t) = , 4.21
(1) (1) (4.21)
Bn (1)
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and thus, OV())ef0,77 s a cylindrical Wiener process, defined on (€2, .%, IP), in the
Hilbert space H with respect to the filtration F.
Similarly to (3.14) for a fixed T > 0 and ¢ > 1 we define the space

Vrg =L (2 C(0,T]; E)NL>0, T; E))
being a Banach space with norm

IUIS, =E sup IUDIE, UeVrg.
A 1€[0,T]

This Banach space will play a crucial role for the solutions of (SCPn).
We will state now the result regarding system (SCPn).

Theorem 4.7. Let F, .7? G and W defined as in (4.14), (4.15), (4.18) and (4.21),
respectively. Let ¢ > 4 be arbitrary. Then for every & € LY1(Q2, Fy, P; E°) equation
(SCPn) has a unique global mild solution in Vr 4.

Proof. The condition ¢ > 4 allows us to choose 2 < p < o0, 6 € (0, %) and
K € (;11, %) such that

1
0> — (4.22)
2p
and
1 1
0<O+k;<=-——.
2 g

We will apply Theorem 3.10 with 6 and «, having the properties above. To this end
we have to check Assumptions 3.7 for the mappings in (SCPn), taking A = A, for
the p chosen above.
(a) Assumption (1) is satisfied because of the generator property of A, see Propo-
sition 2.4.
(b) Assumption (2) is satisfied since (4.22) holds and we can use Corollary 4.3.
(c) Assumption (3) is satisfied because of Proposition 4.4.
(d) To satisfy Assumptions (4) and (5) we first remark that the locally Lipschitz
continuity of F follows from (4.8). In the following, we have to consider vectors
U* e d||U| for U = (%) € E°. Itis easy to see that there exists U* € 9||U|| of
the form

0= (1)
with
u* S 8||u||(c[0’]])m and }’>)< S 3||r||gc>0.

Using that the functions f; are polynomials of the 4th variable (see (4.8)), a
similar computation as in [35, Ex. 4.2] shows that forall j =1, ..., m, and for
a suitable constant a’ > 0

fit,w,x,n4¢) -sgnn < da'(1+ ¢kt
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holds. Using techniques from [23, Sec. 4.3] we obtain that
(AU +Ft, U+ V), U <d 1+ |[V]g) +b|U]|ge

with K defined in (4.9) and for all U € D(Aplgc), V € £ and U* € 9||U|.
Following the computation of [35, Ex. 4.5], we obtain that for suitable positive
constants a, b, ¢ and for all (f, w,x) € [0,T] x Q2 x [0,1]and j =1,...,m,

[fit.w.x,n+0) — fi(t.o,x,0)] -sgnn < a— bt + c[g P!

holds. Using again techniques from [23, Sec. 4.3] (see also [19, Rem. 5.1.2 and
(5.19)], we obtain that for k and K defined in (4.9) K > k holds and

(Ft,o,U+ V)= F(t,0,V), U <a"(1+|V]e)* —b" Ul
forallr € [0, T],w € Q, U,V € £ and U* € 9||U||. Furthermore,
IF @, Vllge <a’(1+ |V )|g)® (4.23)

forall V € &£°.

To check Assumption (6) we refer to Lemma 4.6. This implies that F: & —
ETFF with kp = % Since F is a continuous linear operator, the rest of the
statement also follows.

To check Assumption (7) note that by Lemma 4.6, G takes values in y (H, £, Gy
with H = & and «, chosen above. We apply a similar computation as in the
proof of [56, Thm. 10.2]. We fix U, V € £¢ and let

R:=max {|[U]lge, | Vllee}.

Furthermore, we denote the matrix from (4.17) by

Mr(t, o, U) = (Fl(t’ow’ »u() r Omxn ) , forU = <u> €&°.
nxm 2(t, 0, 1) (mn)x (m+n) r

For R > O let

Lg(R) := max Lg (R), Lp(R):= max L, (R),
I<i<n ' I<j<m "’/

where the positive constants Lg, (R)’s and Ly, (R)’s are the corresponding Lip-
schitz constants of the functions g; and £, respectively, on the ball of radius
R, see (4.10) and (4.12). From the right-ideal property of the y-radonifying
operators and (4.18) we have that

[(=ANTC (G0, 0) =G 0, VI 3¢,

< |yt (=A7*| AN, @, U) =Tt 0, V)l £

y(H.E,"F)

= H] 1(=Ay)7r H}/(H.E;KG) IMrt, 0, U) = Mr(t, o, V)”LOO(([O_l])mXRYI.R(rn+n)><(1n+n))
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<|si(=A)7* ~max{Lg(R), Lp(R)} - U = Vllge .

¢ HwH.E;‘G>

Hence, we obtain that G : [0, T'] x £¢ — y(H, &) “G) is locally Lipschitz con-
tinuous.
Using the assumptions (4.11) and (4.13) on the functions g;’s and & ;’s and an
analogous computation as above, we obtain that G grows as required in Assump-
tion (7) asamap [0, T] x £ — y(H, E," ).

O

In the following, we treat the special case when h; =0, j =1, ..., m, thatis, there
is stochastic noise only in the vertices of the network. To rewrite equations (4.7) in
the form (SCPn), we define the operator G in a different way than it has been done in
(4.18).

Instead of the operator in (4.17) we define I': [0, T'] x Q x £¢ — L(&p) as

[0, @, U)Y] (x) = <0me O .

0n><m F2(t9 w, r)) (m+n)x(m+n)

forU = (:) e&andY € &, with

git,w,ry) - 0
Mot o, r) = : : :

O "'gn(tvwvrn)

nxn

Because of the assumptions on the functions g;, I" clearly maps into £(&,).

Now, let
R — (Omxm 0m><n>
Onxm Tnxn (m—+n)x (m+n)

Then forall p > 2, R € y(H, £,) with H = &, holds since R has finite-dimensional
range.
Now G: [0, T] x Q x £ — y(H, &,) will be defined as

G(t,w, U)Y :=T(t,w,U)RY, Ue€& YeH. (4.24)

In this case we obtain a better regularity in Theorem 4.7.

Theorem 4.8. Let F, .%, G and W defined as in (4.14), (4.15), (4.24) and (4.21),
respectively, and assume that hj = 0, j = 1, ..., m. Then for arbitrary q > 2 and
for every & € L1(Q2, %, P; £°) equation (SCPn) has a unique global mild solution
in Vqu.

Proof. We first chose p > 2 such that

1—1 1 4.25
Q<§ 5>> (4.25)
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Hence, we can take 0 satisfying

1 I 1

— <l < - ——.

2p 2 q
We will apply Theorem 3.10 with 8 having this property and x, = 0. To this end
we have to check Assumptions 3.7 again for the mappings in (SCPn), taking A =
A, for the p chosen above. This can be done in the same way as in the proof of
Theorem 4.7 up to Assumption (7). The latter can be easily checked for x; = 0 for
the operator G: [0, T'] x @ x £¢ — y(H, &) defined in (4.24). If U, V € £° with
[Ullge, IVIlge < r, then

IG(t. . U) = G(t.0, VI, i.e,) < IT(. 0. U) = T(t, 0. V)l ze,) - IRy,
< IRllyre, - LG - IU = Vllge,

where L(gr) is the maximum of the Lipschitz constants of the functions g; on the ball

{x e R: |x| = r} (see (4.10)) and [|R]ly (1,,) is finite.

Furthermore, applying (4.11), the last statement of Assumption (7) follows similarly
as above; hence, there exists a constant ¢’ > 0 such that

k
16, @, Dly.e,) < (14U |ge) ¥ (4.26)
forall (¢, w,U) € [0, T] x Q x &£. O

In the following theorem, we will state a result regarding the regularity of the
mild solution of (SCPn) that exists according to Theorem 4.7. We will show that the
trajectories of the solutions are actually continuous in the vertices of the graph; hence,
they lie in the space

B:={()eDL)xR": Lu=r}, 4.27)

where (L, D(L)) is the boundary operator defined in (2.5). The space 55 can be looked
at as the Banach space of all continuous functions on the graph G with norm

Ul = max supluj|=|Ulg, U=(})€DB.
j=1l,...m [0,1]

It is easy to see that
B= D(L)and B C &°. (4.28)

We can again prove the following continuous embeddings. In contrast to Corollary
4.3, also the first embedding will be dense.

Proposition 4.9. Let Ez defined in (4.1) for p € [1,00). Then for 6 > ﬁ the
following continuous, dense embeddings are satisfied:

8[9,<—>B<—>é‘p.
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Proof. According to Lemma 4.2(2), we have that for 6 > ﬁ

m
0= | TTwo" . 1: jdx) | x R (4.29)

j=1
holds. In [33, Lem. 3.6], we have proved that
B = (Col0, 1D™ x R", (4.30)

where Cyp[0, 1] denotes such continuous functions that are O at the endpoints of the
interval [0, 1]. Hence, combining this with (4.29) and using Sobolev imbedding, we
obtain that for 6 > ﬁ the continuous, dense embedding

& B
is satisfied. Using (4.30) again, we have B < &, and the claim follows. 0
To the analogy of Vr ,, we define forafixed T > Oand g > 1
V.4 = L7 (2 C((0, T1; B) N L¥(0, T; B))
being a Banach space with norm

IUI% = sup [UDIE, U eVrg.
Tq 1€[0,T]

In the following, we will show that the trajectories of the solution of (SCPn) lie in

B.

Theorem 4.10. Let F, F, G and W defined as in (4.14), (4.15), (4.18) and (4.21),
respectively. Let ¢ > 4 be arbitrary. Then for every & € L1(2, Fy, IP; E°) equation
(SCPn) has a unique global mild solution in Vr 4.

Proof. By Theorem 4.7, there exists a global mild solution X € Vr 4, that is,
X € LY(Q2; C((0, TT; EYN L0, T; ). (4.31)
This solution satisfies the following implicit equation (see (3.5)):
X(1) = SE+S % F(, X()(1) + S x FX(O)(1) + S0 G-, X)), (4.32)

where S denotes the semigroup generated by A, on &, for some p > 2 large enough,
* denotes the usual convolution, ¢ denotes the stochastic convolution with respect to
W. We only have to show that for almost all w € 2 for the trajectories

X() e C0,T]; BYNL*®(0,T; B) (4.33)

holds. Then X € 171[, is satisfied since the norms on £¢ and B coincide and (4.31) is
true. We will show (4.33) by showing it for all the three terms on the right-hand-side
of (4.32).
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We first fix 0 < o < % and n > 0 such that

N 1 1
m+ g p
holds. It is possible because of the assumption g > 4. Then, we choose k; € (;11, %)
such that

1
nN+ks <o—— (4.34)
q
is satisfied. We further fix p > 2 such that
1
— <. (4.35)
2p

(1) Using (4.28), we have that almost surely & € £ holds. Hence, using the analitic-
ity of S on £ (see Proposition 4.4) and the obvious fact D(A) C B (see (2.17)),
we have that almost surely

S()E e CU0,T]; ByNL™(0,T; B) (4.36)

also holds.
(2) For the deterministic convolution term with F in (4.32), observe that by the

choice of the constants 1 1
—<n<1l-- (4.37)
2p q

holds. We now apply [56, Lem. 3.6] witha = 1,0 = A = 0, ¢ instead of p and
for n. Hence, we obtain that there exist constants C > 0 and ¢ > 0 such that

IS # FC, X Olleqo.rpeny < CTAIFC XO)lla.r:e,)- (4.38)

Taking the gth power on the right-hand-side of (4.38), using Corollary 4.3 and
(4.23), we conclude that

T

IFC X7, = /0 I XEDIL ds
T

S/O I1F (s, X ()% ds

T
< fo (41X 5 ds

K-
S+ sup [[X@O)]e?).
t€l0,T]

Hence,

. . q . K‘q
16 FC. XODlle o ryem = €7 (1 +[€s[13PT] X @)l ge ) :
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By Proposition 4.9 and (4.37), we obtain that S x F(-, X(-)) € C([0, T]; B)
holds and for a positive constant C. > 0

IS * FCo X qo.71:8) < Cr - (1 + tes[l(.)lpT] ||X(t)||§;q> . (4.39)

Since we know by (4.31) that for almost all @ € Q2 the right-hand-side is finite,
we obtain that the left-hand side is almost surely finite.

For the deterministic convolution term with F in (4.32) we proceed similarly as
before. We apply [56, Lem. 3.6] witha = 1,2 =0,0 = %, q instead of p and
for n. We obtain that there exist constants C > 0 and & > 0 such that

IS * FXO)Dlleqorpen < CTEIFE O L (4.40)
L9(0,T;E, %)

Taking the gth power on the right-hand-side of (4.40) and using (4.20) we con-
clude that

~ T ~
IFx ) | Z/o IFE I, ds

LI(0,T;E, %) £y

T
5/ X% ds S sup |XD)%.
0 1€[0,T]

Hence,

IS * F(X ()|

q
cqorien = € sup X

1€[0,T]
By Proposition 4.9 and (4.37), we obtain that S * f(z’\f()) € C([0, T]; B) holds
and for a positive constant C;. > 0

IS % FXO e qo.rpm < Cr - sup X%,
1€[0,T]
Since we know by (4.31) that for almost all € 2 the right-hand side is finite,
we obtain that the left-hand side is almost surely finite.
We now prove that for the stochastic convolution term S ¢ G(-, X(-))
€C([0, T']; B) almost surely holds by showing that

E ”S ¢ g(v X('))”(é([O,T];B)

is finite. By (4.34), we can apply [56, Prop. 4.2] with A = 0, 8 = «,, ¢ instead
of p, a and n, obtaining that there exist ¢ > 0 and C > 0 such that

q
ENS©GC XD lcqo ryen

T
< crrs ["B s (-G x| o
0

(L2(0,t;H),E, %)
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In the following, we proceed similarly as done in the proof of [35, Thm. 4.3],
with N = 1 and g instead of p. Since £, is a Banach space of type 2 (because
&y is of that type), the continuous embedding

L*0.1; ¥y (H. £,°9)) < y(L*(0,1: H), £, ) (4.41)

holds. Using this, Young’s inequality and the growth property of G (see the proof
of Theorem 4.7), respectively, we obtain the following estimates

EIIS 0 GO, XG0 761,

ST / E|s = (=G X)) a
0

L2015y (H,E,"9))

T 2
— T¢ _ 2
=18 [ ([0 166, XD oy )

T b
eq —2a q
SN B [ 160, KON 0

T
S TGt / (L+ X (0)llge) K7 dr
0
1_ 1 kf{
SEA R (1 + ||X||{§Tq> :
Hence, for each T > 0 there exists a constant C7 > 0 such that
k
q K49
E S0 GO XD gy 61, = Cr - (1 + ||X||Vr_q> :
Using that % < 1, it follows that
q " q
ENS 0 G X g e < CF - (14121, ).
By Proposition 4.9 and (4.35) we obtain that for a positive constant C > 0

EIS 0 G XO)Ego. ) = Cr - (141215, ) (4.42)

is satisfied.

Finally, by (4.36), (4.39) and (4.42), we obtain (4.33), and hence, the proof is complete.
O

We again treat the case when h; = 0, j = 1, ..., m separately by defining the
operator G as in (4.24) to obtain better regularity for the solutions.

Theorem 4.11. Let F, ]?, G and VWV defined as in (4.14), (4.15), (4.24) and (4.21),
respectively, and assume that hj = 0, j = 1,...m. Then for arbitrary q > 2 and for
every & € L1(Q2, %y, P; £Y) equation (SCPn) has a unique global mild solution in
Vr.g-
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Proof. The claim can be proved analogously to Theorem 4.10 except for step (4). To
show that in this case S ¢ G(-, X(-)) € C([0, T]; B) almost surely holds we first fix
O<a< %andp > 2 such that

1 1
—<a— - (4.43)
2p q
holds (it is possible since ¢ > 2). We further choose n > 0 such that
1 1
—<n<o-—- (4.44)
2p q

is satisfied. Applying [56, Prop. 4.2] with & = A = 0 and ¢ instead of p, we have that
there exist ¢ > 0 and C > 0 such that

EIIS 0 GC X o,

< CqTSl]/O E ”s = (t—s5)"%G(s, X(S))||;(1/(L2(O,t;7-{),£1,) dz.

In the following we proceed similarly as done in the proof of [35, Thm. 4.3], with
N =1 and g instead of p. Since £, is a Banach space of type 2, we can use the
continuous embedding

L*(0,1; Y (H, £p)) = y(L*(0,t; H), Ep),

Young’s inequality and (4.26), respectively, to obtain the following estimates

T
. W4 < 189 N q
EIS 0G0 XL o 7pen ST fo Efs = = )76 X6D 20,1y ., O

T t 2
—2a 2
= TSqE/(; (/0 (t—s) G (s, X(S))H),(H,gp) ds) dr

q
T 2
—2a
< T (/(; t dt) E/(; G, X(f))”y(H & )

T
N T(%“’“"fEf 1+ 1X(0)lge) K9 dr
0

. k
< 7ametogtH (1+E sup IIX(t)II§Cq>.

t€l0,

Using that % < 1, we conlcude that there exists a constant C7. such that
1 q
EIS 0 Gl XD pyen < CF - (141215, )
holds. By Proposition 4.9 and (4.44) we obtain that for a positive constant Cr>0

ElS oG X(DIEqo.rp:8 < Cr - (1 + ll’f“@m)

is satisfied and thus

SoG(, X() € C(0,T]; B)

almost surely. 0
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Remark 4.12. If, in Theorems 4.10 and 4.11, the initial condition satisfies
& e L1(Q2, %y, P; B), then the global mild solution belongs even to L7 ($2; C([0, T1;
B)) instead of 1~/T,q. This follows from the fact that the semigroup S is strongly con-
tinuous on B which can be shown by a completely analogous argument as in [34,
Prop. 3.8].
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Appendix A. Proof of Proposition 2.3

We defined the form a in (2.13)—(2.14) as
mooal mo a1

a(U,V) = Z/o Mjcj(x)u;(x)g}(x)dx + Z/o wipj()ujvi(x)dx—
j=1 Jj=1

(Mr.q)en for U = (1), V = (§)
on the Hilbert space & with dense domain
D@=V:= {U —("Y:ue (Hl(o, 1))m ND(L), reC", Lu= r}.
The operator associated with a form is defined in Definition 2.2 as

DB):={UeV:3Ve&stalU, H) =(V,H)g, VH € V},
BU = —V.

The operator (Ay, D(A3)) from (2.10)—(2.11) is defined on &, as

Amax 0
= ()


http://creativecommons.org/licenses/by/4.0/
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with domain
D(A2) = {(}) € D(Amar) x C": Lu =r}.

Proposition A.1. The operator associated with the form a is (A, D(A3)).

Proof. Denote by (B, D(3)) the operator associated with a. Let us first show that
A> C B.Take U = (“) € D(Ay). Then for all H = (g) eV

m 1
a(U, H) = Z/O wjcj (u; (R (x)dx — (Mr, d)er
j=1

:Z[,u,jcju/jhj]o—Z/o uj(cju’j)/(x)hj(x)dx (A.1)
j=1 j=1
- (Mr, d)(C"

Using the entries (2.1) of the incidence matrix @, the first term above can be written
as

12 —
S~ [wsesulhg| = 307 mes @y — ¢ k).
j=1 j=li=1
Observe now that by the definition of V,
Lh=d
holds. Changing the sums, and using (2.3) and (2.8), we have that
m a1 n o m
3 [/L.,-cju/jh.,']o =34 (@) — o) = —(Cu d)cr.
‘ i=1  j=I

j=1

=—[Cul;

The second term in (A.1) is by definition (2.6)—(2.7) of (Ajax, D(Amax))
mo .
- Z./O /Lj(cju/j)/(x)hj(x)dx = —(Amaxl, h)Ezs
j=1

which makes sense because A, u € E>. Hence,

a(U, H) = —(Apaxu, h)Ez —{(Cu,d)cn — (Mr,d)cn
= —(AU, H)g,.

The proof of the inclusion Ay C B is thus completed.
To check the converse inclusion B C Ay take U = (%) € D(B5). By definition,

there exists V = (Z) € & such that

a(U, H) = (V. H)g, for all H = (3) eV,
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and BU = —V. In particular,

Z/ ,ujcj(x)u (x)h/ (x)dx — (Mr,d)c Z/ vj(x)h (X)) pjdx + (g, d)cn

(A.2)
for all H = ( ) € V, hence also for all A/ of the form
0
hi=|n | < j®row, hje HLO,1)
o
and Lh/ = d = Oc». From this follows that (A.2) in fact implies
1 1
/ wicj (x)u/j (x)h’j(x)dx = / v (X)hj(x)pjdx
0 0
forall j=1,...,m, h; € H}(0,1).
By definition of weak derivative this means thatcj-u’j e H 1(0, forallj =1,...,m.
Since 0 < ¢; € H'(0, 1), it follows that in fact u'; H'0,1) forall j =1,...,m.

‘We conclude that u € (HZ(O, l))m; hence, by U € V, also U € D(A3) holds.
Moreover, integrating by parts as in (A.1) we see—analogously to the first part of

the proof—that if (A.2) holds for some H = (Z) €V, then
mo o
-y /0 ey (Ol (0)dx — (Cu, dyer — (Mr, d)cr
=1

m 1 -
= Z/o vj(x)hj(x)pidx + (g, d)cn
j=1

That is,

for arbitrary H € V; hence, AU = —V = BU and this completes the proof. O

Appendix B. Proof of Proposition 2.4

We defined the spaces &, for p € [1, oo] in (2.15). In the subsequent lemma we
prove crucial properties of the semigroup (72(7));>o that will imply its extendability
to the spaces £,. The proof is similar to that of [42, Lem. 4.1 and Prop. 5.3] except
the fact that we have non-diagonal matrix M. Therefore, we give it in details.
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Lemma B.1. If Assumption 2.1 holds for M, then the semigroup (12(t));>0 on &,
generated by Ay, is sub-Markovian, i.e., it is real, positive, and contractive on Exo.

Proof. By [48, Prop. 2.5, Thm. 2.7, and Cor. 2.17], we need to check that the following
criteria are verified for the domain V of a, see (2.14):

e UcV=UcVandaReU,ImU) € R,
o U €V, U real-valued = |U| € V and a(|U|, |U]) < a(U, U),
e 0<UeV=1AUecVanda(lAU, (U —17T)>0.

It is clear that k € H'(0,1) if k € H'(0, 1). Further, if k is real valued, then
lk| € H'(0,1) and |k|' = sgnk - k/, and if 0 < k, then 1 A k € H'(0, 1) with
(LAkY =k - 1g<1y and ((k — DT =k - 11y

Take any

U=()eV, uc (Hl(O, 1))'" ND(L), reC", Lu=r

By definition we have u; = ();, 1 < j < m. It follows from the above arguments
that f € (H'(0, 1))'", and one can see that

Li=Lu=r

Hence, U € V. Moreover, the first two sums of a(Re U, Im U) are sums of m inte-
grals. Recall that all the weights are real-valued, nonnegative functions. Since all the
integrated functions are real-valued, and the third sum is the sum of real numbers, it
follows that a(Re U, Im U) € R. Thus, the first criterion has been checked.

Moreover, if U is areal-valued, then |u ;| = |ul;,1 < j <m,|r;| = |r|i,1 <i<mn,
and one sees as above that |U| € V. In particular, [|u|'|? = |u’|?, an.

m 1 m 1
a(U|,|U]) = Z/O u,-c,-<x>|u7,<x>|2dx+2/0 1y pj ) (0> dx—(M|r|, |r]).
j=1 j=1

(B.1)
Let us investigate the third term. For r real

(Mr, r) Zr,Zbkrk—ZZbkhrh

i=1 = i=1 k=1

and

n
(M]rl, Ir]) Z|rl|2b,k|rk| ZZbimm.
i=1

i=1 k=1

For i # k, by Assumption 2.1.(2) we have
birlrirk| > bixrirk.
Since

bii|riri| = bijriri, i=1,...,n,



Stochastic reaction—diffusion equations on networks

trivially holds, we obtain that (M|r|, |r|) > (Mr, r) for all r real, and by (B.1),
a(lU], U] < a(U, U).

Finally, take 0 < U = (¥) € V. Then

uy 1Auy
IAnu=1A1{ : = : )

”'m 1/\'um
with all the functions 1 Au; € H'(0, 1), hence 1 Au € (HI(O, 1))m. Clearly,
LOAu)=1ALu=1Ar,

i.e., 1 AU € V. Furthermore,

m 1
(AU W -1 =Y fo e (LAY @) (g — 1)) (odx

j=1
mo o

+Z/0 wipi (LA )= @)dx—(MA Ar), (r=1)F)
=1
m 1

=> /0 1y ju’s () L, <1y (0w () 1= 1y (x)dx
j=1

mo o
+Z/0 pjpjuj )L <1y (ouj(x)ly;>1y(x)dx
Jj=1

— (M AP, (r—1F)
—0— (M(1LAF), (r—1)7F).

Using Assumption 2.1 and [46, Ex. 4.44(3)], we conclude that M generates a sub-
Markovian semigroup; hence, by [48, Cor. 2.17], for r > 0

—(M(1Ar),r—1F) >0

holds. We have checked also the third criterion; thus, the claim follows. O
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