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Introduction

Regularity properties of solutions of stochastic differential equations have been studied
by many authors ([33, 13, 15, 8, 9, 11, 6]). However, with the exception of [33], who
works in LP-spaces with p > 2 and [4], who considers spaces of Martingale-type 2, most
of the optimal regularity results so far were obtained in Hilbert spaces.

In this work we consider equations of the form

dU(t) = AU(t)dt + BdWg(t), t €[0,7] ]
Up = &, & Fo-measurable (1)

where (A,D(A)) is the generator of a Cj-semigroup on a general separable Banach
space E, B a bounded linear operator from a separable real Hilbert space H into £ and
Wg(t) : H— L*(Q) a cylindrical Wiener process with Cameron Martin space H.

In particular this setting includes stochastic partial differential equation driven by space-
time white noise:

ou ow

E(t,a}):Lu(t,a:)jLE(t,x), x €[0,1], t €10,T],
u(0,z) =0, z € [0,1], (2)
u(t,0) = u(t,1) =0, t € 10,17,

where L is a uniformly elliptic operator of the form

Lf(x) = a(x)f"(z) + b(z) [ (z) + c(z) f(z), x€[0,1],

with coefficients a € C¢[0, 1] for some € > 0 and b, ¢ € L*°|0, 1]. We will especially study
the effect of additional properties of £, A and B on the regularity of the paths of the
solution of (1).

In particular we are aiming at extending the optimal regularity results known in Hilbert
spaces to the Banach space setting (precise statements are given below). To this end we
often assume

e A to be the generator of an analytic semigroup or of a Cy-group, in order to exploit
the smoothing effects of an analytic semigroup.



e B to be in y(H, E), the space of y-radonifying operators from H into E, which
take the place of Hilbert Schmidt operators in the Hilbert space case and ensure
the existence of Gaussian measures on F.

e Occasionally we assume that F has finite cotype which means geometrically that
E does not contain {7 ’s uniformly for all dimensions n.

This work is based on the theory of stochastic integration in Banach spaces due to [45].
Even though the problem of stochastic integration in Banach spaces was studied by
many authors (see e.g. [5, 8, 19, 18, 48]) this new approach however allows direct links
to deep results of functional analysis and operator theory (see [30, 58, 34]). For instance
it is well known that the very satisfactory results in Hilbert spaces are due to the It6
isometry. The approach in [45] now provides for the first time an analogon using the
v-norm of the integrand. The isometry then reads as follows (compare Section 2.1):

| [ ewawu| =iz 3

where g is a integral operator connected with the integrand ®. This isometry allows
us to apply results of operator theory for analyzing stochastic integrability by studying
the space of operators with finite y-norm.

This also enables us to transfer Hilbert space results to the Banach space setting as done
in Theorem 3.2.7 or Theorem 4.2.1 and to develop a self contained theory of stochastic
differential equations. We illustrate this theory by discussing examples as the one quoted
above. The work is organized as follows:

The first chapter collects some concepts from Banach space valued integration, proba-
bility theory, the notion of radonifying operators and the H*-functional calculus. Fur-
thermore we will develop the principle of y-boundedness as an analogon to the well
known R-boundedness (for references see the individual sections).

Chapter two outlines the concept of stochastic integration and solutions of (1) due to
[45].

In chapter three we show existence and regularity of solutions of (1). The main result
of this chapter is Theorem 3.3.1:
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Assume A to be the generator of an analytic semigroup and B to be a ~-radonifying
operator. Furthermore, without loss of generality, we can assume that A has a negative
growth bound. We show how time regularity interacts with space regularity: consider
the ‘space regularity’-parameter n > 0 and the ‘time regularity’-parameter 6 > 0. If the
two parameters then satisfy n + 60 < %, we have

1. The random variables U(t) take values in D((—A)") almost surely and we have
EIU() — U(s)laqayy < Clt = s By Vs € 0.7,
with a constant C' independent of B;
2. The process U has a version with paths in C?([0, T]; D((—A)7)).

In Section 3.3.2 this result will be carried forward to the setting where B is allowed to
be unbounded. These results allow us to analyze example 2 above.

As we will see in Theorem 3.3.1 in general we can only expect solutions in D((—A)"),
1 < 3, but not in D((—A)z). In Hilbert spaces this was observed in [15, Theorem 5.14].
However, in chapter four we use geometrical properties of E and the H*-calculus of

the operator —A to show precisely when maximal regularity, i.e. solutions with paths in
1
D((—A)z), is possible.

Let E have finite cotype and assume that —A admits y-bounded H*°-calculus of angle
0 <wl,(—A) < 7. Then the solution U of problem (SCP) has maximal regularity in the

sense that for all ¢ € [0, 7] we have U(t) € D((—A)2) almost surely and
1
E[[(=A)zU@)|1? < CIBI k) (4)
for a suitable constant C' independent of T'> 0, ¢t € [0,7], and B € v(H, E).

Also a characterization of the bounded H*-calculus is given in Theorem 4.2.4. As
the following characterization (see Theorem 4.2.4) shows, the boundedness or the H>-
calculus is essentially a necessary condition for maximal regularity.

Let both £ and E* have finite cotype, and let —A be a sectorial operator in E of angle
0 <w(—A) < 5. Then —A admits a bounded H*-calculus if and only if

dU(t) = AU(t) dt + z dWg(t), t>0,
U(0) =0,
and

dU(t) = AU (t) dt + 2© dWg(t), ¢ >0,

U(0) =0,
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have maximal regularity for all z € E and 2® € E® := D(A*), respectively.

In chapter five we assume A to be the generator of a Cp-group S. We give a characteri-
zation of the existence of solutions of (1) in terms of the boundedness of the H*-calculus.
If £ and E* have finite cotype we show in Theorem 5.3.1 that the following are equiva-
lent:

(a) The equations

dU(t) = AU(t) dt +xdWy(t), >0,
U(0) = 0,

and

dU(t) = AU (t)dt + 2 dWg(t), t>0,
(0) =0,

h

admit a weak solution in F resp. E® for all x € E resp. for all z©® € E©.
(b) A has a H*-calculus on each strip
So={AeC:|Re) <w}, w>wi(A).

In this chapter we also consider continuity of solutions and a detailed example for nonex-
istence for a certain class of stochastic differential equations (see Section 5.2).

Results of this work are also published in [20, 21].
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1. Preliminaries

1.1. Notations

Throughout this work E denotes in general a real separable Banach space with norm ||-||.
If F is another Banach space, L(FE, F') denotes the space of bounded linear operators
from E into F. In the case that £ = F' we simply write L(E). By E* we denote the
dual space of E, i.e. E* = L(E,R), and we write formally (-, ) for the duality. The dual
of an operator B we denote by B*.

For a closed and linear operator A defined on a subspace D(A) C FE we write (A, D(A))
or simple A. If (A, D(A)) is densely defined, i.e. D(A) is dense in E the adjoint operator
(A*,D(A")) is a linear operator from D(A*) into E* where D(A*) consists of all elements
x* € E* for which there is a y* € E* such that

(x*, Ax) = (y*, x) .
We then set A*z* := y*.

The resolvent set p(A) of A is defined as the set of all A € C for which (A—A) is invertible
and therefore defines a bijection from D(A) onto E. The set {(A\ — A)™t: X € p(A)} is
referred to as resolvent of A. We mostly write R(A, A) instead of (A — A)~".

The complement o(A) := C\ p(A) is called the spectrum of A. The spectral bound s(A)
is defined as sup{\ € o(A)}.

1.2. Bochner and Pettis integration

In this section we will recall two possibilities of vector valued integration in Banach
spaces.

At first we describe briefly the extension of Lebesgue integration to vector-valued func-
tions (see e.g. [23]).

Let (3,8, 1) be a o-finite measure space and E a Banach space. Consider functions
f 3 — E of the form

f&) =Y ails(s)
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where z; € E, S; € S,i=1,...,n (n € N). Those functions are called step functions.
Here and in the following the characteristic functional 1g of a subset S € ¥ is defined

as
1 ifses,

Ls(s) = {O else

A general function f : ¥ — FE is called strongly measurable, if there exists a sequence
(fa)nen of step functions with

T fus) = f(5)

pu-almost everywhere.

A function f : ¥ — E is called weakly measurable if the function (f,z*)(:) := (f(-), z*)
is measurable for all z* € E™*.

The famous Pettis measurability theorem (see [23, Theorem 2]) proves that a function
f X — FE is strongly measurable if and only if

1. the function f is weakly measurable,

2. f is almost surely separable-valued, i.e. there exists a N C S with u(N) = 0 such
that f(X\ N) is contained in a separable subspace of FE.

The integral of a step function f = >""  x;1g, is defined by
/ fdp = Z%M(Sﬂ
> i=1

A function f : ¥ — FE is called Bochner integrable, if there exists a sequence of step
functions (f,)neny with

i [ 14, = fldn=0.
n—oo E

/fdu = lim/fndu
) ey

exists and defines the Bochner integral of f.

In this case the limit

A strongly measurable function is Bochner integrable if and only if [, || f||du is finite.
For the integral [ flgdp we will also write [¢ fdu, S € X.

The Bochner integral shares many properties of the Lebesgue integral. Of importance

is the estimate
L/m%s/ﬂﬁw.
M b

Also the following theorem will be frequently used.

10



1.2. Bochner and Pettis integration

Theorem 1.2.1 Let E,F be Banach spaces and A : E D D(A) — F a closed linear
operator. Further let f : 3 — D(A) be Bochner integrable. If Ao f : ¥ — F is Bochner
integrable then

/Zf(s)du(s) € D(A) and
A [ Fe)ints) = [ A f)duts).

The second concept of vector valued integration is called the Pettis integration (see
[50, 55, 23]), which is a kind of weak definition of the integral. This intrinsic definition is
closely related to the definition of stochastic integration given later on. It gains impor-
tance by the coherences to Bochner integration and certain measurability conditions.

A function f : Y — FE is called Pettis integrable, if it is weakly measurable and if for all
subsets A € S there exists an element F4 € E such that for all * € E* we have

(Fp 1) = /A (f,2%)du.

In this situation we write

FA—/Afdu.

In the context of Pettis integration we will be interested in ‘weak’
properties of f. Let 1 < p < oco. A function f : ¥ — F is called weakly LP if it is
weakly measurable and the function (f, z*) belongs to LP(X) for all z* € E*.

In the literature ([55, Chapter 11.3], [23]) there are given many sufficient conditions for
a function f : ¥ — FE to be Pettis integrable. From [45, Preliminaris] we adopt the
following list:

e If f is Bochner integrable then it is also Pettis integrable and the integrals coincide.

o If f is strongly measurable and weakly L? for some p > 1, then f is also Pettis
integrable. If E is a separable Banach space then by the Pettis measurability
Theorem one can replace the strong measurability by the weak measurability of f.

e Pettis integrability can be characterized by properties of the Banach space E. We
have the equivalence of the following statements ([55, Proposition 11.3.4]):

1. E does not contain a subspace isomorphic to cg.

11
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2. For an arbitrary finite measurable space (3, S, i), each strongly measurable
function f : ¥ — E which is weakly L' is Pettis integrable.

e ([50, Theorem 3.4]) Let f : ¥ — E be Pettis integrable and weakly LP, 1 < p < 0o
and let ¢ satisfy 119 + é = 1. Then for g € L? the function gf is Pettis integrable
and defines a bounded operator Iy : L(X) — E by

Ig = / gfdu
by

where the integral on the right hand side is a Pettis integral.

1.3. Elements from probability theory

In this section we will give an excerpt from probability theory which fits in our setting.
The several parts can be found in various books on probability (cf. [1, 55, 29, 40]).

In the following let E be a real locally convex vector space and E* its topological dual.
Let B(E) be the Borel o-algebra, i.e. B(E) = o{B C E : Bopen } and (Q,F,P) a
probability space. I denotes an interval of the real line R.

An FE-valued random element is a F-B(FE)-measurable mapping from €2 into E. The
space of all those random elements will be denoted by L°(€, E). Suppose now that E is
a Banach space. For p > 0 let LP(Q, E) be the subspace of all X € L%(Q, E) for which

/Q X (@)|PdP(w) < oo

holds true. Elements of LP(), E') are called p-integrable or, in case p = 1 just integrable.

Identifying random elements which are almost surely equal, LP(2, E') becomes a Banach
space for p > 1 respectively a Hilbert space if p = 2.

1.3.1. Filtrations

Let (Q,}" , IP) be a complete probability space. A family of increasing sub-c-algebras
{Fi:t>0}of F: FsC Fy CF,0<s<t<ooiscalled a filtration. A filtration is
called a standard filtration if

1. Fy contains all sets N € F with P{N} = 0, and
2. Fi=()Fsforallt>0.

s>t

12



1.3. Elements from probability theory

1.3.2. Processes

A family X = {X(¢)}ier of E-valued random variables X (¢) defined on €2 is called a
stochastic process. If X (t) is JF; measurable, for any ¢ € I, then the process is called
adapted.

X can be viewed as a mapping from I x € into E. If we fix an w € €2, then the function
X(+,w) is called a path or a trajectory of X.

A stochastic process Y is called a wversion or a modification of X if

P{lweQ: X(t,w) #Y(t,w)} =0 foralltel.

1.3.3. Gaussian measures

Let 1 be a Borel measure on E. For x* € E* consider the mapping f,« : E — R: 2z —
(x,z*). For all z* € E* the image measure under the mapping f,~ will be denoted by
(w, %) == po fh.

A Gaussian measure on E is a measure whose image measure (u, z*) under each func-
tional x* € E* is a Gaussian measure on R.

1.3.4. Cylindrical measures and cylindrical processes

In this section we introduce a further g-algebra. If I' C E*, then the smallest o-algebra
on £ with respect to which all elements z* € T' are measurable will be denoted by

C(E,T) or simply by C(E) if I' = E*. In order to introduce cylindrical measures we will
recall the notion of cylinders.

Let {zf,...,25} C E*, B € B(R") and n € N. A set of the form
CZ’T x;f“B:{fL‘EE:((ZL’,[L’T),...,(ZL’,I’Z>)€B}

-----

is called a cylinder.

The set of all such cylinders forms an algebra C(E) on E but in general not a o-algebra.
The o-algebra o(C(E)) coincides with the o-algebra C(E). In polish spaces and so
in all separable Banach spaces the o-algebra C(E) coincides with B(E) (see e.g. [55,
Proposition 1.4]).

Set functions C(F) — R, which are o-additive on all o-algebras C(FE, A), where A is a
finite subset of E* are called cylindrical measures. The set of all such functions will be
denoted by M(E).

13



1. Preliminaries

A cylindrical process is defined as a family of linear operators (X):cjo,7] from E* into
the space L°(Q2) of real valued random variables, i.e. for all z* € E* and all t € [0, T7,
Xi(x*) is a real valued random variable.

Now (Xy)eqo,r) defines the family (14).c0,77 of cylindrical measures on C(E) by

------

The standard cylindrical Gaussian measure

A finitely additive set function v on C(F) is called a cylindrical Gaussian measure, if
for all 2* € E* the measure (v,z*) defined by (v,2*)(B) = v(Cy ), B € o(R) is a
Gaussian measure on R.

A cylindrical Gaussian measure as well as a Gaussian measure g is uniquely determined
by the corresponding characteristic functional:

ia") = [ explife.a”))duta)
—exp (iM(:ﬁ) _ %(Qm*,x*>) C reE
where
M) = [ fedn Q@)= [ frdu-2ra), e P

Here M : E* — R is a linear functional and @ € L(E*, E) is a positive symmetric
operator, where by a positive and symmetric operator ) € L(E*, E) we understand an
operator for which (Qz*, z*) > 0 and (Qz*,y*) = (Qy*,z*) for all x* y* € E* holds
true.

If M =0 we call the p a centered (cylindrical) Gaussian measure.

If 1 happens to be a Gaussian measure in the sense of 1.3.3 above then M is called the
mean and Q the (Gaussian) covariance operator.

Later on we will discuss under which conditions such an operator () is indeed the co-
variance of a Gaussian measure fi.

The cylindrical Wiener Process

Now we consider the case that £ = H is a real separable Hilbert space with scalar
product denoted by [, -]. As usual we will identify H* with H by the Riesz representation

14



1.3. Elements from probability theory

theorem. Set A = {hy,...,h,} where hy,..., h,, n € N are orthonormal in H. We
define a mapping ga : H — R" by g — ([g, hu], ..., [g, hn))-

A cylindrical measure on H is called a standard cylindrical Gaussian measure and will
be denoted by v# if ga(yf) := 4 o0 gi' is a standard Gaussian measure on R”, i.e. a
N(0,1) distributed Gaussian measure. Here I denotes the n-dimensional unit matrix.

Let (hp)nen be an orthonormal basis in H and ((3,(t))cr a sequence of independent
Brownian motions on a certain probability space (€2, F,P). We assume that (F3) is a
standard filtration with the properties (PF)

1. The Brownian motions (/3,(t))icr, n € N, are adapted, and

2. Fs and (B,(t) — Bu(s)), n € N are independent for 0 < s < t.

Consider now for a fixed T" > 0 the following family of operators
{(Wa(t) ke : H— L*(P), h—= Y Ba(t)[h, ).
n=1

One can easily verify that the series on the right hand side converges in L?(IP) and that
these operators are linear and bounded.

This process is called the cylindrical Brownian motion with Cameron-Martin-space H or
shortly the cylindrical Wiener Process and has the following characterizing properties:

1. For all h € H, {Wg(t)h}icp,r is real-valued {F;}-adapted Brownian motion;

2. For all s,t € [0,7] and g,h € H we have

E(Wi(s)g - Wu(t)h) = (s At)]g, hlm .

In the following we will shortly call Wy Fi-adapted.

Remark 1.3.1 If we denote the corresponding family of cylindrical measures on H by
{7H} >0 then v equals the standard cylindrical Gaussian measure v on H.

1.3.5. The Reproducing kernel Hilbert space

We have seen in Section 1.3.4 that we can define a cylindrical centered Gaussian measure
p on a separable Banach space E by a positive and symmetric operator @ € L(E*, E).
The aim of this section is to find a Hilbert space (Hg, [+, -]¢) continuously embedded in
E by an embedding ig : H — E such that p is just the image cylindrical measure of

15
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the standard cylindrical Gaussian measure v#@ (see [2, 15]). The presentation of this
subject follows [42, 43]. See also the references therein.

We define a scalar product on the range of @), denoted by Ran(Q), by

One can easily check that this defines indeed a scalar product. It is well defined since
if either Qx* = 0 or Qy* = 0 then surely [Qz*, QZ]Q = 0 because of the symmetry of
(). The positivity results from the positivity of ). To check that [, -] is definite assume
that [Qz*, Qz*]g := (Qz*,z*) = 0, then by the Cauchy-Schwarz inequality we have for
all y* € E*

(Qa",y")| < (Qu*,a%)2(Qy" )% = .
Therefore, Qx* = 0.

Now we complete Ran((Q)) with respect to |-, -|g. The resulting Hilbert space Hg, is called
the reproducing kernel Hilbert space (briefly RKHS). In the next step we will show that
the natural inclusion ¢ : Ran(@)) — FE extends to a bounded and actually injective
mapping i : Ho — E.

First we consider the mapping @ : E* — Ran(Q) — Hg with respect to the norm | - ||g
induced by [, -]o. This mapping is bounded since for all z* € E*

Q™[ = (Qz*, ") < ||Ql[[|"]|*.
Next we compute for y* € E*

(Qz%,y7) < [|Q="]lollQy"llo < Q= llQl|Ql ez meylly™ll-

By taking the supremum over all y* € E* with ||y*|| < 1 we obtain

Q2" z < Qe+ 1) [ Q2"

which shows that the inclusion Ran(Q) < E is bounded with respect to the scalar
product [-,-]o and admits a continuous extension to a mapping iq : Hy — E.

Set hy« = Qz* for 2* € E*. Then we have the identity
ighs = Q™
and we proceed by computing for all y* € E*
[P, hye] = (Q2™, y") = (iQha, y") = [ha=,igY"].
Since the elements h,«, * € E*, span a dense subset of Hy we have the identity

hy = izﬂ/*

16



1.3. Elements from probability theory

and thus
Qy" = iq(hy) = iq(igy”)
which shows that @ =g o ig).
Finally assume that for an element g € Hg we have igg = 0. Then for all y* € E*

19, <l = l9,i5y™] = (igg,y") = 0.
Again due to density we find g = 0 which means that i¢ is injective.

From the Hahn-Banach Theorem it follows that if E is separable, then E* is separable
in the weak™* topology. Since 7, is weak*-to-weakly continuous it follows that Hg is
weakly separable, and hence as a Hilbert space also separable.

In the following we will work rarely with the RKHS but with arbitrary real separable
Hilbert spaces. The justification follows from the following proposition. There it is
stated that the RKHS enjoys a certain minimality property relative to the factorization
ig o ig of Q.

Proposition 1.3.2 Let ) € L(E*, E) be positive and symmetric. Let H be a real separa-
ble Hilbert space and T € L(H, E) an operator with the property T oT* = Q). Then there
exists a unique linear bounded operator P : H — Hg such that the following diagram

commutes.
T
H — F

r| |1
Hog —— E
iQ
In particular, identifying iq(Hg) with Hg, we have Hg = Ran(T) as a subset of E.
Proof. Let Hy = (KerT)* = Ran(T*) and m, the orthogonal projection from H onto
Hy. Now we define an operator P : Ran(T™) — Hgq by Po(T*x*) := ijx*. This operator
extends to an isometry from Hj to Hg since by T o T™ = () we have

172" |[3, = (@™, ") = [li™ |-

Now we define P := F, om. To see that T = ig o P consider an arbitrary h € H. Since
H = Hy® KerT we may write h = T*x* + ¢ for suitable z* € E*, g € KerT and compute
T(h)=T(T"z" + g) = TT 2" = iqigr" = igPy(T"2") = igP(h)

which shows T' = ig o P.

For the uniqueness consider a further operator P with T' = QO P. Then z'Q(]-:’ —-P)=0
and therefore P — P = 0 by the injectivity of i(. O
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1.4. Randonifying operators

If we deal with a cylindrical measure the question arises if we can therefrom obtain a
regular measure on a possibly other space. Can we characterize those mappings which
map cylindrical measures into "normal” ones? The results below are taken from [55,
Chapter IV.5].

Let for the moment E be a locally convex topological vector space and E* its topological
dual. Further let u be a cylindrical measure on C(FE). One says then p admits a Radon
extension, if there exists a Radon measure i which equals 1 on C(E).

We recall that a Radon measure p on E is a finite Borel measure with the additional
property
pu(B) =sup{u(K) : K C B, K compact}

for each B € B(E). In other words: for every B € B(FE) and every € > 0 there exists a
compact set K. C B, such that

w(B\ K.) < e. (%)

A measure is called tight if (%) holds for B = E. Under a uniformly tight family of
measures M we understand a family of radon measures for which (%) holds for every
we M.

If E' is a separable Banach space (or more general a Polish space) then p admits a Radon
extension if and only if u is o-additive on C(E). This follows because in this case we
have C(E) = B(E) (|55, Theorem1.2]) and further because in those spaces we have that
every Borel measure is in fact a Radon measure (see e.g. [24, Satz VIIL.1.5.]).

Let E, F be both locally convex topological vector spaces. A linear and continuous
mapping 7' : E — F is called radonifying for p, if the image cylindrical measure T'(u)
admits a Radon extension on F.

In the following let H be a separable Hilbert space with with ONB (h,)neny and E a
separable Banach space. By v we denote again the standard cylindrical Gaussian mea-
sure. A radonifying operator T': H — FE will be called ~vy-radonifying if the cylindrical
image measure of ¥ extends to a o-additive measure on E. This is the main setting in
this work and we will also write radonifying instead of v-radonifying.

The next proposition ties up to considerations in (1.3.4). It is proved in [55, Chapter
IIT and Proposition VI.3.3.].

Proposition 1.4.1 Let E be a locally convex topological vector space and H be a real
Hilbert space. Let T € L(H,FE). The cylindrical image measure p = T(y") is a
centered cylindrical Gaussian measure on E whose characteristic functional is given by
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1.4. Randonifying operators

ia”) = [ explite.+")du)
o (hrerie), rer

The operator T o T™ is positive and symmetric and determines a centered cylindrical
Gaussian measure. The next proposition (see [43, 2.4 Proposition]) answers the question
when such an operator is indeed a Gaussian covariance.

Proposition 1.4.2 Let E be a separable real Banach space and H a separable real Hilbert
space. Let (n)nen be a sequence of independent standard Gaussian variables on a prob-
ability space (2, F,P). For T € L(H, E) the following assertions are equivalent:

1. T oT™ is the covariance of a Gaussian measure p on E.

2. There ezists an orthonormal basis (hy)nen of H such that the Gaussian series
o0

YT h,, converges in L*(), E).

n=1

In this situation we have that for every orthonormal basis (hy)nen and every p € [1,00)
the series converges unconditionally in LP(2, E) and almost surely and we have

i VoI h,
n=1

Thus a bounded operator T' € L(H, E) is ~y-radonifying if it satisfies the equivalent
conditions of the last theorem. For such an operator we define the y-norm ||T||,(x;z) by

1T oy = ( / ||:v||2du<x>) _|E

If it is clear from the context which spaces £ and H are meant we shall also write || - ||,
instead of || - |ly(#;p). It is easy to see that || - ||, defines indeed a norm. The space
of all operators satisfying the equivalent conditions in the last theorem forms a linear
subspace of L(H, E) and will be denoted by v(H, E). Moreover it is known (see [48,
Lemma 32]) that v(H, E') endowed with the norm || - ||, is a real Banach space.

p

/E lelPdu(z) = E

2

i YT Py
n=1

The operator T' is said to be almost summing if the partial sums ZTJLI Yo T h,, are uni-
formly bounded in L?*(); E). Every ~-radonifying operator is almost summing and we

have
2

N
IT13 1y = sup E||>" 7, T (1.1)
N>1 —1
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If E does not contain a closed subspace isomorphic to ¢y, then a celebrated theorem of
Hoffmann-Jorgensen and Kwapien [36, Theorem 9.29] implies that every almost summing
operator from H to E is y-radonifying. For more information we refer to [3, 36, 48, 55].

For Gaussian measures we have the following useful domination result.

Proposition 1.4.3 Let R € L(E*, E) be the covariance of a Gaussian measure v and
let Q C L(E*, E) be a family of positive symmetric operators. If for every x* € E* and
every @ € Q the estimate

(Qx*,z") < (Rx™,x")

holds true, then every QQ € Q is a covariance of a Gaussian measure pg. Further the
family Mg = {pq} is uniformly tight and for all p > 1 and all g € Mg we have

[ lalPdugle) < [ lalpivta).

For the proof of the first part of the proposition and the tightness assertion see [3,
3.3.1. Theorem | and the proof thereafter. The last part is shown in [3, 3.3.7. Corollary].

~v-radonifying operators share an ideal property which turns out to be very important
in our framework.

Proposition 1.4.4 Consider T € v(H,E), S € L(H1,H) and U € L(E, E,), where
H,, H are Hilbert spaces end E, Ey are Banach spaces. Then the composition U oT o S
is again y-radonifying and we obtain the norm estimate

1U T o Sy ey < ISy U]

Proof. One can easily see that U o T is «y-radonifying and we have
1U o Ty < NUNT -y 2r.9-
Hence it suffices to show that 7o S € y(Hy, F) with
1T o Sllyn,z) < Tz 151 (1.2)
To show thislet R:=T oT* and ) =T oS oS* oT*. Then,
(Qu*,a%) = ||S" o T"a™||3, < ISIPIT 2" (|5 = [IS|I*(Ra”, z%).

Now, an easy rescaling argument together with Proposition 1.4.3 show that @ is a
Gaussian covariance and (1.2) holds true. O
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1.4. Randonifying operators

If E is itself a Hilbert space it is much easier to decide whether T' € L(H, E) is -
radonifying. By writing out the respective norms one can see that in the Hilbert space
case T' is y-radonifying if and only if 7" is a Hilbert-Schmidt operator. We have

1Tl = Tl ms

where || - ||gs is the Hilbert-Schmidt norm defined by

1T \Zs = > I Thall?,
n=1

where (h,)nen 1S again an arbitrary orthonormal base in H.

Definition 1.4.5 Let (S, %, v) be a finite measure space. We call ¢ : S — E weakly L?
if the function (p,z*) is measurable and belongs to LP(S) for all z* € E*.

We say that a function ® : (0,7) — L(H, E) is H-weakly L?* if for all z* € E* the map
t — ®*(t)az* is strongly measurable and satisfies

T
/H@@fmﬁ<m.
0

Let ® : (0,7) — L(H,E) be H-weakly L?. We say that ® represents an operator
T € £(LX(0,T; H), E) if

Tf:ATﬂﬂﬂﬂﬁ,feL%QﬂH% (13)

where the integral exist as an Pettis integral in E. In this situation we sometimes write
T = Ip. Note that this operator is the adjoint of the operator z* — ®*(-)z* from E* into
L?(0,T; H). We denote by v(0,T; H, E) the vector space of all functions ® : (0,7) —
L(H, E) which represent a v-radonifying operator Iy € L(L*(0,T; H), E). For such a
function we define

[@Nly0,15m,2) = [Hallyr20,7:m),E)-
It is easy to see that for all & € ~(0,7; H, E) the reflected function ¢t — &(T — t)
belongs to v(0,T; H, E) with equal norm. Moreover, for all ¢ € (0,T) the restriction
®|(0,4) belongs to v(0,¢; H, E), and an easy application of Kahane’s contraction principle
gives

||(I>|(0»t)H’y(O,t;H,E) = H(I)HV(U:T;H,E)- (1.4)
The following simple lemma will be useful.
Lemma 1.4.6 If g € L*(0,T) and B € v(H,E), then the function gB : t — g(t)B
belongs to v(0,T; H, E) and we have

l9Bll~vo,r:m.2) = 9le20,0) | Blly(a,2)-
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Proof. Let (f,) and (h,,) be orthonormal bases for L?(0,T) and H, respectively, and
note that (f, ® h,,) is an orthonormal basis for L?*(0,7; H). Let (v,,,) be a doubly
indexed Gaussian sequence and define

=3 Yo / faB)g(t) dt.

The sum defining each &,, converges in L*(Q2) and is N(0, ||g||?) distributed, and the
resulting i.i.d. sequence (&) is Gaussian.

Define S : L?(0,T; H) — E by

Sf = /OTg(t)Bf(t)dt, feL*0,T;H).

Then gB represents S and we have

T 2
(] Ep——— EHZZ%W/O 1nt)g(6) Bl
2
= E| Y 6nBha| = 6l 1815 1.

]

Remark 1.4.7 Observe that SS* = HgH%Q(O ryBB*. Since by assumption BB* is a
Gaussian covariance operator, the same is true for S.S* and the result follows.

For H = R the above definitions simplify by canonically identifying £(R, E') with E.

Accordingly, a function ¢ : (0,7) — FE which is weakly-L? is said to represent an
operator T € L(L*(0,T), E) if

(Tf,a%) = / ((0).a)f(t) dt, | € I2(0,T), a* € E*,

and we write ¢ € v(0,T; E) if the operator T = I, is y-radonifying. As before we define
[ellyome) = sllyr20m),8):-

1.5. Boundedness with respect to random sequences

In the recent time there is a growing interest in the so called R-boundedness (see e.g.
[58, 30]). In the context of this work we need the related notion of y-boundedness which
is very similar to R-boundedness and many results can be shown in the same manner
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1.5. Boundedness with respect to random sequences

as in [58, Chapter 2]. To include all cases we formulate the results in an even more
general way. In the following we will introduce a generalized definition of boundedness
with respect to certain random sequences and see that many of the results known from
the R-boundedness hold also in the general case.

Definition 1.5.1 Let (§,) be any sequence of symmetric real valued random variables
not necessarily independent with finite second moments, i.e. for all n € N exists a
constant C,, with E||&,[|> < Cn. A set 7 C B(X,Y) is called bounded with respect to
(&) (or shorter (&,)-bounded if there is a constant C' € R such that for all T, ..., T,, € T
and z1,...,x, € X

(8 S emnll) " < o(e] S

The smallest constant C, for which (1.5) holds is denoted by Z(7).

Examples 1.5.2 a) If (§,) = (r,) is a sequence of independent Rade macher random
variables (i.e. P(r, = 1) = P(r, = —1) = 1/2) and (1.5) holds for 7 C B(X,Y’) we say
that 7 is R-bounded and denote its bound by R(7).

1)1/2. (1.5)

b)If (£,) = (7,) is a sequence of real-valued independent N (0, 1)-distributed Gaussian
random variables we say accordingly y-bounded with bound I'(7).

Lemma 1.5.3 Let 7 C B(X,Y) be a (§,)-bounded collection with bound C'. Then the

closure T in the strong operator topology is also (§,)-bounded, with the same (&,)-bound.

Proof. Let m € N be fixed and choose T}, ...,T,, € 7. Then for every T,, n=1,...,m
and every x € X there exist operators T, ;, € 7,k € N and such that

(T, —Thr)xlly =0 as k—oo foral n=1,...,m.

Hence we have for certain constants C,,, n =1,...,m,

H Z g”TnanLz(Q;y) S” Z &n(Tn — Tn’k)x"HLQ(Q;Y)
n=1 n=1
+ H ZgnTnvkx””Lg(Q;Y)
n=1

n=1

n=1

Since the first term goes to zero as k tends to infinity, the result follows. O]

Lemma 1.5.4 Let G be an index set and let T,(s) € B(X,Y) forn € N and s € G.
Assume that

T(s)= ZTn(S), seG
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converges in the strong operator topology of B(X,Y') for all s € G. Then

o0

E{T(s) :s€G}) < ZE({Tn(s) :s € G}).

The proof proceeds like the proof of [58, 2.4. Lemma).

With these lemmata we can prove the following useful proposition:

Proposition 1.5.5 Let J C R be an interval and t € J — M(t) € B(X,Y) have an
integrable derivative. Then {M(t) : t € J} is (&,)-bounded. And its bound can be
estimated by

b
E{M(t) :te J}) < HM(G)H+/ [ (s) [ ds.

Proof. We proceed as in the proof of [58, 2.5. Proposition].
If J=a,b), a<b<oo,and o = {tg,t1,...,t} is a partition of J, we set
n t;
M,(t) = M(a)+ Y 1y, 4(t) / M'(s)ds
j=1 tj—1
Now by observing that for 7 = {T'}, T € B(X,Y), we have =(7) = ||T'|| and Lemma
1.5.4 we have

E{Ms(t) - t € J}) < [[M(a) ||+Z ({NV;(t), t € J})

where Nj(t) := 1, (t)A; with A;:= [ M'(s)ds

Fix j < n. For m € N choose s1,...,5, € [a,b) and z1,...,2,, € X. Set [; :== {i =
L...,m: 1y, p(s:) # 0}. Now we can estimate the (§,)-bound of {N;(t),t [a b)}

EH ifiNj(si)x . EH Z&Aﬂi ;
=1

iel
2
< |4, E|| > &

iel

m 2
< I4PE| Y g
=1

The last inequality followed from a version of the Kahane contraction principle (see [36,
Lemma 4.6]).
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1.6. The H*-calculus

With this estimate we obtain

=M, (1) : t € J}) < | M(a)| + i H /tt M’(s)dsH

< |M(@)] + / 104/(s) | ds.

Since t +— M (t) is continuous in the uniform operator topology, we can choose a sequence
of partitions o,, n € N with M,, (t) — M(t) as n — oo for t € J. Proposition 1.5.3
yields now that {M(t) : t € J} is (&,)-bounded. The case where J is an arbitrary
interval can be deduced from the preceding results. O]

As an application of this proposition we state the following

Lemma 1.5.6 If A generates an analytic Cy-semigroup S on E, then for allk € N;e > 0
the family Tp. . .= {t*t<A*S(t),t € (0,T)} is R-bounded.

Proof. By the previous lemma it suffices to check that for all £ € N, the function ¢ —
th+te Ak S(t) has an integrable derivative on (0,7"), and this follows from the boundedness
of |[t*ARS(t)]]. O

The following multiplier result is a straightforward generalization of a result in [30],
where it is formulated for the case H = R.

We call an operator-valued function M : (0,7) — L(E) strongly measurable if M :
(0,T) — E, Mx(t) := M(t)z, is strongly measurable for all z € F.

Lemma 1.5.7 If M : (0,T) — L(E) is strongly measurable and {M(t) : t € (0,7)} is
v-bounded with bound T, then for all ® € v(0,T; H, E) the function M (-)®(-) belongs to
v(0,T; H, E) and

M) ) lyor:m.8 < TP 07:m.8)-

1.6. The H°-calculus

For the analysis of stochastic differential equations of the form

dU(t) = AU(t)dt+ BdWg(t), te€][0,T]
{wo - 16

we need the functional analytic calculus of A. In this equation (A, D(A)) denotes the
generator of a Cy-semigroup on a separable Banach space F, B a bounded linear operator
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from a separable real Hilbert space H into E and Wx(t) : H — L*(Q) a cylindrical
Wiener process with Cameron Martin space H.

In order to obtain solutions and to study their regularity we will be amongst others
interested in spectral properties of the operator A. In this chapter we will encounter
further properties of A such as: A is the generator of an analytic semigroup or A
has a bounded H*-calculus (see below). To define this properties we need additional
definitions.

1.6.1. Sectorial operators

In this subsection we deal with operators whose spectrum is contained in a certain subset
of C, called a sector. For those operators we can define an operator calculus which leads
to the definition of fractional powers. The latter will enable us to define interpolation
and extrapolation spaces of the Banach space E with respect to the operator A.

The subset of the complex plane ¥, = {z € C\ {0} : —0 < argz < ¢}, 0 € (0,7) is
called a sector.

Definition 1.6.1 A closed linear operator is called sectorial of type o if its spectrum
is contained in the closure of the sector X, for a o € (0,7) and additionally for each
0 € (o, ) there exists a constant My such that the resolvent estimate

AR\, A)|| < My forall A\ g %, (1.7)

holds true.
Notation 1.6.2 By w(A) we denote the infimum of all such o.

We use the notation S(FE) for the class of those sectorial operators on E that are densely
defined, injective and have dense range and the notation S, (F) to classify those operators
in S(E) which are of type o. In [34, 15 Appendix] it is shown that by switching to a
suitable subspace of E the properties of A € S(FE):

1. A is densely defined,
2. A has dense range,

3. A is injective,

hold naturally. We remark that the property of injectivity even in F itself follows from
the other two (see [12]).

Now we will recall two examples of sectorial operators.
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Co-Semigroups

As an example of sectorial operators of type o < 7 can serve - under appropriate

conditions as explained below - the the negative generator —A of a Cy-semigroup T.

Because the notion of semigroups is central in this work we will give a short outline.
The detailed theory can be found amongst many others in [25] or [49].

A family T := (T'(t))i>0 of operators T'(t) € L(E), t > 0, is called a semigroup of
bounded linear operators or briefly a semigroup if

(S1)  T(0) =1,

(S2) T(t+s)=T(t)T(s) for every t,s > 0,

where I denotes the identity operator on F.

A semigroup T is a uniformly continuous semigroup if limy o ||T'(t)—I|| = 0. A semigroup
T is a Cy-semigroup if it is strongly continuous, i.e.

121%1 Tt)x == for every z € E,

which implies that it has continuous orbits ¢ +— Tyx.

The linear operator A defined by

T(z —
D(A) = {x € kb limM exists}
t]0 t

and
T _
Az = lim M
t10 t

is the infinitesimal generator (or briefly the generator) of the semigroup T. D(A) is the
domain of A.

For every Cy-semigroup T there exist constants w € R and M > 1 such that

I7(t)] < Me, (1.8)
The infimum of all w € R for which there exists a constant M = M (w) > 1 such that
IT(t)]| < Me*t is called the growth bound of T. It will be denoted by wy = w(T).

If wg = 0 T is called uniformly bounded. If wy < 0 and M =1 T is called a Cy-semigroup
of contractions.

For Cy-semigroups we have the following characterization due to Hille and Yosida (con-
traction case), Feller, Miyadera and Phillips (general case) (see [25, 3.8 Generation
Theorem]).
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Proposition 1.6.3 A linear operator A is the generator of a Cy-semigroup T satisfying
|T(t)]| < Me*, if and only if

1. A is closed and densely defined,
2. for every A € C with Re XA > w one has X € p(A) and

. M
[R(X,A)"| <

_ I N.
S Rer—w) for alln €

From this Proposition it follows directly, that —A is sectorial of type o < 7 if wy < 0.

Sometimes it is useful to consider the Cyp-semigroup S = (S(t)) = (/T (at)), 3 €
C,a>0. If = —wgor < —wp then S will have growth bound equal or less than zero.
Moreover S has generator B = aA + 1 with domain D(B) = D(A), 0(B) = ac(A)+ 5
and R(\, B) = LR(\ — £, A) for A € p(B).

We will call S the (a, 3)-rescaled semigroup. In our context we will work with the case
f < —wy, a = 1. The (1, f)-rescaled semigroup with § < —wy we will therefore call
briefly the rescaled semigroup. The precise value of § will thereby play no role and is
hence suppressed in this notation.

Analytic semigroups

(see [49, 25, 34].) The class of analytic semigroups is a certain subclass to the class S(F)
of sectorial operators as we will see below.

Let (A,D(A)) be a closed and densely defined operator in E. furthermore let A have its
spectrum outside a sector ¥ = {A € C: —o < argA < o} \ {0} where o € (3, 7). The
resolvent R(\, A) of A satisfies the estimate

[IAR(A, A)|| < My, A€ Xy,
for o/ < o.

For an A with those properties we can define a family of bounded linear operators by
the contour integral
1
T(z) = — [ e¥R(\, A)d), 2€X, =,
211 r 2
where I' = 9(¥p \ {A € C: [A\| < ¢&}) for some ¢ € (3,0) and € > 0. For z,21,20 € Xz
we then have the following properties:

%T(z) = AT(2),
T(Zl)T(ZQ) = T(Zl + 22).

|7'(2)|| is bounded in X; for every 0 < o — §
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Set T'(0) = I then the family T = (T(Z))Zezaigu{o} is analytic and has the semigroup

property. We will call T a bounded analytic semigroup. We also have that (T'(s))secr,
defines a Cj-semigroup.

The resolvent R(A, A) can be recovered from T by

R\ A) = / e MT(t)dt,  Re) > 0.
0

A detailed description of the convergence of the contour integral and the whole theory
can be found in many books (see e.g. in[25, Chapter 11.4]).

The next theorem (see [25, 4.6 Theorem|) presents the connection between analytic
semigroups and sectorial operators. It also gives estimates which will turn out to be
very useful.

Theorem 1.6.4 For a closed and densely defined operator A on a Banach space E the
following are equivalent:

1. For some 0 >0, A generates a bounded analytic semigroup (T(2)).cs;uf0}-

2. —A is sectorial of type 0 < 3.

1.6.2. Construction of the H-calculus

In this subsection we will roughly outline the H*-functional-calculus. A functional
calculus in general is an algebra homeomorphism & from an algebra F of functions
f:A— C, A CC, into the space L(E).

Such a map is called a bounded functional calculus with respect to a norm || - ||z on F if
there is a constant C' > 0 with

[S(Nlee < Cllfllz forall feF. (1.9)

The aim of such a calculus is that we can first calculate with functions in F which is
often more intuitive and then transfer the results to £(F) due to (1.9).

Consider now the class S, of injective sectorial operators of type w which have dense
range. For o € (w, ) let H(X,) denote the algebra of holomorphic functions defined on
Y, and H*®(X,) the subalgebra of H(X,) consisting of all bounded functions. For the
construction of the functional calculus we further need the class H$°(X,) which is itself
a subalgebra of H>°(X,) consisting of those functions which satisfy an estimate

A

FO < O e

AE Y,
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for some C,e > 0.

Characteristic for these functions is that z — @ is integrable in zero and infinity along

the contour I" of a sector 3,/, i.e. ' = 0¥/, w < ¢’ < 0. Since on I for A € S, (F) we
have the growth estimate (1.7) , we can define a bounded operator f(A) on E by the
contour integral

F(A) = ﬁ /F FOORMN AN, f € HE(S,).

One can show that this map is independent of ¢’ and defines an algebra homeomorphism
from H{°(3,) into L(E) (see [34, Section I1.9], [26]). So far H§°(X,) is to limited too
satisfy our needs.

In order to extend the functional calculus from H°(%,) to H*(X,) we can make use of
regularizing functions. Consider A € S,,(F) and f € H®(X,). A regularizing function
¢ is an element of H{°(3,) such that ¢(A) is injective and ¢ f € HS®(X,). Then we can
define the extended functional calculus in a natural way by

F(A) = @(A) " (o f)(A)
D(f(A) ={z € E: (¢f)(A)z € D(¢ ' (4))}.

For the extension to the class H*(3,) one could choose as regularizing function the
function ¢ = z(1 + 2)~2. To extend the calculus to the class of polynomially bounded
functions we can use suitable powers ¥® of ¥ (see [27], [34]).

We have the following properties of the H>-calculus: for the functions fy(z) = 1,
f1(z) = z we have fy(A) = Idg and fi(A) = A. Furthermore for ry(z) = (A — 2)~! we
obtain 7\(A4) = R(\, A).

We also can define fractional powers A® of A, a € C via the functional calculus.

The next definition characterizes an important regularity property of A which will play
an important role in analyzing regularity of the stochastic differential equations treated
in this work (see [34, 9.10 Definition, 9.11 Remark]).

Definition 1.6.5 We say an operator A € S,(E) has a bounded H>(X,)-functional-
calculus, 0 < w < o < 7, if there exists a constant C' > 0 such that for all f € H>®(X%,),
we have f(A) € L(F) and

IF A < Cllfll ez, (1.10)

where || - || denotes the supremum norm on ¥,,.

Remark 1.6.6 To assure (1.10) in the definition above it suffices to have the estimate
for all f in the smaller class H°(%,).

Notation 1.6.7 By w,, = wo(A) we denote the infimum over all 0 with 0 <w <o <7
for which (1.10) holds. For the norm || - || oo (s, ) we will also write || - || .
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1.6. The H*-calculus

The y-bounded H*°-calculus

In Chapter 4 we will encounter an assumption on the generator A which is stronger than
the bounded H*>(%,) calculus.

For a general operator A € S, (F) we consider the following. If A admits not only a
bounded H>(3,) calculus but the set

{FA) N fla=s,) <1} (1.11)

is y-bounded, we say that A has a y-bounded H*® (X, )-calculus. We say that A admits a
y-bounded H*-calculus if it admits a y-bounded H* (X, )-calculus for some 0 < o < 7.
Analogously to the case in 1.6.7 we have the following.

Notation 1.6.8 By w), = w) (A) we denote the infimum over all 0 with 0 <w <o <7
for which (1.10) holds and the we have that the set in (1.11) is y-bounded.
For more details we refer to [17, 31, 30, 34].

On a Hilbert space E, negative generators of Cy-contraction semigroups, as well as
negative generators given by closed sectorial forms, admit a y-bounded H°°-calculus.
It is also known that a large class of elliptic partial differential operators on regular
bounded domains in R? admit a y-bounded H>-calculus (see [17, 34]).

The following lemma will be used in the Section 4.2. See [21] and [16, Lemma 3.1] for a
related result. We use the notation B~ for the closed unit ball of [*°.

Lemma 1.6.9 Assume that —A admits a y-bounded H*-calculus of angle 0 < wyo(—A) <
7. Fiz a function f € H(X,), where w < o < . Then the family

N
F:{Zanf(—Q_”sA): N>1, 5>0, aGBloo}
n=1

s y-bounded, with ~v-bound depending only on A and o.

Proof. For N > 1, s > 0, and a € B~ fixed, define fy,: 2, — C by

N
frsa(N) =Y anf(27"s)).
n=1
Since f € HX(X,) for some € > 0,
N
27"s|\| €
< —_—— | = :
a1 <3 (T amage) = M)

It is elementary to check that sup,.g,>1 M, (r) < co, and therefore the family { fx s :
N>1 >0 a¢c Bloo} is uniformly bounded in H*(%,). The result now follows from
the fact that —A admits a y-bounded H>°(3,)-calculus. O
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2. Stochastic Pettis integration and
the stochastic Cauchy problem

2.1. Construction of stochastic Integrals in Banach
spaces

The notion of stochastic Pettis integrability as developed in [45, 46, 47| is the main tool
in our considerations. We recall the definitions:

Let (S, %, v) be a finite measure space. Recall (see 1.4.5) that ¢ : S — E is weakly L,
if the function (p, z*) is measurable and belongs to L,(S) for all z* € E*. A function
® : (0,T) — L(H, E) is H-weakly L? if for all x* € E* the map t — ®*(t)z* is strongly
measurable and satisfies

T
/H@@ﬁma<m.
0

Let 5 = {B(t) }tcp,m be a standard Brownian motion over a probability space (§2, F,P),
adapted to some given standard filtration {F;}scpo,7 which fulfills an independence con-
dition as in (PF) 2 on page 15.

A function ¢ : (0,T7) — E is called stochastically Pettis integrable with respect to [
if it is weakly L? and for all measurable A C (0,T) there exists a random variable
Yy € L?(Q; E) such that for all z* € E* we have

(Vi 2*) = / 14(8)(0(t), 27) dB(1) (2.1)

almost surely. In this situation we write

Y, = /A o(t) dB(t).
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2.1. Construction of stochastic Integrals

We call a function ® : (0,7') — L(H, E) stochastically Pettis integrable with respect to
Wy (compare 1.3.4) if it is H-weakly L? and for all measurable A C (0,7') there exists
a random variable Y4 € L?(Q; F) such that for all * € E* we have

T
Vi, 2') = / 14 () (D)2 AW (1)

0

almost surely. In this situation we write

Yy = /A () Wi (t)

One can also expand Y, in a series as follows: Fix an orthonormal basis (h,)22, for H.
Upon identifying .Z(R, E') with F in the canonical way, for each n > 1, the E-valued
function ®(-)h,, is stochastically integrable with respect to the cylindrical R-Wiener
process (i.e., real Brownian motion) Wy (-)h,, and we have the coordinate expansion [45,
Theorem 4.2]

Y, = i /0 ' La(t) D)y, AWy (£) P, (2.2)

where the series converges unconditionally in L?(Q; E).

The following theorem from [45, Theorem 4.2] characterizes stochastic integrability in
different manners. From section 1.4 we recall the definition of I € L(L*(0,T; H), E):

T
sty = [ @O @t O, B (23
0
where ® : (0,7) — L(H, F) is H-weakly L?. Further we defined there

|@llyo0,750.8) = Lol (L200,7:10),E)-

Theorem 2.1.1 For an H-weakly L? function ® : (0,T) — L(H, E) the following asser-
tions are equivalent:

1. ® is stochastically integrable with respect to Wyy.

2. There exists an E-valued random variable Y and a weak*-sequentially dense linear
subspace ' of E* such that for all x* € F we have

T
<Y,x*>:/ O*(t)x*dWy(t) almost surely.
0
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2. Stochastic Pettis integration and the SCP

3. Iy maps L*(0,T; H) into E and I € L(L*(0,T; H), E) is y-radonifying.

4. There exists a Gaussian measure p on E with covariance operator () and a weak™*-
sequentially dense linear subspace F' of E* such that for all * € F we have

T
/0 |0 (8)° |t = (Qu", ).

If these equivalent conditions hold, then in (2) and (4) we may take F = E*.

The measure  is the distribution of fOT O (t)dWg(t) and we have the isometry

2

E = a2 (24)

/ L B ()W)

2.2. The stochastic Cauchy problem SCP

Let (Q, F, IP’) be a probability space.By the stochastic Cauchy problem we mean differ-
ential equations of the form

{ dU(t) = AU(t)dt + BdWg(t), te[0,T]

Uy = o, ug JFo-measurable (2:5)

where (A, D(A)) is the generator of a Cy-semigroup S = S(¢) on a separable Banach
space E, B a bounded linear operator from a separable real Hilbert space H into F
and Wg(t) : H — L*(Q) a cylindrical Wiener process with Cameron Martin space
H adapted to some given standard filtration {F;}icpo,r) which fulfills the independence
condition in (PF) 2 on page 15.

Definition 2.2.1 An E-valued process U,, : [0,T] x Q — E is called a weak solution if
for all z* € D(A*) the following two conditions are satisfied:

1. Almost surely, the paths ¢ +— U, (t) are integrable, where we use the notation
Uy, (t) instead of U, (t,w).

2. for all t € [0,7T] we have almost surely

(Uyo (1), 2™y = (ug, =) +/O (Uyo(8), A*x*) ds + Wy (t)B*x* (2.6)

In the sequel we will specify necessary and sufficient conditions for the existence of a
unique weak solution.
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2.3. The existence of solutions

2.3. The existence of solutions for the stochastic
Cauchy problem

The existence of a weak solution of the stochastic Cauchy problem is closely related to
finiteness of the v-norm of a certain operator. This and other equivalences are contained
in the following result from [45] and will play an important role.

Theorem 2.3.1 The following assertions are equivalent:

1. The problem (2.5) has a weak solution {Uy,(t)}icom;

2. The operator R € L(E*, E) defined by
T
Ra* = / S(t)BB*S*(t)z* dt,  a* € E°,
0

is a Gaussian covariance operator;
3. The operator
T
Ve / S()BF() dt
0
is y-radonifying from LQ((O, T); H) into E.

4. the function s — S(T — s)B is in v(0,T; H, E)

In this situation, the function t — S(t)B is stochastically Pettis integrable on (0,T") with
respect to Wy and for all t € [0, T| we have

Uy (t) = S(t)uo + / t S(t — s)B dWi(s) (2.7)

almost surely. In particular, up to a modification the problem (2.5) has a unique weak
solution. For all p € [1,00) the paths t — U,,(t) belong to LP((0,T); E) almost surely,
the process {Uy,(t) }icppm s continuous in p-th moment.

Remark 2.3.2 U, (+) is a weak solution corresponding to the problem (2.5) with initial
value ug if and only if U,,(-) — S(-)uo is a weak solution corresponding to the problem
(2.5) with initial value 0. Hence we will assume without loss of generality that uy = 0.
We will use the notation U(-) instead of Uy(-). If we want to stress the dependence on
w € Q we will also write at full length U(-,w).
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2. Stochastic Pettis integration and the SCP

Henceforth we will thus consider the problem

{ dU(t) = AU(t)dt + BdWy(t),  t€[0,T] (SCP)

Uy =0
and write SCP instead of the ‘stochastic Cauchy problem’.

So far we considered the SCP on finite intervals [0, 7]. That this is in fact no restriction
is the content of the following Lemma. We will give the short proof (see [45, Corollary
7.2.],[15]).

Lemma 2.3.3 The following assertions are equivalent.

1. The problem (SCP) has a weak solution {U(t)}icpo,r) for some T > 0.

2. The problem (SCP) has a weak solution {U(t)}icpo,r) for all T > 0.

Proof. The proof makes use of Proposition 1.4.3, the domination result of Gaussian
covariances. Assume that the problem (SCP) has a weak solution for some 7" > 0. We
denote by Ry € L(E*.E) the covariance operator as defined in Theorem 2.3.1 (2). Let

now an arbitrary 7" > 0 be given. To show that the problem (SCP) has a weak solution
on [0,T] we have to show that Rz € L(E*, E) as in 2.3.1 (2)is a Gaussian covariance.

Chose an N € N such that f/N < T. We have the identity

Rz = i S(nT/N) Rz S*(nT/N).

n=0

Since Rr is a Gaussian covariance, so is Ry, (compare (1.4)). Denote by p the
Gaussian measure with covariance Rz /n- Then the image measures i, := S (nT/N u,

n =0,..,N — 1 have covariances S(nT/N)RT/NS*(nT/N) and their convolution p =

o * p1 * ... % iy—q has covariance has covariance Rz. [
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3. Properties of solutions of the SCP

3.1. Existence and regularity of the solution of the SCP

As we have seen in the previous chapter the solution U : [0,7] x Q@ — E of the SCP is
a predictable E-valued process. After having assured existence we will study properties
of the solution. In this context we examine for a fixed w € €2 the time regularity of the
paths t — U(t,w) =: U(t), i.e. whether they are continuous or Holder continuous. For
t € [0,T] it is also interesting to determine the space regularity, i.e. whether the random
variables U (t, -) lie in certain fractional domain spaces. This leads to the next section.

3.1.1. Sobolev towers

In many cases we can prove existence or regularity of solutions of the SCP not in F but
in some interpolation or extrapolation spaces. We will outline the theory of two different
kinds of such ‘towers’ and also treat the connection between them.

1. We will give the definition of the ‘Holder-Sobolev tower’ or just ‘H-Sobolev tower’
where a strong Holder-continuity in 0 of the semigroup S is assumed.

2. If A is the generator of a Cy-semigroup we have seen in Section 1.6 that —A is a
sectorial operator and we can construct fractional powers. The related domains
then can be used to construct the so called ‘Sobolev tower’.

Since we will only give the main definitions we recommend the detailed description of
Sobolev towers given in [25].

In what follows we will assume that the given Cy-semigroup S = (S(¢)) has negative
growth bound wy < 0. This can be obtained by the rescaling procedure (see subsection
1.6.1). This is no loss of generality because for By, 51 < —wp the norms || - || with
|z]| == [|[(Bo — A)*z|| and || - ||}, with ||z||} := (81 — A)*z|| (with a € Z in the first
case and « € R in the second case) are in fact equivalent. The spaces X, and E, that
we will construct depend thus on the generator A but are independent of the chosen 3
(c.f. [25, Chapter I1.5], [34, Lemma 15.22]).
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3. Properties of solutions of the SCP

For the first case we start by defining for k € Z

|AFz||, =€ D(A*), k>0
[zlle == q llzl|, =€E, k=0 (3.1)
|AFz||, z€E, k<0

With these norms we obtain a scale of Banach spaces

(DA"), I~ lle), k>0
Ep=3 (B|I), k=0
(Bl l)~, k<o

Each Ej is densely embedded in Ej.; and for k € Z we can easily restrict or extend the
semigroup (S(t)) and the generator A to Ej by

Sy(t) == { S k=0 (3.2)

continuous extension of S(t) to Ey, k <0

and

the part of A in Ej, k>0,
Ay := ¢ unique continuous extension of the isometry (3.3)
A: E; — E to an isometry from FEj,q onto Fy, k <0,

where we have D(Ay) = {x € Ey : Ax € Ey} = Eyy1, k € Z, and the part of A in Ej,
k > 0 is defined by Agz := Ay for x € D(Ay).

For o € R we can define a scale of Banach spaces by the following.

Definition 3.1.1 Let (S(t)) be a Cy-semigroup on a Banach space E and let a € R.
Write « = k + v, k € Z, v € [0,1). The space
_ o}
k

X, = {ZE € E; : lim
t10

(Sk(t)x — )

1
t

equipped with the norm

1
|z]|a := sup H—(Sk(t)x — )
t>0 12 k

is called the abstract Hélderspace of order o (for v = 0 we just obtain Ey). (Xa)aeR will
be called H-Sobolev tower .

In case (2) the definition is even simpler.
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3.1. Existence and regularity of the solution

Definition 3.1.2 Let (S(¢)) be a Cy-semigroup with generator A. Then for o € R we
define

_ [ (D= - lla), a=0
Ea ._{ (E7H'HG)N7 Oé<0,

where analogous to (3.1)

[(=A)%z|, =€ E, a<0.

The family (Ea)ae]R will be called Sobolev tower.

Notation 3.1.3 Each X, (respective E,) is densely embedded in X3 (respective Eg) for
a > (3. The embedding X, — Xpg (resp. E, — Ej) is denoted by i, and if a = 0 just
ig. For a semigroup (S (t)) with generator A on E we define (Sa(t)) and A, analogously
to (3.2) and (3.3).

_ { l=A¢], e D(-4)), a>0
oo = { (i

We state here an important proposition (see [25, 5.35 Proposition]) which we will use
frequently and often without further mentioning.

Proposition 3.1.4 Let o, 3 € (0,1) satisfy a+ 3 # 1. Then the iterated abstract Holder
space (Xa)g coincides with the abstract Holderspace X, 4p.

The relation between the two families of spaces is given by the next proposition (compare
[25, 5.33 Proposition]).

Proposition 3.1.5 Let o, 5 € (0,1) such that a > 3.
Then Xa — Eﬁ — Xﬁ.

3.1.2. The stochastic Fubini theorem
This theorem is proved in full generality in [15, Chapter 4.6]. For the sake of completeness

we add here a version which fits better in our setting. With #(0,7") we mean the Borel
o-field over the interval (0, 7).

Theorem 3.1.6 Let ¢ be a AB(0,T) @ HA(0,T)-measurable function with values in H.
Assume that o(s,-) € L*((0,T); H) for almost all s € (0,T) and that

T
/ (s, )| L20,1);m)ds < 00 (3.4)
0

Then
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3. Properties of solutions of the SCP

1. the L*(Q)-valued function

5+—>/0 o(s,t)dWy(t)

1s Bochner integrable;

2. For almost all t € (0,T) the function s — ¢(s,t) belongs to L1((0,T); H), and the
H -valued function

T
t»—>/ (s, t)ds
0

18 square Bochner integrable;

/OT (/OT so(s7t)dWH(t)) ds = /OT </0Tg0(s,t) ds) AW (t)

as elements of L*(Q).

3. We have

For the proof we will need the following proposition.

Proposition 3.1.7 Let p € B(0,T) ® AB(0,T) be given such that (3.4) is fulfilled. Then
there exists a sequence (¢,) of functions from (0,1) x (0,1) into H of the form

Np My

n(s,) =D > L pyxap_ap) (5:1) - By (3.5)

j=1 k=1

where the (s7_1,s%), j=1... Ny, and the (tf_,,t}), k =1... M, are disjoint subinter-

vals of (0,T) and h}, are elements of H such that

T
lim [ |[o(s, ) = enls, )l 2orymds = 0. (3.6)
0

n—oo

Proof. Assumption (3.4) allows us to view ¢ as an element of L,((0,T); L*>((0,T); H)).
Therefore there exists a sequence of step functions (¢,,) with ¢, (s, ) = Zjvz"l Lo o (s)-
g7(-), where gf € L*((0,T), H) such that

T
lim [ {lo(s, ) = ¥ls, )|l 220,y ds = 0.
0

n—oo
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3.1. Existence and regularity of the solution

Furthermore there exists for all n € N and j = 1...N,, a sequence of step functions

(f77) with fd =S Lgn  imy - hysp such that
Tim |l = £ ll2(0,m1) = 0.

Consider now the double indexed sequence

Zl(tj 1? ' TTZ”J
—Zzljl My ) P -

7=1 k=1

For [ > 1 choose n; with fOT lo(s,-) = ¥, (s, )|l 2ds < 1 and m; with ||g}" —

forall j =1,...,N,,.
Then

/0 1005, ) — Pogom (5, ds

T
< / lp(8:-) = Pmllds + [9n, (5, -) = Pnymi (s, )l ds

<

NI[\DO

The sequence () := (pn,.m,) fulfills (3.6).

nz]“_

T

]

Proof of theorem 3.1.6: First we show that the function s — fOT (s, t)dWg(t) is strongly
measurable. Let (¢,) be a sequence of step functions of the form (3.5) such that (3.6)
holds. For all s € (0,7 the function f,(s) := ©,(s,-) belongs to L?((0,T); H). Then we
may assume, after passing to a pointwise a.e. convergent subsequence, that for almost

all s € (0,7) we have

f(s) :==(s,) = lim f,(s) in L2((0,7); H) .

n—o0

It follows that for almost all s € (0,7") we have by the It6 isometry

/Ogo(s,t)dWH(t)zlim (Fu()(OdWa(t)  in I2().

n—oo 0
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3. Properties of solutions of the SCP

But
T n ’Vl
| DOt =323 15 g (9)- (Wanltg) = Wl 1)) 6
7=1 k=1
which shows that the L?(Q)-valued function s — fOT( fn(s))(t)dWg(t) is a step function.
We have shown that s +— fOT ©(s,t)dWy(t) is a.e. the limit of a sequence of L?(Q)-

valued step functions. It follows that this function is strongly measurable. Its Bochner
integrability now follows from the It6 isometry since

T T T
/ / ols, )W) ds= / 17(5) | 2qoimyern s <o,
o IlJo £2(Q) 0

Now we prove (2). In the proof of proposition 3.5 we have seen that ¢ can be viewed as
an element of L,((0,7T); L*>((0,T); H)). Hence fo s)ds is also in L*((0,T); H). Since
Ly((0,7); L*((0,T); H)) can be embedded in Ll((O T) L1((0,T); H)) where the latter
is isomorphic to L;((0,7") x (0,7)) we can use Fubinis Theorem in L,((0,7") x (0,7))

to obtain that for almost all ¢ ( fOT f(s)d ) fo (s,t)ds . Thus we showed that
t— fOT ©(s,t)ds belongs to L*((0,T); H).

To prove (3) we first note that this assertion holds for any step function ¢ of the form

N M
Y= Z Z Lisj vy xtnnitn) * hiji - (3.7)

J=1 k=1

Indeed, by direct computation both expressions in (3) are seen to be equal to

Z Z (te = ti—1) (Wa () = Wi (sj-1)) i

j=1 k=1

Now let ¢ be an arbitrary function fulfilling the assumptions of theorem 3.1.6 and let
(n) be a sequence of step functions with lim,, .. ¢, = ¢ in L1 ((0,T); L*(0,7);H)).
Without loss of generality we may assume that each ¢, is of the form (3.5).

The Ito isometry now leads to the following estimates:

[ ([ entont) = ot ity

_ \ / (puls.) — (s, ))ds

T
< [ llens.) = (s Mo
0

L2(Q)

L2((0,7);H)
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3.2. Regularizing properties of B and S

and

/OT (/OT%(SJ) - eo(s,t»dWH(t)) ds

< [ et - eutoopamnty

L2(Q)

ds
L2(Q)

T
z/ (s, ) = @n(s, )l L2(0.1);m)ds -
0

Combining everything we obtain

[ ([ etsnawa)) ai=m [*([" s a
~ lim < /OTgonstdt) AW (s)

/ (/Tga (5.1 dt) AW (s),

the convergence being in the sense of L?(Q).

3.2. Regularizing properties of B and S

In this section we examine how regularity of the operator B or of the semigroup S leads
to existence and regularity of the solution of the problem

dU(t) = AU(t) + BdWy(t)
{ o) — 0 (SCP)

or of related stochastic differential equations that we will define next.

If nothing else is stated we still assume S to be a Cy-semigroup in E and B € L(H, E).

e (Case 1: a < 0. Let X, be the ath extrapolated space of the H-Sobolev tower
(Xa) and denote by i, the natural inclusion.

An X, -valued solution of the stochastic Cauchy problem SCP (or an a-extended
solution) is a weak solution of the related problem

{dV(t) = AV (t) + BadWy(t)

V() = 0 (SCPo—)
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3. Properties of solutions of the SCP

where A, is the generator of {S,(t)}, the extended semigroup on X, (see 3.1.1)
and B, := i, o B. Surely, every weak solution of (SCP) is also a weak solution of
(SCP,—). The converse holds also under appropriate conditions (see Proposition
3.2.1 below).

e Case 2: a > 0. Let X, be the ath space of the H-Sobolev tower. Assume
that RanB C X,. Then an X,-valued Solution of the (SCP) (or an «a-restricted
solution)is a solution of the related problem

v (0) 0 (SCP,+)

{dV(t) = AV (t)+ BdWxy(t)

Weak solutions of (SCP,—) we may consider as ‘generalized’ solutions of (SCP,+) since
they take values in a larger space X,, a < 0, solutions of (SCP,+) are considered to be
more ‘regular’ than the solutions of (SCP).

The following proposition gives an answer to the question when a weak solution in a
separable Banach space F' gives a weak solution in the separable Banach space E, pro-
vided there is a continuous and dense embedding j : £ < F' (compare [21, Proposition
4.3]).

Proposition 3.2.1 Let an E-valued process U be given such that the F-valued process
Ur = joU is a weak solution of

{ dU(t) = ApU(t) dt + Bp dWx(t) t € [0,T], (3.8)

U(0) =0.
where Ap is the generator of the semigroup on F extending S(t) and Br := j o B.
Then U is a weak solution of (SCP).

Proof. From the definition of weak solutions it follows for x* = j*y* with y* € F™:

U(t).2%) = (Ur(t),y*) = / BeSi(t — s)y"dW(s)

_ / "B (1 — )t dWi(s)

0

Form the injectivity of j we derive by using the Hahn-Banach-Theorem (see [53, 3.5
Theorem)) that j*(F™*) lies weak*-dense in E*. Theorem 2.1.1 now proves that s — S(t—
s)B is stochastically Pettis integrable for all ¢ € [0,7] and U(t) = fot S(t — s)BdWg(s)
almost everywhere. Since Theorem 2.3.1(3) follows directly from Theorem 2.1.1(3) we
obtain that U is a solution of (SCP) O
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3.2. Regularizing properties of B and S

We will also need the following result where X, corresponds to F in the preceding
proposition and E corresponds to F.

Corollary 3.2.2 Consider the solution U = U(t) of (SCP). Assume that for allt € [0,T]
U(t) € X4 almost surely for a« > 0. Then U is an a-restricted solution.

For the abstract Holderspaces (X,) we have the following results concerning the stochas-
tic convolution V (t fo (t — s)BWg(s)ds.

Lemma 3.2.3 Let {S( )} be a Cy-semigroup and let B : H — E be y-radonifying. Set
fo (t — s)BWg(s)ds.

Then for 0 < a < —, almost all w € Q and all t € [0,T] we have
Vi(t) e X,.
where X, denotes the abstract Hélder space (see definition 3.1.1).

Before starting the proof for 3 € (0,1) we define ¢?([0,T]; E) as the space of all contin-
uous functions f : [0,7] — E for which

1£() = f(s)ll
lim sup —+——2 =0. 3.9
S0 ooy |t —s|? (39)
Endowed with the norm
1f(t) — f(s)]
= L AL h N 1

this space is a separable Banach space. For E = R we simply write ¢’[0, 7] and denote
[0, T) ={f € ¢*[0,T] : f(0) = f(T) = 0}.

Furthermore we will write C”([0,T]; E) for the space of all continuous functions f :
[0,T] — E for which

sup 170 = F(s)l < 00. (3.11)

t,s€[0,T], t#s |t - S|ﬁ

With the same norm as in (3.10) it becomes again a Banach space. For £ = R we write
analoguesly C?[0, T).

Proof. Note that for almost all w € Q, BWy(-,w) € ¢*([0,T]; E) for all & with 0 < a <
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3. Properties of solutions of the SCP

. Fix such an w and set f(t) := BWg(t,w). For a fixed ¢ € [0,7] we compute:

N |

L (swyve) - v)

uCl{

:ia/o S(u+t—r)f(r)dr—%/0 St —r)f(r)dr

:u—la/_uS(t—r)f(r—l—u)dr—uia/o St —r)f(r)dr
:u_la (/ S(t—r)f(r—i—u)d?“—/t S(t—r)f(r)dr)
) =: fizt,u) J
+uia O_uS(t—r)[f(rJrU)—f(T)]dT
=: B?t,u)

Now it is immediate that ||B(t,u)|| tends to 0 if u tends to 0. Furthermore we obtain

A(u,t):ulB(%/_(;S(t—7”)f(7"—i—u)al'r’—1 t S(t—r)f(r)d'r’)

\u t—u

-~ -~

— S(1)(0) — f(t)

which also tends to 0 if v tends to 0. Altogether we obtain

1
lim || = -Vt H —
im || (S()V(8) = V(1))|| = 0
t
and therefore / S(t — s)BWy(s)ds € X, almost surely for all ¢ € [0,T]. O
0

Corollary 3.2.4 Assume B is y-radonifying from H into Xg, € R. Then for V(t)
defined as in Lemma 3.2.3 we obtain almost surely for all t € [0, T

V(t) S Xa-q-ﬁ

where again 0 < a < %

Proof. In a first step assume o + § # 1. If we apply Lemma 3.2.3 to X = Xp then
V(t) € Xo = (Xp), = Xpta (see Proposition 3.1.4). If o + 8 = 1 choose a with
a<a< % Now, V(t) c Xng& C Xnga. O
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3.2. Regularizing properties of B and S

Proposition 3.2.5 Let {S(t)} be a Cy-semigroup and let B : H — X5, 0 < § <1, be
v-radonifying. Again let the process {V (t)} be defined by V (t) = fot S(t — s)BdWg(s).

Then for 0 < a < % the process Y defined by

t
V() = i s A BWi(t) + A1 / Si(t — ) B Wy (s)ds
0
is an Xo4p-1-valued weak solution of (SCP).

Proof. We first state that both components of Y'(¢) exist in the space X,43-1: Since
B > a+ [ —1 it follows that BWpg(t) exists as an element of X, 3_1. Since by Corollary

3.24 fg S(t — s)BWy(s)ds € Xq4 5 almost surely and

t t
14, / S(t — ) BWy(s)ds]lassr = | / S(t — ) BWi(s)ds|ass
0 0

this holds also for A_; [; S(t — s)BWig(s)ds.

To show that Y is indeed a weak solution we first show that it is an X 3_;-valued solution.
We compute for z* € D(Asz_q)

/0 ioss A BWiru) + Awrp s ( /0 ' Sﬂ(u—s)BWH(s)d> A%y 1aVdu
_ / i BWa(u) + ( /0 uAg_lsﬁ(u—s)BWH(s)ds) AV
/ / B*ity 1S5 (u — 8) A%y 2 Wi (s)du (3.12)
/ / Bt 1 Sy(u— s) A%y ya*dudWi(s) (3.13)
_ /0 B*ity \S5(t — s)a* — B*i% o dWi(s)
- /0 Syt — 8)is 2 BdWi(s) — is 2 BWi(t))

where equation (3.12) follows by the It6 formula and (3.13) by the Fubini theorem. Now,
the claim follows by Proposition 3.2.2.

]

We close this considerations by stating two results, which give sufficient conditions for
existence and continuity of the solution.
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3. Properties of solutions of the SCP

Corollary 3.2.6 Let B be y-radonifying from H into Xz for some 3 > %

exists a solution of SCP.

Then there

The next result generalizes [15, Theorem 5.9]. The following result was also shown in [41,
Theorem 2.2| with a different approach using mainly covariance functions and a further
assumption on the growth of S. Our approach does not need further assumptions on S

and seems to be more directly by considering the paths of the weak solution.

Theorem 3.2.7 Let 0 < o < 3. Assume that ®(t) :== t~*S(t)B : H — E is stochasti-
cally Pettis integrable. Then (SCP) has a weak solution which has a continuous modifi-

cation.

Proof. The proof follows the proof of [15, Theorem 5.9].

For u < s <t,0 < a <1 the following identity holds true:

[ —weas =

sinma’

For 0 < o < 1/2 and almost all w € 2 we can therefore write for the weak solution:

/ " S(t — W) BdWy (1)

sin T

_ o /OtS(t—u) /ut(t—s)o‘_l(s—u)_“dsBdWH(u)

sin T

_ o /0 / S(t = s)(t — )" S(s — w)(s — u) ™ B dsdWi (u)

-

=04, ¢(u,s)

sin o

_ /OtS(t — o)t — s) ! UO S(s — u)(s — u) " BdWy(u) | ds.

™

The last equation followed from the stochastic Fubini theorem (see theorem 3.1.6) and

the assumptions over the integrability since for each z* € E*

([ ([ ntmsas) avaor. o) = [ [ vostusyaseamoy

/ / at(, )z dWy(u)ds = / </ U, (u, s)dWg(u), x >ds (3.14)
0
- </ / U, (u, s)dWg(u)ds , x*>
0 Jo
where (3.14) follows since ¥, (u, s) := Vo (u, s)*z* fulfills the assumptions of theorem

3.1.6.
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3.2. Regularizing properties of B and S

Now we claim that

sin wo

Ut) = /Ot S(t—s)(t —s)* 'Y (s)ds with

™

Y(s) = /OS S(s —u)(s —u)” *BdWg(u)

is continuous for almost all w € Q (which implies that U(t) is the required continuous
modification).

To see this choose p € (1,00) with p < ;. Then ¢(t) := S(¢)t*~! is integrable on R.
Choose ¢ with § + 2 = 1. Let y € Ly([0, T}, E) and set

sin o

2(t) == / St —s)(t —s)* ty(s)ds.

™

Then the Holder inequality yields for a certain C' only depending on a, p, T’

T
wpwwwscfnmww&

te(0,7)

So the linear mapping from L,([0,7], E) to Lw([0,T]), y — ¢ * y, is bounded. Since
z(+) is continuous if y(-) is continuous and since C([0,T], E) is dense in L,([0,T], E) we
obtain that z(-) is continuous if y(-) € L,([0,T7], E).

To apply this to the paths y(-) = Y (-,w) for a fixed w, note, that Y(¢), t € [0,T], is by
assumption a Gaussian variable with E||Y (¢)||? < C for a certain constant C; > 0 (see
e.g. [36, Corollary 3.2]).

Therefore we get by the Fubini theorem:
T
B [y (e ) < o1
0

thus Y(t,-) € L,([0,T], E) almost surely which yields the claimed continuity. O

In the case where A generates an analytic semigroup we get existence and continuity of
the weak solution (compare [21, Proposition 3.2], [15, Chapter 5]).

Theorem 3.2.8 Consider (SCP) where B is vy-radonifying and A generates an analytic
Semigroup.

Then there exists a weak solution which has a continuous modification.
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3. Properties of solutions of the SCP

Proof. We claim that Y (t) = BWg(t) + AfS (t — s)BWy(s)ds, t € [0,T] defines a

weak solution. To see this we compute for z* E D(A")

/O Y (), A2 du

= /t<BWH(u) + A/u S(u — s)BWy(s)ds, A*z")du

= /Ot </0u S(u— s)BdW(s), A*:r*> du (3.15)

_ / t / "B (u— 8) A AW (s)du
/ / B*S*(t — 8) A"z dud Wy () (3.16)

/ (B*S*(t — s)x™ — B*z™)dWg(s)

t
=</ S(t — s)BdWy(s),z*) — Wy (t)B*z™,
0
which means that {Y'(#)} is a weak solution. Equation (3.15) follows by the 16 formula
and (3.16) by the Fubini theorem.

For the existence of a Contlnuous modification we remark that the paths of the stochastic
convolution t — V(t,w) fo (t — s)BWg(s,w)ds belongs to C([O T],D(A)) almost

surely ([Theorem 5.3.5][37]). This proves that Y (¢) = BWg(t)+ A f S(t—s)BWg(s)ds
0

is almost surely continuous. O]

3.3. Space-time regularity in the analytic case

From now on we assume the generator A to be analytic with negative growth bound.
The latter we can do without loss of generality (see the explanations of the beginning
of Section 3.1.1). Having assured the existence of weak solutions in the last section
(Theorem 3.2.8) we proceed with investigating their regularity in space and time by
carefully exploiting the smoothing effect of the resolvent. This smoothing property we
can use:

e to obtain space regularity for the solution U = U(t) as
E|U(t)||2 < oo for some 6 € R, see Definition 3.1.2,
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3.3. Space-time regularity in the analytic case

e to obtain time regularity for U(t), i.e. E||U(t) — U(s)|| < C|t — s|® for a constant
C, all t,s € [0,T] and some 3 > 0 or

e to make (—A)°B a ~-radonifying operator, i.e. even if B : H — E is not 7-
radonifying it may be so into the ‘larger space’ E_g, § > 0.

Results of this section emanate from a joint work with Jan van Neerven and Lutz Weis
(see [21]).

3.3.1. Space regularity versus time regularity in case of
~v-radonifying B

The next theorem describes an interplay between the first two points. It shows how a
gain in space regularity must be bought by a loss of time regularity and vice versa. The
theorem generalizes regularity results for the analytic case due to Da Prato and Zabczyk
[15, Section 5.4] (for Hilbert spaces E) and Brzezniak [5] (for martingale type 2 spaces
Theorem 3.3.1 Assume that A is the generator of an analytic Cy-semigroup S on E.
Let B € y(H, E), and let U be the weak solution of problem (SCP). Letn >0 and 6 > 0

satisfy n + 60 < %

1. The random variables U(t) take values in E, almost surely and we have
E|U(t) = U(s)lE, < Clt = sI”IBl3ue Vtse0.T],
with a constant C' independent of B;

2. The process U has a modification with paths in C°([0,T]; E,).

Proof. We will use the notation ‘<’ for estimates involving constants which do not
depend on B.

Without loss of generality we assume that § > 0. Also without loss of generality we
assume A to have negative growth bound. If this assumption is not fulfilled then the
multiplication of S(t) with e for 3 > wy and the resulting required estimates in the
proof would obstruct the view on the main ideas of the proof.

In order to bring out the ideas of the proof we begin with a formal computation. Put

R(t) = (~A)"S(t), t> 0.
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3. Properties of solutions of the SCP

Then,
(EIU(+h) - UD)]E,)*

= (E||(~A)"[U(t+h) - U®)]|*)

_ (]E“/Ot+hR(t+ h— $)BdWy(s) — /Ot R(t— 5)B dWH(s)H2>;

%

4 <IEH/Ot R(t+h—s)B—R(t—s)B dWH(s)HQ)é

= |R(-)Bllyo,nm,5) + IR(- + h)B — R(:) Blly0,:1,5)
< ”R(‘)B“v(Oyh;H,E) + ”R( + h>B - R(‘)BHV(O,T;H,E)'

SIS

< (E‘ /Hh R(t +h —s)BdWg(s)

where the final estimate follows from (1.4).

If we can show that R(-)B € ~(0,T; H, E'), then R(-)B is stochastically integrable with
respect to Wy by (2.4) and the above computation can be justified by noting that (—A)”
is an isomorphism from £, onto E. Assertion (1) will follow if we can show that for
small h, say for h € (0,1), we have

||R(')BH7(O,h;H,E) S heHBHW(H:E)
and
HR( + h)B - R('>BH7(O,T;H,E) S hGHBH'y(H,E)'

We prove these estimates in two steps.

Step 1 — Fix an arbitrary o € [n+6,%) and h € (0,1). We first check that the two
families

Tn :={s"R(s) : s€(0,h)}

and

T .= {s"[R(s +h) — R(s)]: s€(0,T)}
are y-bounded, and that for small A their v-bounds satisfy
AT) S B (3.17)

and
(T < K. (3.18)

To prove (3.17) we apply Proposition 1.5.5 to the function ¥(s) := s*R(s) and check

that its derivative
V' (s) = s*AR(s) + as* ' R(s) (3.19)
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3.3. Space-time regularity in the analytic case

is integrable on (0, k). Using the analyticity of S we have
JAR(S)] < IAR(S)| + F R S 57040 4 577 5 570+

and we can estimate the first term in (3.19) by

h h h
/ s*|AR(s)|| ds < / 5@~ 0H dg < / s tds <K,
0 0 0

where we used that & —n > 6. Similarly, for the second term in (3.19) we have

h h
/ s Y| R(s)|| ds < / slemD=nqg < pf,
0 0
Together with the estimate
|h* R(R)|| S h*™" < b
we see that (3.17) follows from Lemma 1.5.5.

To prove (3.18) we apply Lemma 1.5.5 to the function ¥(s) := s*[R(s + h) — R(s)] and
check that its derivative

U'(s) = s*A[R(s + h) — R(s)] + as* *[R(s + h) — R(s)] (3.20)

is integrable on (0, 7). For the first term in (3.20) we have

/0T3“||A[R(s+h) ~R(s))|| ds = /OTsa /ss+hA2R(u) | ds

T s+h
,S/ s¢ (/ u 2 du) ds
0 s

< ha_"/ o [(c+1)"T =0 do SR
0

~Y

J/

~
<0

Similarly, for the second term in (3.20) we have

T T s+h
[sirs 0 =Rl ass [ ([ ar )
0 0 s

< ha_"/ o1 [(O’ +1)77— 0_7’} do < P,
0

J/

~
<oo
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3. Properties of solutions of the SCP

Finally,
T+h
T|R(T +h) = R(T)|| < T“/ IAR(s)| ds
T

T+h
< T / s17ds
T

STUT +h)™" =T
She (sup te[t+1)7" - t’"}) < nl.

~
t€R+

(& J/
-~

<o

Combination of these estimates gives (3.18).

Step 2— We combine Step 1 with Lemma 1.5.7. Recalling that o < %, with Lemma 1.4.6
we obtain, with 7_,(¢) := =%,

IRC)Bllvoniney S PN Bllyomsmz < hlIm—all 2001 Bllyr.z)
and
|R(- + h)B — R(-) Bl|0.1;1.8)
S W —aBllyorsme) < W m—allzzom) | Bl 5)-
This concludes the proof of (1).

To prove (2) we apply (1) with exponents ¢ and 7, where ' > 0 is such that we still
have 0" +n < % By the Kahane-Khinchine inequalities we have, for any ¢ > 1,

1

(ElU® - UE)E,)" < (BIU® - Ue)IE,)" Sl =" 1Blyms.

The Kolmogorov-Chentsov continuity theorem now shows that U has a modification U
which is Hélder continuous, for any exponent less than (6'¢—1)/q. Since g can be chosen
arbitrarily large, it follows that the paths of U belong to C?([0, T; E,) almost surely. [J

Remark 3.3.2 The theorem remains true if the fractional domain spaces Ejy are replaced

by (real or complex) interpolation spaces and more generally, by spaces E(6) satisfying
inclusions (E,D(A))g1 — E(0) — (E,D(A))pco-

3.3.2. Regularity if B is unbounded

Now we will discuss the third point of page 50. In Theorem 3.3.1 we assumed B : H — F
to be v-radonifying. In certain interesting applications this assumption is not satisfied
or even worse, the operator may be unbounded (see section 3.4). This situation arises
for instance when a stochastic partial differential equation driven by white noise is
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3.3. Space-time regularity in the analytic case

formulated as an abstract stochastic evolution in a state space E. Typically, E = F(O)
will be a space of functions one some domain O in R The precise choice of E(O) is
suggested by the interpretation of the equation and the expected space regularity of its
solutions. The natural choice for the Hilbert space H used to model the white noise is
then L?(0), with B : L?*(0O) — E(O) being the identity operator. However L?(0) may
not embed into E(Q), and if it does, the embedding may fail to be y-radonifying.

A way out of this difficulty is to interpret the equation in a suitably chosen Banach space
F'. Firstly, ENF should be dense in both £ and F' and contain the range of B (we think
of F and F as being continuously embedded in some ambient locally convex topological
vector space) and the part of A in E N F' should extend uniquely to a generator Ap of
an analytic Cy-semigroup on F'. Secondly, B should extend to a y-radonifying operator
Bp from H into F'. The idea is now to apply Theorem 3.3.1 in F' to the problem

{ dU(t) = ApU(t) dt + Bp dWy(t) t€[0,T], (3.21)

U(0) = 0.

This will show that this solution will have its paths in C?([0,T]; F,,) with 6,7 > 0 and
0+n< % and if F,, embeds continuously into E the solutions take values in £ and are
Holder continuous in time of exponent 6.

We proceed with a simple illustration of this ideas. A more elaborate example will be
worked out in the next section.

Example 3.3.3 (Simultaneously diagonalizable case). Let A be a diagonal operator on
E =17 1< p < oo, with real eigenvalues —\, satisfying A, > ¢ for some ¢ > 0. Fix
a € (0,1) and define F as the space of all real sequences (z,),>1 such that (A, %z,) € [P.
Endowed with the norm ||(z,)||r = |[(A, %), the space F' is a Banach space, and
we have F — F with a continuous and dense embedding. Let (b,) be a sequence of
nonnegative real numbers. The diagonal operator B : (y,,) — (b,y,) defines an element
of v(I?,F) if and only B_, : (yn) — (A,%byy,) defines an element of ~(I%1*). By
standard square function estimates the latter happens if and only if > A PP < oo.
For the special case b, = 1 (the white noise case), it follows that B defines an element
of y(1?, F) if and only (\,“) € [*. Note that this condition depends on both a and p
and is likely to be fulfilled if o and/or p are large enough. Also note that for n > o we
have F, — E = [P with continuous inclusion.

In order to discuss the Problem (3.21) we must adapt section 2.2 and section 2.3 to the
setting where B is unbounded. We can do this under the condition that (—A)™°B :
D(B) — E extends to a bounded operator from H into E for some 6 € (0,1/2).

First we allow B in the formulation of the (SCP)

{dU(t) = AU(t) + BdWy(t)

U0) — 0 (3.22)
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3. Properties of solutions of the SCP

to be unbounded and generalize the Definition 2.2.1 in a natural way:

Assume D(A*) C D(B*). A predictable E-valued process {U(t)}icpr) is called a weak
solution if for all z* € D(A*) the following two conditions are satisfied:

1. Almost surely, the paths ¢t — (U(t, ug), A*z*) are integrable;

2. for all t € [0,T] we have almost surely

(U(t,ug), z") = (ug, ™) +/0 (U(s,ug), A*x*yds + Wg(t)B*z" (3.23)

Under the condition that (—A)~°B extends to a bounded operator for some § € (0,1/2)
a generalization of Theorem 2.3.1 can be obtained. From [56, Proposition 4.7] we derive
the following

Proposition 3.3.4 Assume that A is the generator of an analytic semigroup. For an
E-valued process U the following assertions are equivalent:

1. The problem (3.22) has a weak solution U.

2. For all t € [0,T] the operator S(t)B : D(B) — E has a continuous extension
to a bounded operator H — E and for all t € [0,T] the L(H, E) valued process
s+ S(t — s)B 1is stochastically Pettis integrable on (0,t) and

U(t) = /OtS(t — s)BdWg(s)

almost surely.

3. The function s — S(T — s)B is in v(0,T; H, E)

Up to a modification the problem (3.22) has a unique weak solution. For all p € [1,00)
the paths t — U (t,ug) belong to LP((0,T); E) almost surely, the process {U(t, uo) }rejo,1)
1s continuous in p-th moment.

In Proposition 3.2.1 we saw how for a bounded B a solution of (3.21) gives a weak
solution of the original problem in . In the case where B is unbounded this happens
as well under appropriate conditions.

Proposition 3.3.5 Let B : D(B) — E be a possibly unbounded linear operator. Let
j: E— F be a continuous and dense embedding and A be the part in E of an operator
Ap in F which generates an analytic semigroup in F.
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3.3. Space-time regularity in the analytic case

Assume that there is a constant C' and a 6 € (0,1/2) such that for all h € D(B),

I(=A)~°BR| < C|A]. (3.24)

Suppose an E-valued process U is given.

If the F-valued process jU is a weak solution the problem (3.21), then U is a weak
solution of (3.22).

Proof. The proof proceeds like the proof of Proposition 3.2.1.

Henceforth we will identify (—A)™°B : D(B) — E with its continuous extension and de-
note it with (—A4)°B : H — E. To apply Theorem 2.1.1 it is left to show that the func-
tion ¢ — S(t)B is H-weakly Ly. This follows easily since in the case where A generates
an analytic semigroup we have S(t) : E — D(A) for all t > 0 and ||[(—=A)°S(t)]| < Ct~¢
for a constant C' and all ¢ > 0 ([37, Proposition 2.1.1]). Let z* € E*. For a certain
constant C' we obtain the estimate

1B*S*(t)a|| < [1S®)Bllll"ll = [1S(t)(=A) (= A) " Bl||2"]
<=4 SOII=A)Blla"|| < Ct=*|a"|

which lies in Ly(0,7) if § < 1/2. O
Now we can formulate an important corollary concerning the third point of the in-

troductory remarks of page 50. Note that if (—A)°B € ~(H,E) then equivalently
B e~(H, E_y).

Theorem 3.3.6 Assume that A is the generator of an analytic Cy-semigroup S on F,
let B € y(H,E_s) and let U be the weak solution of problem (3.21) with F := E_s. Let
n>0and 0 >0 satisfy n+ 0 < % Then the following assertions hold:

1. The random variables U(t) take values in E,_s almost surely and we have
E[lU(t) = U(s)lE,_, < Clt = sl 1Bl ey Vts €1[0,T],
with a constant C' independent of B;

2. The process U has a modification with paths in C°([0,T); E,_s).
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3. Properties of solutions of the SCP

3.4. An example

We consider the following stochastic partial differential equation driven by space-time
white noise %—f(t,x) (also called spatio-temporal white noise, for introduction see [57,
Chapter 1)):

ou ow

E(t,x):Lu(t,a:)—FW(t,:c), x e [0,1], t €[0,T],
u(0,2) = 0, ze01], (3.25)
u(t,0) = u(t,1) =0, t€[0,7],

where L is a uniformly elliptic operator of the form

Lf(z) = a(x) f"(x) + b(z) f'(x) + c(z) f(x), = €]0,1],
with coefficients a(z) > 0, z € [0,1], a € C°[0,1] (3.26)
for some € > 0 and b, c € L>[0, 1].

In what follows we let H = L?(0,1) and E = L?(0, 1), where the exponent p is to be
chosen later on. The realization of L in E will be henceforth denoted by A.

In the following we will examine regularity of the weak solution of (3.25) by exploiting
the results of the previous sections. It will turn out that it suffices to exploit properties
of the case A = A. In the case of Laplacian with Dirichlet boundary conditions we
know the ONB of eigenvectors which will allow us to compute a certain y-norm. For an
arbitrary A satisfying (3.26) we have not only D(A) = D(A) = W?P(0,1) N W,"7(0,1)
as shown e.g. in [37, Section 3.1.1] but also the equality of the fractional domain spaces

D((=A4)%) = D((=4)%):

In [34, 13.13 Theorem| and in [16] it is shown that under Hélder assumption on the top-
order coefficient of A there exists a v > 0 such that r — A admits a bounded H°-calculus
for all » > v and hence lies in the class of BIP of operators with bounded imaginary
powers, i.e. for fixed r > v, (r — A)* € L(F) for each s € R and there is a constant
C > 0 such that [|(r — A)*|| < C for |s| < 1.

In the case of —A € BIP we have (see [17, 2.5. Theorem| and the references therein) that
D((—A)*) = [E,D(A)]a, a € (0,1) where on the right hand side [E, D(A)], denotes the
complex interpolation space of order « (for a detailed introduction of those spaces see
[38, Chapter 2]). Since D(A) = D(A) this means immediately D((—A)*) = D((—A)*),
a € (0,1) which we will need in our considerations.

Back to the example:

In a first step we formulate the problem (3.25) as an abstract stochastic evolution equa-
tion in F of the form

dU(t) = AU(t) dt + T dWg(t), >0,
U(0) =0,
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3.4. An example

where Wy is an H-cylindrical Brownian motion. Here we encounter the problem de-
scribed in the previous section, namely that the identity operator I is unbounded as
an operator from H into E. In order to overcome this problem we shall interpret the
problem in a suitable extrapolation space of E.

We fix § > }L and some r > 0 sufficient large such that r — A is invertible and lies in
BIP. Let E_s denote the extrapolation space of order ¢ associated with A, i.e., E_s is
the completion of E with respect to the norm ||z _; := ||(r — A)~%z]||. Since r — A is
invertible, (r — A)° acts as an isomorphism from E onto E_s. We will show next that
the identity operator I on H extends to a bounded embedding from H into E_s which
is y-radonifying.

Let Ay and Ag denote the realizations in H of A and A with Dirichlet boundary
conditions, respectively. As shown e.g. in [37, Section 3.1.1] we have

H, = 'D(AH) = H2’2 M H&Q = D(AH) =: HlA
with equivalent norms. Similarly,
B, :=D(A) = H** N Hy” = D(A) =: EA

with equivalent norms.

The considerations at the beginning of this section mean
Ef s =D((—A)"") = (E,ED)1_s = (E,E1)i_s =D((r — A)'°) =: Ey_s

with equivalent norms.

The functions h,(z) := v/2sin(nmz), n > 1, form an orthonormal basis of eigenfunctions
for Ay with eigenvalues —\,, where A\, = (n7)%. If we endow H? with the equivalent
Hilbert norm || f[|ga := [|Anflla, the functions A, 'h, form an orthonormal basis for
HA and we have

2
— B[ 3 0nA (=a)
n>1

*
LS (m)7",
>1

2
A
Efs

IEH S Ay
n>1

= EH Z %(mr)_%hn
n>1

where (x) follows from a standard square function estimate together with the fact that
|hnllz < V2. The right hand side of (3.27) is finite since we took § > 1.
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3. Properties of solutions of the SCP

It follows from (3.27) that the identity operator on D(Ap) extends to a continuous
embedding from D(Ap) into E2 ; which is y-radonifying. Denoting by E_s the extrap-
olation space of order § of E associated with A — r, we obtain a commutative diagram

H ;E_(s

(r—AH)_ll T(T—A)
H, Ey_s

Zl Tg

A - A
Hl Elfﬁ

The inclusion HY < E£ s being v-radonifying, the ideal property of vy-radonifying
operators implies that the resulting embedding from H into E?; in the top line of the
diagram is y-radonifying; this operator is an extension of the identity operator on H.

We shall denote this embedding by I_.

We are now in a position to apply Theorem 3.3.1. Fix arbitrary real numbers «, 3, 0

satisfying0§2(x+ﬁ<%,%<5<9,a+9<%, and § < 20 —20. Put n:= 60— 6.

Since the extrapolated operator A_s generates an analytic Cp-semigroup in E_s we may
apply Theorem 3.3.1 in the space E_s to obtain a weak solution U of the problem

dU(t) = A_sU(t)dt + I_sdWy(t), t € [0,T),
U(0) =0,

with paths in the space C*([0,T]; (E_s)s) = C*([0,T]; E,). Noting that § < 27 we
choose p so large that 3 + % < 2n. We have
E,= B} = Hy"" = {f € H*™: f(0) = f(1) =0}
with equivalent norms [54, Chapter 4]. By the Sobolev embedding theorem,
H?™P s P[0, 1]
with continuous inclusion. Putting things together we obtain a continuous inclusion
E, < c[0,1].

In particular it follows that U takes values in E. Almost surely, the trajectories of U
belong to C*([0,T); ¢[0,1]). In particular, the trajectories of U belong to L'(0, T} E)
almost surely. In view of Proposition 3.2.1 and the discussion following it, we have
proved the following theorem.

Theorem 3.4.1 Let o and 3 be real numbers satisfying 0 < 2a + ( < % Under the
above assumptions on L, the problem (3.25) admits a weak solution in LP(0,1) for all
1 < p < o0, and this solution has paths in C*([0,T];c2[0,1]).
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3.4. An example

This theorem improves the result of [8, Section 6], where for A = A and 0 < § < %

only a solution with paths in C([0,T]; [0, 1]) was obtained. Note that the ranges of
the admissible Holder exponents are independent of the operator A.

It follows from the theorem that for all 0 < o < ; and 0 < ( < % we have a solu-
tion in C*([0,T]; C[0,1]) N C([0,T); C?[0,1]). Taking 0 < o = 3 < 1 and recalling
that C*([0,77; C[0,1]) N C([0,T];C*[0,1]) = C*([0,T] x [0,1]), we obtain a solution
in C*([0,7T] x [0,1]) for all 0 < o < 7. For A = A the existence of a solution in
C*([0,T] x [0,1]) for 0 < o < 1 was proved by Da Prato and Zabczyk by very different
methods, see [14] and [15, Theorem 5.20]. This result was improved by Brzezniak [5],
who obtained Theorem 3.4.1 for L = A and noted without proof the possible extension

to a more general class of second order elliptic operators.

=

The method presented here applies to general uniformly elliptic operators A. In par-
ticular it extends beyond the selfadjoint case. Also, it can be extended to operators of
order 2m on domains in higher dimensions.

Related equations have been studied by many authors and with different methods; see
for example [10, 15] and the references given there.
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4. Maximal Regularity

4.1. Property (o) and other geometrical assumptions on
the Banach space

Let (rm)pe—1, (rn)azy and (75, )m =1 be mutually independent Rademacher sequences.

Then we may assume that these sequences are living in different probability spaces
(Q,F,P), (U, F ,P) and (", F",P") and that their common distribution is just the
product probability measure PP’ @ P” on (Q XU <YV FQFQF ) The expectations
relative to P, P’ and P” respectively will be denoted by E, E’ and E” respectively.
The same assumption we will make, if (v )p—1, (7,)nz; and (9, )ren=1 are mutually
independent Gaussian sequences.

In the following we often want to compare Gaussian and Rademacher sums or even
replace one with the other. It is a well-known fact that in Banach spaces one can estimate
Rademacher sums against Gaussian sums. Under a certain geometric assumption on the
Banach space E one also obtain the converse estimate and thus the equivalence of the
sums, see below. The required assumption is called the finite cotype of E.

A Banach space E is said to have cotype ¢, q¢ € [2,00), if there exists a constant C' > 0

such that for all sequences (z,)"_,, m € N, in E, the inequality

o\ 1/2

m 1/q
(Z H%Hq> <C|E
n=1

m
E T'ndp
n=1

holds true.

Now we can formulate the following proposition. Its proof can be found amongst others
in [22, Proposition 12.11 and Theorem 12.27]

Proposition 4.1.1 For all finite sequences (x,)"_, in E we have

2

2
E < -7E

N
E TnTLn
n=1

1
2

N
E T'nZp
n=1
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4.1. Property («) and other geometrical assumptions

If E has finite cotype q, there exists a constant C, such that for all sequences (x,)N_, in
E we have

2

2
E <C,E (4.1)

N N
E TnTn E T'nTn
n=1 n=1

Now we want to introduce a further geometric assumption on the Banach space £ which
is central in this work. It will allow us important regularity results of solutions of the
stochastic Cauchy problem.

A Banach space E is said to have property («) if there exists a constant C', depending
only on E such that

M N M N
EmnTmTpnTmn TmTpTmn
m=1 n=1 m=1 n=1

for all choices e, € {—1,1} and 2y, € E (m=1,...,M, n=1,...,N). The least of
all such constants is called the property («) constant of E and will be denoted by C,,.

2 2

EE < C?EF

Pisier first introduced this geometrical assumption on E in [51]. Examples of spaces
with property () are Hilbert spaces, L, spaces with 1 < p < oo or the space L'/H".

The following considerations show why this geometrical assumption gains such impor-
tance. If we examine the finiteness of the y-norm || - ||y(z2(0,7;m),5) We come across

) : . N
expressions of doubly indexed sums like >~ . V9 Tin, T € E, myn =1,..., N,
’ 2

N € N. For technical reasons we would like to estimate E” <

St Vo
m,n=1 TYmnLmn

2
EE Zﬁm:lym%’lxmn This does not hold in general but it does hold if E has

property («) as shown in the proposition below. In its formulation and in the rest
of this work we will use the following notational convention:

Notation 4.1.2 We use the notation X ~ Y to express the fact that there exist constants
0 < ¢ <C < oo, depending only on the Banach space F, such that ¢cX <Y < CX.
Similarly we use the notation X <Y to express that there exists a constant 0 < C' < oo,
such that X < CY.

As stated in the next Lemma, finite cotype of a Banach space E is a weaker assumption
then property ().
Proposition 4.1.3 If E has property (o), then E has finite cotype.

Proof. Recall that for 1 < p < oo, n € N, [} denotes R" equipped with the norm

1/p
‘Z?:l |aj|f”‘ or max;<y, |a;| if p = oo for any a = (a4, ...,a,) € R*. For ¢ > 0 we say
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4. Maximal Regularity

a Banach space E contains a subspace which is (1 + €) isomorphic to [, if there exists
x1,...,T, € F such that for all a = (ay,...,a,) € R" we have

n 1/p n 1/p
(Z !aj|”> < <(1+e) (Z |aj|P> (4.2)

n 1p .
or (4.2) where (ijl \aj|”> is replaced by max;<, |a;| if p = occ.

n

E :ajxj

J=1

FE'is said to contain [} s uniformly if it contains subspaces (1 + &)-isomorphic to [, for
all n and all € > 0.

Suppose E does not have finite cotype. By the Maurey-Pisier Theorem ([39],[22]) E
contains [° uniformly. Pisier showed in [51, Remark 2.2] that in the case that £ contains
[2° uniformly E fails to have property («). O

Proposition 4.1.4 For a Banach space E, the following assertions are equivalent:

1. E has property («);

2. For all N > 1 and all sequences (Tpp)), -1 in £ we have

2 2

N N
1 " ! /
E Ty Tmn|| ~ EE g T Tmn
m,n=1 m,n=1

In this situation for all N > 1 and all sequences (a:mn)%’nzl in E we have

2

~ EFE

2
]E//

N
R .

m,n=1

N
§ : "
TYmnTmn

m,n=1

Proof. From the above propositions we know that a Banach space E with property («)
automatically has finite cotype and hence Rademacher and Gaussian sums are equiv-
alent. Thus the last assertion follows easily from the equivalence of (1) and (2). The
equivalence of (1) and (2) is shown in [34, 4.11 Lemma]. O

Recall the definitions of Section 1.6.2. We have the following Lemma shown in [30,
6.6. Corollary]

Lemma 4.1.5 Let A € S, (E). If E has Pisier’s property («), then A admits a bounded
H>-calculus if and only if A admits a vy-bounded H>-calculus and one has wo(A) =
wl (A).
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4.2. Maximal regularity in Banach spaces with finite cotype

Remark 4.1.6 As one will see later in the proofs we will only use the estimate

N N
" /

m,n=1 m,n=1

2 2

E” < EE (4.3)

even though property («) provides the equivalence of both sides. This weaker geometrical
assumption on the Banach space is also denoted with property (a™) (see [44, 21]).

Examples of Banach spaces with property (a1) are all Hilbert spaces, all Banach lattices
with finite cotype (in particular the LP-spaces for p € [1,00)) and the Schatten classes
S, for p € [1,2]. Banach spaces with property (a™) have finite cotype; in particular such
spaces cannot contain an isomorphic copy of ¢g. We refer to [45] and there references
cited there for more information.

4.2. Maximal regularity in Banach spaces with finite
cotype

In this section we will sharpen Theorem 3.3.1 in the case where —A admits a y-bounded
H*>-calculus. Under this assumption we will prove maximal regularity in the sense
of Theorem 4.2.1 of the weak solution. Our approach requires finite cotype of the
underlying Banach space.

The main result of this section, which generalizes e.g. [15, Proposition A.19], reads as
follows.

Theorem 4.2.1 Let E have finite cotype and assume that —A admits ~v-bounded H-
calculus of angle 0 < w) (—A) < 5. Then the solution U of problem (SCP) has maximal

reqularity in the sense that for allt € [0,T] we have U(t) € D((—A)2) almost surely and
E(=A):UM®|* < ClIBI 1.0 (4.4)

for a suitable constant C' independent of T'> 0, t € [0,T], and B € v(H, E). Moreover,
(—A)%U 15 continuous in all moments, i.e., for all 1 < p < oo we have

lim E[(~A)2(U(t) - U(s))|IF = 0,

s—t

Finally, the paths of (—A)2U belong to L2(0,T; E) almost surely.

Proof. Following [30] we consider the function ¢()) := Aze=*. We shall prove the theo-
rem for a fixed time interval [0, 7] with a constant C' independent of 7. Fix an arbitrary
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4. Maximal Regularity

0 <t < T. Our starting point is the following identity, valid for ¢ € [27*T, 27*+1T):
)

B(EA) = (25T + /2 W (s) ds

—kTA
k 2 k k ds
= ¢(2_ T)\) + / 1[2_kST,2_k+1T) (t) 2_ ST)\ QZJ,(Q_ ST)\) —
1 S
In order to simplify notations a little bit, throughout the rest of the proof we take T' = 1.
It is easy to check that the constant C' in (4.4) can be chosen independently of 7.

By the H>-calculus we have ¢)(—tA) = (—tA)2S5(t). Substituting this in the above
identity over k, summing over k = 1,..., N, and writing o()\) := A'(\), for t € 27V 1)
this gives

N
—tA) = A goreny ()p(—27FA)
k=1

2 X ds
+/; Z1[27ks,27k+1)(t)gp(—27kSA)?.

k=1
Hence,

1w (=2)250)

oy = s O AB g

N
S H Z 1[2—k727k+1)¢(—2_kA)BH
k=1

.dt.
7(071a77H)E)

2, X ds
Tk rinyp(—2F5A BH @,
+/1 H kz:; 2527k P s4) (0,14 H.E) S

Note that the sequence (Ljp-xo- k+1))£] , is an orthogonal system in L%(0, 1; dtt) with

| Ljg-r g-r+1||3 = In 2. If g, is an orthonormal basis L2(0, 1; %) containing 5 (1jp-n 2-n+1))2 4,

(hj);>1 is an orthonormal basis of H and (rj;);x>1 is a doubly indexed Rademacher se-
quence on some probability space (£2, F,P), using (4.1) we can estimate

7(0,1;4: H,E)

S S [ ) sy, Y

i>1 n=1 k=1

—In2- E[| > i Y b (—27RA)

i>1 k=1

< IEH 3 iv: riub(—27FA) Bh;

i>1 k=1

N
H Z 1[2—k72—k+1) ® ¢(—2_kA)B
k=1

2

66



4.2. Maximal regularity in Banach spaces with finite cotype

Let (17);>1 be a Rademacher sequence independent of (rj1);r>1. Using the same ran-
domlzatlon argument as in the proof of Proposition 4.1.4, we estimate

S)apaEs

§>1 k=1

N

_ IE’IEIH S ( 3 rjkw(—2_kA))Bh
i>1 k=1
>

j>1

2
<A(0)’E il S 7(\11)2||B||27(H,E)~

Here v(W) is the 7-bound of the family

N
= rip(W)(=27%A): N>1, j>1, weQy,
(X }

which is finite by Lemma 1.6.9 since we have ¢ € H*(%,) for all 0 € (w) (—A),

ol

).

It follows that the function )., 1[27k727k+1)¢(—27kA>B defines an almost summing
operator from L?(0, 1; dtt, H) to E (compare Section 1.4). Since E has finite cotype and

therefore does not contain a copy of ¢, this operator is v-radonifying and by (1.1) we
have

Liptoorinyth(—27"A BH B
Hgg[zwk+w« B[y © DN Bl

Likewise, using that for s € [1,2) the sequence (1[2—k572—k+1)>{€\[:1 is an orthogonal system
in L2(0,1; %) with ||Ljg-rso-r+1)][3 = In(2/s),

[

ds

.dt.
W(OzlvaHaE) S

< /1 : (1n(2/s) IEH i S rirp(—27sA)

k=1 j>1

<@ [ e (©

N
Z 1[2—k8727k+1)@(—2_k814>
k=1

2y3 ds
1)

2\ 3z ds
i) 2 s v @liBlywe.

Here v(®) is the y-bound of the family

X

WE

Tjk(w)go(—2_ksA) :N>1,5>1,s€[1,2], we Q},
k=1
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4. Maximal Regularity

which is finite since ¢ € H°(%,). Letting N — oo as before, with monotone convergence
2
it follows that

ds

— @) 1BI3 .-

Bl
(27,27 k+1)() 70,14 H)E) S

k>1
As N — 0o we also obtain that (—A4)2S5(-)B € v(0,1; H, E) and
1
I(=4)25()Bllyome = lim [[(=4)2S() Bl o105
Putting things together we obtain that
[(=A)ESO)Blhosms < CllBllyns
with a constant C' independent of B. Therefore, for all ¢ € [0, 1] the function (—A)2S(t—
-)B is H-stochastically integrable, and (4.4) follows from
Ell(—A)2 U@ = [(—A)2S(t — )BIP 0,115
< [(=4)2S() B0 sa.z) < ClIBlam)-
This proves (4.4). By Fubini’s theorem, (4.4) implies that

T
EA\M%PUWWﬁSTﬂBMmm

Hence the paths of (—A)%U belong to L*(0,T; E) almost surely. Finally the continuity
in all moments follows from [45, Theorem 6.5]. O

Remark 4.2.2 The theorem remains true if only v — A admits a y-bounded H*-calculus
for some v > 0. To see this we apply the theorem with —A replaced by v — A to obtain
maximal regularity of the solution of the problem

dU(t) = (A — U (t)dt + BdWy(t), te€[0,T],
U(0) = 0.

We obtain that (v — A)2S,(-)B € 4(0,T; H, E), where S, (t) = e*'5(t). By a standard
comparison argument this implies (v — A)2S(-)B € v(0,T; H, E) as well, with similar
estimates.

As is well known, the deterministic Cauchy problem 3’ = Ay + f, with — A sectorial of
angle 0 < w(—A) < 7, has maximal LP-regularity if and only if the set {tR(it,A) : t €
R\{0}} is R-bounded (see [58]). The following result shows that in the stochastic setting,
the strictly stronger assumption that —A admits a bounded H*°-calculus is necessary for
maximal regularity and actually characterizes it in the case H = R (which corresponds
to rank one Brownian motions). In particular this shows that in LP-spaces there are
examples of analytic generators which have maximal regularity for the deterministic
Cauchy problem but not always for the stochastic one.
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4.3. Maximal Regularity in Banach spaces with property («)

Remark 4.2.3 In the special case where H = R, Lemma 1.6.9 is not needed and Theo-
rem 4.2.1 remains valid under the weaker assumption that —A admits a bounded H*-
calculus.

We use the notation E® for the closed subspace of all z* € E* such that limy g [|.S*(t)x* —
z*| = 0. As is well known (see [25, 2.6 Definition]) we have E® = D(A*). The part of
A* in E® is denoted by A®; it is the generator of the restriction of S* to E®.
Theorem 4.2.4 Let both E and E* have finite cotype, and let —A be a sectorial operator
in E of angle 0 < w(—=A) < 5. Then —A admits a bounded H*-calculus if and only if

dU(t) = AU(t) dt + 2 dWy(t), >0,
U(0) =0,

and
dU(t) = A°U(t) dt + 2© dWy(t), >0,
U(0) =0,

have mazimal reqularity in the sense of Theorem 4.2.1 for all v € E and z° € E©,
respectively.

Proof. The ‘only if’ part is contained in the previous theorem and the remark 4.2.3, since
—A admits a bounded H*-calculus if and only if —A® admits a bounded H*-calculus
[17, 34].

For the ‘if’ part, for all ¢ € [0,7] we have

1

I(=A)2SC)z (3048 = (=4)2S( = )zl50ue = EI-AUO)|* < Cll=|
with a constant C' independent of t, T', and z. Likewise,
1
||(—A®)2SG('W@H?y(o,t;E@) < Ol|x®||?y(H,E@)'

By Proposition A.0.5, these two estimates imply that —A admits a bounded H°-
calculus. O

4.3. Maximal Regularity in Banach spaces with
property(«)

We have in seen that Proposition 4.1.3 that property («) is a stronger assumption on
the Banach space E than the finite cotype. In this Section we will show that similar
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4. Maximal Regularity

maximal regularity as in the last section can be obtained under weaker assumptions on
the generator A. The theorems in this settings can be proven with different methods
which seem to be less technical as e.g. the proof of Theorem 4.2.1. However, deep results
of [30] are used again.

The following proposition is a generalization of a special case [44, Theorem 6.2].

Proposition 4.3.1 Let F' be a real Banach space with property («). Let B € v(H, E)
and let U be a mapping from (0,T) into L (E, F) such that for all x € E the F-valued
function t — V(t)x belongs to v(0,T; F). Then t — Y (t)B belongs to v(0,T; H, F) and
there is a constant ¢, only depending on V and F', such that

W () Bll~yormr) < cllBllywe)-

Proof. As an easy consequence of the closed graph theorem there exists a constant C,
only depending on ¥, such that

W C)zllyorr < Cllell, Voe E. (4.5)
Note that since F' does not contain a copy of ¢y, the scalarly integrable function t —
f(t)¥(t)Bh is Pettis integrable for all f € L*(0,T) and h € H [23, Theorem 11.3.7].

Let (fun)m>1 be an orthonormal basis for L?(0,T') and let (h,),>1 be an orthonormal basis
for H. Then (f, ® hy)mns>1 is a doubly indexed orthonormal basis for L?(0,T; H). Let
(7)) m>1 and (v2),>1 be mutually independent Gaussian sequences, and let (7,,,)m.n>1
be a doubly indexed Gaussian sequence. Then by (4.3) and (4.5),

||fq/(~)B H%(LQ(O,T;H),F)

_ EH 3 ymn/OTfm(s)\I!(s)Bhnds

m,n>1

2

T 2

< C?&- EE" Z Z,y;n,y;;/ fm(s)¥(s)Bh,, dSH

m>1n>1 0

T 2

—2EE|Y 1, / F(9)0(5) [ 3 B | dsH

m>1 0 n>1

2

< CiCQ E” Z TnBha|| = CioanH%/(O,T;E)

n>1

where ¢, is the constant in (4.3). O

The following result leads to an analogon to Theorem 4.2.1.
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4.3. Maximal Regularity in Banach spaces with property («)

Theorem 4.3.2 Assume that B is y-radonifying and let E have property (o). If —A is
a sectorial operator of angle 0 < w < 5 such that for all v € E we have

A)2S(-)z € 4(0,T;: E), (4.6)

(=
then the solution U of problem (2.5) has mazimal reqularity on the interval [0,T] in the
sense that for all t € [0,T], U(t) € D((—A)z) almost surely and

) €
BT, 3, < CIBIE e (4.7)

(~4)2) =

for a suitable constant C', independent of B and T. Moreover,
T
1 2
IE/ |(=A)2U@®)||" dt < TC|| B2 4.5 (4.8)
0

In particular, the paths of U belong to L*(0,T; D((—A)%)), almost surely. Finally, U is
continuous in all moments in D((—A)%), i.e., for all 1 < p < oo we have

lim E[U(t) - U(s)|? = 0.

D((—A)2)

Proof. Since (—A)z acts as an isomorphism from D((—A)z) onto E, condition (4.6)
implies that for all for all z € E we have S(-)z € ~(0,T;D((—=A)z2)). Also, since E
has property (o), D((—A)z) has property () as well and Proposition 4.3.1 shows that
S(-)B belongs to v(0,T; H,D((—A)2)) and

IS()BI?

with a constant C' which is independent of B and 7. It follows that S(t — -)B is H-
stochastically integrable in D((—A)z), and (4.7) follows from

<
? emmtahy < ClBlns

2 P2
BIT®Nsayty = 15E =BG oy
<|sC)BI? < C[|Bll51.p):

(0, T;HD((—A)3))

The estimate (4.8) follows from this by Fubini’s theorem. Finally the continuity in all
moments follows from [45, Theorem 6.5]. O

Under the assumption of property («) a bounded H*°-calculus of the operator — A implies
a y-bounded H°-calculus (compare Lemma 4.1.5). Since (4.6) follows if —A admits a
bounded H*-calculus (see [30]) we obtain the following Theorem as a corollary to the
previous result:

Theorem 4.3.3 Let B be y-radonifying and E have property («). If A is the generator
of an analytic semigroup with the property that —A has a bounded H®-calculus, then
the solution of the problem (2.5) has mazimal reqularity in the sense of Theorem 4.3.2.
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4. Maximal Regularity

4.4. An example

Let O be a bounded open domain in R? with C? boundary. Consider the problem

du(t,x) = Lu(t,x) dt + igk(x) dwi(t), re O, tel0,T],

k=1 (4.9)
u(0,2) =0, z €O,

u(t,x) =0, r €00, tel0,T],
where L is a second order uniformly elliptic operator of the form

d 9 d
L) = 3 ala) gy () + b S 0) + o). @ €,

=1

with coefficients a;; = a;; € C°(O) for some ¢ > 0 and b;,c € L*(O) with ¢ < 0. We
assume that the sequence g = (g5.)x>1 belongs to LP(O; [?) for some fixed 1 < p < oo, and
that w = (wg)g>1 is a sequence of independent standard Brownian motions. A related,

time-dependent version of this equation on the full space R? has been considered by
Krylov [33, Chapter 5.4].

Here we will show that (4.9) has a unique solution in LP(O), with paths belonging to
CA([0,T); LP(0)) N L*(0,T; HyP(0)) for 0 < 3 < L.

Let 1 < p < oo and take £ = LP(O). In E we consider the realization A of L with
Dirichlet boundary conditions, i.e., D(A) = H*?(OQ) N Hy?(O). Let (ex)r>1 denote the
standard unit basis of [?, and define B € L(I?, LP(O)) by Bh := >, - [h, exizgy for
h € I2. We can rewrite (4.9) as a linear stochastic Cauchy problem of the form

{ dU(t) = AU(t)dt + BdWe(t), te[0,T], (4.10)

U(0) =0,

with Hj2 an [*-cylindrical Brownian motion. The operator B is y-radonifying since by
the Fubini theorem and the Kahane-Khintchine inequalities,

B S Bl & B S Bl = B Sl
k>1 k>1 k>1

:/OE‘Z%Qk(x)‘pd:ﬁg/o<;|gk(x)|2>gd%

k>1

which is finite by the assumption on g. It was shown in [16] that v — A admits a
bounded H*-calculus for v > 0 sufficiently large. This calculus is 7y-bounded since
LP(O) has property («). It follows that the assumptions of Theorems 3.3.1 and 4.2.1
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4.4. An example

(with A replaced by A — ) are satisfied. Since A is invertible we have D((—A)2) =
D((v — A)2) = Hy?(0) with equivalent norms (see [16, 52, 54]). By Theorem 4.2.1 and
the remark following it we obtain a unique solution U of (4.10) with paths belonging to
CP([0,T); LP(0)) N L*(0,T; Hy"(0)) for 0 < 8 < L.
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5. Regularity in case that A generates
a Cp-group

5.1. Path regularity of the solution

A family of bounded linear operators S = (S(t))cg on a Banach space E is called a
Co-group of bounded operators or briefly a Cy-group if

1. S(0) = Idg,
2. S(t+s)=S5(t)S(s) for all s,t € R,
3. limy¢S(t)r ==z forz € E.

The linear operator A defined by

D(A) = {x cFE: hm% exists}

t—0

and

Ar = limM

t—

is the infinitesimal generator (or briefly the generator) of the group S. D(A) is the
domain of A.

Since for every t € R we have that S(t) is invertible with S(¢)™! = S(—t), we will be
able to show in Theorem 5.1.2 that solutions of SCP are continuous. We will make use
of the following Lemma.

Lemma 5.1.1 Let H be separable and let Wy be the cylindrical Wiener process with
respect to a filtration {F(t)}icor fulfilling (PF) of page 15. Let further ® : (0,T) —
L(H, E) be stochastically integrable with respect Wy. Then the E-valued process Y =Y,
given by

Y, = /tcp(s) AWu(s),  tel0,T],

is a martingale with respect to {F(t)}icjo,r) which has a modification with continuous
trajectories.
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5.1. Path regularity of the solution

Proof. The martingale property is evident.

In the following we use an argument from [45]. To prove the existence of a continuous
modification we fix an orthonormal basis (f,,)%_; in L?(0,T) and an orthonormal basis

(hp)Se, in H.

n=1

By expanding [h,,, ®*(-)z*]y with respect to the basis (f,,)5°_; writing 3,(s) := Wg(s)h,
and using the coordinate expansion (2.2), for all * € E* and t € [0,T] we have

Vi, 2" Z/ $)hn, ") dBa(s)
—Z/ o ® (5)2"] 1 A (5)
_ °j/ me / Fon () [, @ () s d ()
nz/ fon) o, & (1 du/ Fn(5) dBa(s)

n,m=1

_ / | () B (5)

with convergence in LZ(Q); this convergence is unconditional since (hr())n>1 is an or-
thonormal basis for every permutation 7 of the positive integers. The It6-Nisio theorem
[35, Theorem 2.1.1 (i)<(v) and Theorem 2.2.1] now implies that

v, = 2 [ 0 ds [ guts) it

unconditionally in L?*(Q; E).
For N > 1 we put

N T T
=3 / Fm($)®()hnds | fon(s) dWg(8)hn,
m,n=1 0 0
For all t € [0,T7,
Yy = F) = - By d t ' (5) AW (5) P,
E(y ™) /f (s [ fus) dWals)

m,n=1

In particular, for each N > 1 the process Y™ : t — Y;(N) has a version with continuous
trajectories.
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5. Regularity in case that A generates a Cy-group

We claim that for each t € [0,7] we have limy_, Y™ =Y, in L3( E).

Let M = (M;)icpo,r) be an E-valued square integrable continuous martingale. From
Doob’s inequality (see [32, 3.8 Theorem]|, [15, Theorem 3.8]) we obtain

(E sup M%) <4 sup (EIM|E) = 4 El| Myl (5.1)
0<t<T 0<t<T

and [15, Proposition 3.9] shows that the space M2 (F) of all E-valued square integrable
continuous martingales M = (My)¢cjo,r) endowed with the norm

1
2
M|y = (E sup [1M4]3)
0<t<T

is a Banach space. An application of the Lemma of Borel-Cantelli as in the proof of
[15, Proposition 3.9] shows that the sequence (Y¥)_, is Cauchy in M2(E). Let
Y () € MZ(E) denote its limit. Then for all ¢ € [0,7] we have

t
Y = lim Y;(N)z/ O(s)dWy(s) =Y,

— 00 O

in L?(Q, E), and therefore Y,*) =V, almost surely. Thus, Y is a continuous modifi-
cation of Y. O]

The next theorem states that the solution of the SCP is necessarily continuous if A is a
generator of a Cy-group. The poof of it follows easily by the trivial observation that the
group property implies that for all 0 < ¢ < T we have

/ " S(t— $)BdWi(s) = S(t — T) / (T — ) BdWy(s) (5.2)

which means that the integrand does not depend on ¢. By Lemma 5.1.1, the right hand
side has a continuous modification on [0, 7.

Theorem 5.1.2 Let A be the generator of a Cy-group {S(t)}i>0 on a real Banach space
E. Furthermore let {Wy(t)}i>0 be a cylindrical H-Wiener process, where H is a sep-
arable real Hilbert space, and let B : H — E be a bounded operator. If {U(t)}i>0 is a
weak solution of the stochastic Cauchy problem SCP

{dU(t) = AU(t)dt + BdWy(t),  t>0, (5.3)

U(0) =0,

then {U(t)}+>0 has a modification with continuous trajectories.
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5.2. Nonexistence of solutions - an example

Proof. Fix T" > 0. Following Lemma 2.3.3 it is sufficient to show that the process
{U(t) }1epo,r) has a continuous modification.

We know from [8, 45] that if a weak solution {U(t)}:>¢ exists then it is unique and the
L(H, E)-valued function s — S(t — s)B is stochastically integrable on (0,t) for every
t > 0. {U(t)}i>0 is given by

U(t) = /0 S - $)B dWi(s)

t
:S(t—T)/ S(T — s)BdWg(s), t €10,77.
0
By Lemma 5.1.1, the right hand side has a continuous modification on [0, 7. O]

In the next section we combine this result with a result of Brzezniak, Peszat and Zabczyk
([7]) on nonexistence of solutions for a certain class of stochastic differential equations.

5.2. Nonexistence of solutions - an example

The results of this section emanate from a joint work with Jan van Neerven (see [20]).

So far we met various conditions on A or E under which we obtained continuity of
the solutions of the SCP. The following section grew out of an attempt to examine
the situation for certain special cases, where the semigroup generated by A possesses
minimal smoothing properties. To explain the main idea, let C'p denote the Banach
space of periodic continuous functions f : R — R with period 1.

In a recent paper [7], BrzeZzniak, Peszat, and Zabczyk showed that for ‘most’ functions
f € Cp, the stochastic convolution with a standard real-valued Brownian motion 3 =

{6t}t207 :
- (f*mt:/o £t - s)d.,

fails to have a modification with bounded trajectories and thus also fails to have a
modification with continuous trajectories. In fact the authors showed that the set of all
f € Cp for which such a modification exists is of the first category in C's. The main
ingredient is a deep regularity result for random trigonometric series [28, Theorem 8.1].

This seems to suggest an approach toward a negative solution of the continuous mod-
ification problem for a class of stochastic equations in Cp. To see why, let A = d/df
denote the generator of the left translation group S = {S(¢)}:>0 in Cp (compare [25,
4.14 Definition]) and consider the problem

{dU(t) — AU(t)dt + fdp,, >0,

(o)~ 0 (5.4)
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5. Regularity in case that A generates a Cy-group

where f € Cp is a given function. If this problem has a weak solution {Uy(t)};>o in Cp
(in the sense of Definition 2.2.1), then for all ¢ > 0 we have

<Uf(t)750>:/0<S(t_3)f750>dﬁs:/o f(t_s)dﬁs

almost surely, where §, denotes the Dirac measure at 0.

By the Brzezniak-Peszat-Zabczyk result, the right hand side fails to have a continuous
modification for all functions f outside a set of first category in Cp. Interestingly,
however, from Theorem 5.1.2 it follows that precisely for these f the above problem
fails to have a weak solution. This is the content of the Theorem below. It shows that
problem (5.4) actually provides an example of nonexistence and, at the same time, some
evidence for a positive solution to the continuous modification problem.

Theorem 5.2.1 For a given function f € Cp, the problem (5.4) has a weak solution if
and only if the convolution process f * (3 has a modification with continuous trajectories,
and in this situation the weak solution has a modification with continuous trajectories.

Proof. Suppose FE is a real Banach space and let x € E be a fixed nonzero element.
Let H denote the one-dimensional subspace spanned by x, endowed with the norm
|cx|| g := |c|. If B = {Bi}icor is a standard real-valued Brownian motion, then

(Wyex)(t) = cfy, celR

defines a cylindrical H-Wiener process.

Using this construction we see that (5.4) is a special case of (5.3) if we take H = span{z}
and WH (cx) = ¢, and define By : H — Cp by Bj(cx) := cf. By Theorem 5.1.2 and
the observations above, (5.4) fails to have a weak solution whenever the convolution of
f with [ fails to have a continuous modification.

Let us now assume that, conversely, the convolution process f * (§ has a continuous
modification. Then the convolution process ¢ — (f * B)t has a continuous modification
as well, where (3, := 1.+ — $1. Indeed, this may be deduced from [29, Lemma 3.24]
or from a general comparison result for Gaussian processes [36, Theorem 12.16]. Now
define, for 8 > 0,

140 0 3
X4(0) = /0 (40— s)ds, - /0 70— s)dd, (5.5)

where on the right hand side we take the continuous modifications, and notice that

X;(0) = /0 10— 5)dp,
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5.3. A characterization of H®-calculus

almost surely. Hence by the Pettis measurability theorem and the stochastic Fubini
theorem, (5.5) defines a centered Cp-valued Gaussian random variable X, and for any
finite Borel measure p1 € (Cp)* the variance of (X, ) is given by

B0 = ([ [ 560 s.au0))’

_E /l/lf(G—S)du(e)dﬂs)2
:/ /f — 8) du( )>2ds

= (Qr, 1)

Here, the operator @y € L(Cp,Cp) is defined by

1

The existence of a global weak solution Uy now follows from Lemma 2.3.3, cf. also [8,
Theorem 5.3] O

Remark 5.2.2 The solution Uy is now given by

Us(t) = /OS(t—s)deWH /ft+0—s)dﬁ5

almost surely.

Remark 5.2.3 We have seen in Theorem 5.1.2 that the existence of a weak solution
U to problem (5.3) implies the existence of a continuous modification of U whenever
A is the generator of a Cy-group. Another situation where this is known to happen is
the case where A generates an analytic Cp-semigroup on E; see Theorem 3.2.8 and [8,
Proposition 4.3, Theorem 6.1] as well as [15, Lemma 5.13].

5.3. A characterization of H-calculus

In Chapter 4 we developed a characterization of bounded H*-calculus. There we used
maximal regularity of solutions of suitable SCP’s (compare Theorem 4.2.4). In the case
that A generates a Cy-group we can exploit results of [30] (see Appendix A) to obtain a
characterization of bounded H*-calculus by the very existence of such weak solutions.

Theorem 5.3.1 Let E and E* have finite cotype. For a generator A of a Cy-group S
the following are equivalent.
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5. Regularity in case that A generates a Cy-group

(a) The equations

dU(t) = AU(t) dt + xdWy(t), >0,
U(0) =0,

and

dU(t) = AU (t) dt + 2 dWg(t),  t>0,

U(0) =0,
admit a weak solution in E resp. E® for all x € E resp. for all z° € E®.

(b) A has a H*-calculus on each strip S, = {\ € C: |ReA| < w},w > wy(A).

Proof. In the following we will prefer notations such as |[s + S(s)z|? instead of

1S ()][3-

(a) = (b): With the operators B : R — E ts at,z € D(A)and B : R — E®, t s 1,
x® € E®, we obtain for the solution U (¢ fo (t — s)Bdj, = fo (t—s) xdﬁs,

B[V = lls = S(s)zl30.9.8) < oo

If we consider the rescaled semigroup T'(t) := e “'S(t), t > 0, w > wo(A) we obtain (see
[47, Proposition 4.5))

[t — e “PS(E) ]| (j0,00), ) < 0
Analogous considerations in the dual case with z® € E® show
[t = €™ S ()2 |l5((0.00).5%) < 00
We claim that there exists a constant X > 0 such that
[t = e S ()]l yo.00)m) < K2 (5.6)
and

[t et (£)2°|| (o.00).54) < K2 - (5.7)

This is an easy application of the Closed Graph Theorem: Let (f,) be an ONB of
L*(0,T). Assume that for a sequence (z;), with z; — = in E, i € N we have T'(-)z; —
®(-) in (0, 00; F) for ® € v(0, 00; F).
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5.3. A characterization of H®-calculus

Then by Fatou’s Lemma,

2

/ FuOT(t) dt

= E [ lim / fo(®)T(t)z; dt
J—00
2
ghmjiggo E Z% / Fa(O)T ()2 dt

< lim inf HT(J%IE
J—00
= [|2()l;-

Taking the supremum over N > 1, we obtain that 7'(-)z € (0, 00; E) and T'(+)x = ®(+)x.
Now, by the Closed Graph Theorem we obtain the desired estimate (5.6) and (5.7) by
analogous arguments. Having obtained the two estimates (5.6) and (5.7) we can apply

A.0.4 to infer the desired H-calculus of A.

(b) = (a): Since A generates a Cy-group, A is of - and R-strip type as shown in Lemma
A.0.3. Further, since E has finite cotype we can apply Theorem A.0.4. This theorem
states that in the present situation H>-calculus of A on the strips S = {A € C: |Re )| <
w}, w > wp(A) is equivalent to the estimates

le™ S () [ly(10.00).8) < Cll]], z € D(A)
le™"S* ()2 ly(o.00.4) < Cllz™]l, z" € D(AY).

This is equivalent to the existence of weak solutions U(t) and U(t) on arbitrary intervals
[0,7],T > 0. O
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A. Square function estimates - results
of [30]

The ideas, concepts and results of [30] are fundamental throughout wide parts of this
work. The following results are explicitly used in the previous chapters.

The following lemma could be interpreted as a Fatou lemma for the space v(H, E).
Lemma A.0.2 Suppose (u,) is an uniformly bounded net in L(H, E) such that limu, = u
in the strong operator topology. Then

lull, < limin [, |

In connection with square function estimates we consider operators of strip type A on
a Banach space E such that {R(X\, A) : |[ReA| > a} is not only bounded, but even -
bounded (R-bounded). Such operators are called operators of y-strip type (of R-strip
type) and w,(A) (or wr(A)) is the infimum over all a for which the above y~boundedness
(R-boundedness) condition holds.

Lemma A.0.3 If A generates a Co—group S = (S(t)), then A is of v— (and R-) strip
type with w(A), wr(A) < we(S).

Theorem A.0.4 Let A be of v—strip type operator on a Banach space E with finite
cotype. Then the following conditions are equivalent

a) A generates a Co—group S = (S(t)) such that for one (all) a > w(—A) there is a
constant C' with

leS(telmery < Cllel, @ eD(A)
[ S 2" lae xy < Clla’ll, o” € D(AY).

b) For one (all) a with |a| > w,(A) there is a constant C, such that

|R(a +i-, A)z|ly(r,B)
|R(a + i, A)" 2" || (w7

Cllzll, = e D(A)

<
< C|z*|, z* € DAY).
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¢) For one (all) a with |a| > w,(A) there is a constant C such that for x € D(A)
1 .
clell < l1R(a + i, A)zllyr, 5 < Cllll.

d) A has a Hy(S(b))-calculus for one (all) b > w,(A).

Furthermore we have w,(A) = wy(S) = wye(A).
Proposition A.0.5 Let —A be a sectorial operator in E of angle 0 < w(—A) <

SIE]

1. The operator —A admits a bounded H-calculus if and only if for all x € E and
2© € E® we have (—A)28()z € v(Ry; E) and (—A®)25°(1)z® € v(Ry; E®).

2. Suppose 0 € p(A) and T > 0 is arbitrary and fized.

Then —A admits a bounded H*-calculus if and only if for all xz € E and z® € E®
we have (—A)28(:)z € (0, T; E) and (—A®)2S°()z® € v(0,T; E®).
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