Strong Solutions of Semilinear Stochastic
Partial Differential Equations
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Abstract. We study the Cauchy problem for a semilinear stochastic par-
tial differential equation driven by a finite-dimensional Wiener process.
In particular, under the hypothesis that all the coefficients are suffi-
ciently smooth and have bounded derivatives, we consider the equation
in the context of power scale generated by a strongly elliptic differential
operator. Application of semigroup arguments then yields the existence
of a continuous strong solution.
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1. Introduction

In the present paper, we consider the following semilinear stochastic partial
differential equation driven by a finite-dimensional Wiener process:

du = [Au+ F(u)]dt + o(u)dW, =z € T™, t € (0,7),
U(O) = Uo,

where —A is a strongly elliptic differential operator, F' is generally nonlinear
unbounded operator and the diffusion coefficient in the stochastic term is
also nonlinear.

It is a well known fact in the field of PDEs and SPDEs that many
equations do not, in general, have classical or strong solutions and can be
solved only in some weaker sense. Unlike deterministic problems, in the case
of stochastic equations we can only ask whether the solution is smooth in the
space variable. Thus, the aim of the present work is to determine conditions
on coefficients and initial data under which there exists a spatially smooth
solution to (1.1). The motivation for such a regularity result came from our
research in the field of degenerate parabolic SPDEs of second order (see [10]),

(1.1)
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where smooth solutions of certain approximate nondegenerate problems were
needed in order to derive the so-called kinetic formulation and to obtain
kinetic solution. Nevertheless, since the regularity result of the present paper
is based on properties of strongly elliptic operators, generalization to higher
order equations does not cause any additional problems.

The literature devoted to the existence of a classical solution to de-
terministic parabolic problems is quite extensive, let us mention for instance
the works of Friedman [7], Grunau, von Wahl [8], Ladyzhenskaya, Solonnikov,
Ural’ceva [14], Lieberman [15], von Wahl [19], Yagi [20] and the references
therein. Regularity in the case of linear parabolic SPDEs was treated by
Krylov [11], Krylov and Rozovskii [12], [13] and the references therein, and
Flandoli [6]. However, there seems to be less papers concentrated on regular-
ity for nonlinear SPDEs. The starting point for our research was the paper of
Gyongy and Rovira [9] who studied a class of second order parabolic semilin-
ear SPDEs. However, they were only concerned with LP-valued solutions so
our work can be regarded as an extension of their result. Related problems
were also discussed by Zhang [21], [22], nevertheless, his assumptions are not
satisfied in our case.

The main difficulty in the case of semilinear equations lies in the non-
linearities F' and o as, in higher order Sobolev spaces, we cannot expect the
Lipschitz condition to be satisfied and hence the fixed point argument cannot
be applied. This issue is closely related to the mapping properties of Nemyt-
skij operators, i.e. T : h — G(h), where h belongs to some function space E
and G : R — R is nonlinear. It turns out (and was discussed in-depth in the
book of Runst and Sickel [18]) that the mapping properties of these operators
depend strongly on the chosen domain of definition and even for E being a
Sobolev space they do not, in general, map E to itself.

Let us make things clearer on a simple example of a heat equation with
a nonlinear right-hand side

0w = Au+ H(u), zeTV, te(0,7). (1.2)
Let p € [1,00). If H : R — R is Lipschitz continuous then
[H(21) = H(22) |l Lozvy < Cllzr = 22l oganys 215 20 € LP(TY),

therefore, as an easy consequence of the Banach fixed point theorem, there
exists a unique mild solution to (1.2) in LP(T). However, if m > 1 it is not
generally true that

||H(Zl) - H(ZQ)”WWL,p(TN) S C”Zl - 22||Wm,.p(TN)7 Zl, V) S Wm7p(TN),

so the existence of a solution in higher order Sobolev spaces cannot be proved
directly. In fact, even the linear growth condition fails for m > 2 since the
norm of a superposition does not grow linearly with the norm of the inner
function. For example, if we consider 2 < m < N/p, p € (1,00), then only
linear operators map W™P(TV) to itself (see [18, Theorem 5.2.4/2]).

On the other hand, for any m € N and p € [1, 00), under the hypothesis
of a sufficiently smooth function H having bounded derivatives one arrives
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at the fact that the Nemytskij operator Ty maps W1hmP(TN) 0 WwmP(TN)
to itself and the following estimate holds true for any z € W™P(TN) N
W (TN) (cf. Proposition 3.1, Corollary 3.2 and Remark 3.3)

IH (2)lwmrny < C(L+ [2lwma@ny + [|12]51me ey ) -

It turns out to be the keystone of our proof of regularity. In particular, we
proceed successively in several steps. First of all, we consider the equation
(1.2) in L™ (T™) and apply the Banach fixed point theorem to conclude the
existence of an L™P(T")-valued mild solution. Next, we study its Picard ite-
rations as processes having values in the Sobolev spaces W™ (T"). Having
known that Ty maps W1™P(TYN) to itself we are able to find a uniform
estimate of the W1™P(T¥)-norm which is then used in the last step to deduce
a uniform estimate of the W™ (T )-norm. Both estimates remain valid also
for the limit process and, as a consequence, the mild solution to (1.2) is even
strong (for a detailed exposition of these two concepts of solution we refer
the reader to [5]).

Unlike the introduction, in the proof of the main result, Theorem 2.1,
the integrability exponent p is only allowed to take values in [2, 00) which is
given by the use of the stochastic It6 integration in 2-smooth Banach spaces
(see [4], [16]).

As an immediate consequence of the main result, we obtain a continuous
C**-valued solution. Here, we use the Sobolev embedding theorem so the
stochastic integration in Banach spaces, i.e. WP allows us to weaken the
smoothness assumptions on coefficients. We note that the regularity of the
solution depends only on the regularity of the coefficients and the initial data
and is not limited by the order of the equation.

The paper is organized as follows. In Section 2, we review the basic set-
ting and state our main result. In Section 3, we collect important preliminary
results related to Nemytskij operators. In the final section, these results are
applied and the proof of the main theorem is established.

2. Setting and the main result

Let us first introduce the notation which will be used later on. We will con-
sider periodic boundary conditions: 2 € T where T is the N-dimensional
torus. The Sobolev spaces on TV will be denoted by W™P(TN) and by
WmP(TN:R™) we will denote the space of all functions z = (z1,...,2,) :
TV — R" such that z; € W™P(TN) i=1,... n.

We now give the precise assumptions on each of the terms appearing in
the above equation (1.1). We will work on a finite-time interval [0,T], T > 0.
The operator —A is a strongly elliptic differential operator of order 21 with
variable coefficients of class C°°(T?). Let us assume, in addition, that —A
is formally symmetric and positive, i.e. we assume that 0 belongs to the
resolvent set of —.A. As an example of this operator let us mention for instance



4 Martina Hofmanova

the second order differential operator in divergence form given by

N
Au="Y" 0, (As(2)0a,u),
ij=1
where the coefficients A;; = Aj; are real-valued smooth functions and satisfy
the uniform ellipticity condition, i.e. there exists a > 0 such that

N
Z A ()i > o|¢)?, Ve e TV, V¢ e RN,

4,j=1

Let us now collect basic facts concerning strongly elliptic differential
operators satisfying our hypotheses (for a detailed exposition we refer the
reader to [17]). Set D(A,) = W2:P(TV). Then the linear unbounded operator
A, in LP(TV) defined by

Apu = Au, u e D(Ay),

is the infinitesimal generator of a bounded analytic semigroup on LP(T%). Let
us denote this semigroup by S,. Fractional powers of —A, are well defined
and their domains correspond to classical Sobolev spaces (see [1, Section 10]),
ie.

(D((—Ap)‘sH (—Ap)° - Hu(qu)) = (W2OP(TN), || wasw(rn)), 620,

We will also make use of the following property of analytic semigroups (see
[17, Chapter 2, Theorem 6.13]):

Vt>0 V5>0 the operator (—A,)°S,(t) is bounded in LP(TY),

(= Ap)’ S, ()| < Cspt™° (2.1)

(here || - || stands for the operator norm).
The nonlinear term F' is defined as follows: for any p € [2,00)

F:LP(TN) — w2+ Lp(TN)
zZ— Z ao D fo(2),

|| <21—1

where a, € R and the functions f,, |a| < 20 — 1, are smooth enough (exact
assumptions will be given later). Let us denote by f the vector of functions
(foslal <20 =1, an #0) and denote its length by 7.

Throughout this article we fix a stochastic basis (Q, %, (%#;)¢>0, P) with
a complete, right-continuous filtration. Let P denote the predictable o-algebra
on Q x [0,T] associated with (#);>0. For simplicity we will only consider
finite-dimensional noise, however, the result can be extended to the infinite-
dimensional case. Let 4 be a finite-dimensional Hilbert space and let {e;}%_,
be its orthonormal basis. The process W is a d-dimensional (.%;)-Wiener pro-
cess in 4, i.e. it has an expansion of the form W (t) = 2?21 Wi(t) e;, where
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Wi, 1 =1,...,d, are mutually independent real-valued standard Wiener pro-
cesses relative to (%;);>0. The diffusion coefficient o is then defined as

o(2): U — LP(TN)

h%Zal c2()){ei by,  ze LP(TN),
where the functions o1,...,04 : TV x R — R satisfy the following linear
growth condition
Solo@ o <C+1gP),  weTV, ¢eR (22)

Since we are going to solve (1.1) in LP(T), for p € [2,00), we need to
ensure the existence of the stochastic integral as an LP(T)-valued process.
Recall, that LP spaces, p € [2,00), as well as the Sobolev spaces WP,
p € [2,00), m > 0, belong to a class of the so-called 2-smooth Banach spaces,
which are well suited for stochastic It6 integration. (A detailed construction
of stochastic integral for processes with values in 2-smooth Banach spaces
can be found in [4] or [16].) Let us denote by ~(i; X) the space of all ~-
radonifying operators from 4 to a 2-smooth Banach space X. We will show
that o(z) € y(L; LP(TN)) for any 2z € LP(TV) and

||U(Z)H'2y(u;LP(']I‘N)) <C(1+ ||2H%p(1rN))-
Note, that the following fact holds true:
Vs>0 3Cs € (0,00) Vy1,...,7d independent N(0,1)-random variables

4 \3
Vri,...,rq €R <E‘Zrﬂ, ) =C, (Z ?)
=1

_1
The proof is, by the way, easy: (Zd r?) 2 Zj 1 7 is an M(0, 1)-random

i=1"1
variable. Let {v;}&; be a sequence of independent A/ (0, 1)-random variables,

by the definition of a -radonifying norm, using (2.3) and (2.2)

= B[ X200
LP(']TN) Z"Y Uz ()) Lp(TN)

) ([ Ao ofa)
dy>2

(2.4)

(2.3)

2

o3 o vy EHZ%

< HZ%Uz y %
d

= (L (z|ai<y,z(y>>|2)5dy)5 <o [, a+mp

i=1

< C(1+l2lZ0 vy

SIS
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and the claim follows. In this paper, the letter C denotes a positive constant,
which is unimportant and may change from one line to another.
Let us close this section by stating the main result to be proved precisely.

Theorem 2.1. Let p € [2,00), g € (2,00), m € N. We suppose that
ug € LY W™P(TN)) 0 L™9(Q; WhmP(TV))
and
fa €CT™(R)NCHYR), |a|<20—1; 0, € C™(TN xR), i=1,...,d,

have bounded derivatives up to order m. Then there exists a unique solution
to (1.1) which belongs to

L9(Q; C ([0, T]; WP (TN))) 0 L™9(Q; C((0, T); WP (TV)))
and the following estimate holds true
2 t K m + E t mq o
O?:gTHU( )”W »(TN) O?tlgTHu( )”Wl» ™)
< C(1+ Elluollfym.p(ry + Ellwollgymp vy -

Corollary 2.2. Let k € Ny and ug € LI(Q; C*H(TN)) for all ¢ € (2,0).
Assume that

fo €CHTYR)NCHIR), o] <20—1; o0, € CFTYTY xR), i=1,...,d,

have bounded derivatives up to order k + 1. Then there exists a solution to
(1.1) which belongs to

L(Q; C([0,T]; C*(TN))) for every X € (0,1).

Remark 2.3. In the proof, we show regularity of the mild solution, however,
the resulting estimates imply that it is even strong (see [5] for a thorough
exposition of these two concepts of solution).

3. Preliminaries

For the reader’s convenience we shall first restate the following auxiliary result
which is taken from [18, Theorem 5.2.5].

Proposition 3.1. Let m € N, m > 2, p € [1,00). Suppose that the function
G € C™(R) has bounded derivatives up to order m. If h € W™P(TN) N
Whmp(TN) then the following estimate holds true

|G oy < C(L+ IR ey + [l o)
with a constant independent of h.

Proof. Since G has a linear growth we have

IGR)lI o ey < C(L+ Al Lo(rw))-
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Next, we will employ the chain rule formula for partial derivatives of compo-
sitions:
18]
DG(h(x) =Y > Chiara GO (h(z))D* h(z) - D h(z),
I=1 aq+tay =P
lai [#0

where B = (B1,...,8n), & = (ai,...,aN), i =1,...,1, are multiindices and

,,,,, o, are certain comblnatorlal constants. It is sufﬁment to consider
|8 | m. By the Holder inequality we obtain

IGO(R) D2 k- D[ ey < [| GO HLoo(R)HH Ml vy

Due to interpolation inequalities, we have

7]

Therefore

HDIBG HLp(’]I‘N) < Cllgnlaé}?('n Z H Hh”Wl mp(TN) ||h||?/]i/m,p(TN)

ap+-ta=p 1=1
|ai|#0

<C Tax ||h||Wf"mpl(TN)||h||ﬁ}m1p(1rN)

0; 3
\a B |a \(TN) C”hle mp('ﬂ‘N)HhHWm,p(er) with 0; =

< C(”hHWlmm(TN) + | Allwms(rny),

where we used the fact that the function y — a¥(b/a) ™! is monotone so the
maximal value is attained at y = 1 or y = m. The proof is complete. ([l

This result can be easily extended to more general outer function.

Corollary 3.2. Let m € N, m > 2,p € [1,00). Suppose that the function
G € C™(TN x R) has bounded derivatives up to order m. If h € W™P(TN)N
WLmp(TN) then the following estimate holds true

||G('7h('))||wm,p(w) < 0(1 =+ ||h\|nml/1,mp(1rN) + ||h||Wm’P(TN))
with a constant independent of h.

Remark 3.3. The situation is much easier for the first order derivatives: fix
p € [1,00) and let h € WHP(TY)

(i) if G € C*(R) has a bounded derivative then
|G M) lwrprry < C(1+ [[Allwreany),
(ii) if G € CY(TN x ]R) has bounded derivatives then
|G h()wreayy < C(L+ [[hllwrwayy),

where the constant C' is independent of h.
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4. Proof of the main result

Let us review the main ideas of the proof. The proof is divided into three
steps. In the first step, we apply the Banach fixed point theorem to conclude
the existence of an L™P(T)-valued mild solution of (1.1). In the second
step, we study Picard iterations for (1.1) and find a uniform estimate of
the W1?(TN)-norm. It is then used in the third step to derive a uniform
estimate of the W™?(T¥)-norm. This estimate remains valid also for the
limit process and the statement follows.
These steps will be stated as propositions.

Proposition 4.1 (Fixed point argument). Let p, ¢ € [2,00). Assume that uy €
L(Q; LP(TN)) and

fo € C*YR), |a| <20 —1; 0, € CHTN xR), i=1,...,d,

have bounded derivatives of first order. Then there exists a unique mild solu-
tion to (1.1) which belongs to

LY(Q x [0,T),P,dP @ dt; LP(TV)).
Proof. Let us denote
H = L1(Q x [0,T],P,dP ® dt; LP(TV))

and define the mapping

(A v)(t) = uo—i—/ Syt —s)F (s))ds+/ Sp(t — s)a(v(s))dW(s)
0
8()u0+%/1)() (Aav) (1), t€[0,T], ve H.

Here, we employ stochastic integration in LP(T?) as introduced in Section
2. We shall prove that J# maps S into # and that it is a contraction.
Since ug € LI(Q; LP(TY)) it follows easily that S,(t)ug € . In order

to estimate the second term, let § = M and note that
Sp(t = 8)F(v(s)) = Sp(t = 8)(—=Ap) (= A4,) " Y~ aaD"fa(v(s)),
|a]<20—1
an7#0

4

where the operator (—.A4,)° commutes with the semigroup and the operator

B, : LP(TY;R7) — LP(TV)
{Za}|a\§2l71 — (_-Ap)_(S Z aoD%zo
aa#0 laf<2l—1

aq#0

is bounded. Indeed, let p* be the conjugate exponent to p. Then the operator
LP"(TN) — LP'(TV), v = anD¥(—Ap) %0, |a| < 21 —1, is clearly bounded
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so for z € LP(TN;R") we have

H (—A,)~° Z oDz

la<20—1 Lp(TN)
an#0
= sup / (—A,)7° Z ao DYz (z) v(z) do
veL?" (TV) |JTV la|<21—1
HUHLP*(TN)Sl a0 #0

= sup Z Aza(z)aaDo‘(—AP*)"sv(z)dx

vel? (TV) ||a|<2i—1
ol any <1 anst0

= sup /TN <Z(33)7 {aaD‘X(—Ap*)_%(x)}a|§21_1>R" dz

veL?" (TV) A0 #0
ol o v, <1
. o —0
<lellpavmy s [{aaD*(~4) 0} o]
veL? (TV) aa#0 (TN ;Rn)

ol v oy <1

< Clzllpr Ty

and the claim follows. Next, all f,, |a| < 2] — 1, have bounded derivatives
hence at most linear growth, so it holds for any z € LP(T%)

||f(z)||Lp(TN;Rn) < 0(1 =+ ||Z||LP(TN))' (41)

Later on, if there is no danger of confusion we will write LP(T?) instead of
LP(TN;R"). Let v € #, then using the above remark, the fact (2.1), the
estimate (4.1) and the Young inequality for convolutions we obtain

T t
Jotiolte =5 [ [ Satt = P60 as

=/ (f
<Ok [ ([ 2 1Bl omyas)
<Ok [ ([ s 10l omyas)

<ok [ ([ s 0 loelam)as) a

T
<TI0 [ (14 [o()lren) 'ds = CT107) (T + o]y,
0
(4.2)

(—Ap)ésp(t — s)Bpf(v(s))HLp(TN)ds> dt
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Next, by the Burkholder-Davis-Gundy inequality for martingales with values
in 2-smooth Banach spaces (see [3], [16]), we have
q

dt
L (1)

< C/OT]E(/O26 |Sp(t = S)U(U(S))Hi(u;LP(TN))dS> : e (43)

T t
gCT%/O ]E/O oD gy s -

The ~-radonifying norm can be computed, for almost every s and w, using
(2.3) as in (2.4). Therefore

|taoll = | ' H / Syt~ $)o ()W (s)

T t
B2 gC’TqT/O IE/O (1 1oL o) dt < CTH(T + [Jo]1 %)

We conclude that () C # for any T > 0.

In order to show the contraction property of .#;, we will mimic the
procedure from (4.2) and use the Lipschitz continuity of f. Indeed, f,, |a| <
20 — 1, have bounded derivatives so they are Lipschitz continuous and

f Zl Z2)HL})(’]I‘N) < C Hzl — ZQ”Lp (TN)> 21, %2 € LP(TN)7

can be proved as (4.1). For v,w € %
q
dt

|0~ ], =E / T / St ~Fuen) oo

/ ( / |~ A8, (t — 5)B, (f(v(s))—f(w(s)))HLp(qu)dS)th
<or[ ([ ﬁu B (F((6) = 1) omy )
<or [ ([ i) = 1w g s
<o | ' (/ vt - (o) )

T
<crit=9) IEI/ [o(s) = w() 1] pnyds = C T jo — w]|%.
0

In the case of % we employ the same calculations as in (4.3) and the sequel:

| Sott =) (ow(e) = ot Jaw s

q

dt
Lr(TN)

T
v — Hswl||t =E

q

2

< C’/OTIE</OtHSp(t—s)(U(v(s)) —a(w(s)))|\j(mp(m)ds) ar

T t
SCT“TZ/O E/O o (0(s)) = (DI g 1o oy st
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Let 21, 20 € LP(T¥). Then for the y-radonifying norm we have
Jo(z1) = 0(22)Him;m(w))
d
< (B] X rtotatn - a2 )
i=1
q

< <IEH§;%(%‘(':Zl(')) —0i(,2 Lp('[[‘N)>

= 0</TN (XZ |y, 21 (y)) — Ui(y732(9)>|2)gdy) ,,

S C HZI - ZZH%;)(TNy

NS

T

where the last inequality follows from the fact that all o;, 7 = 1,...,d, have
bounded derivatives and therefore are Lipschitz continuous. We conclude

|| 2w — Ji/ngqﬂ <CTH|v— wl|%,.
Consequently
|0 — Hwle < C (T +T7) o —we,
where the constant does not depend on T and ug. Therefore, if
C(r'—°+713) <1 (4.4)

then the mapping .# has unique fixed point u in 5# which is a mild solution
of (1.1). Furthermore, by a standard use of the factorization lemma, it has
continuous trajectories with values in LP(T?), i.e. belongs to

LY(Q; C([0,T]; LP(TY))).

Therefore, the condition on T can be easily removed by considering the equa-
tion on intervals [0, 7], [T',2T], ... with T satisfying (4.4).
O

The estimates from previous proposition can be improved in order to
obtain a better regularity of w.

Proposition 4.2 (Estimate in W?(T")). Let p € [2,00), q € (2,00). Assume
that ug € LI(;; WHP(TN)) and

fo € CP7LR), Jo| <20—1; o, € CHTY xR), i=1,...,d,

have bounded derivatives of first order. Then the mild solution of (1.1) belongs
to

L9(Q; C ([0, T); WP (TNY))

and the following estimate holds true

B s ()1, < O+ Blollyogon,) (45)



12 Martina Hofmanova

Proof. Recall that u is the limit of Picard iterations: let u°(t) = ug and for
n € N define

u™(t) = Sp(t) uo —|—/0 Syt —s) F(u"""(s)) ds
t —s)o(u" (s s).
+ [ Syt =s) ol e) aw(s

We will show

B sup IOy < O(1+Elluol[jy. ) Vn € N, 4.6
OStETH ) [Ip1. (TN) ( [[wollFy1, (TN)) (4.6)

with a constant C' independent of n. By induction on n, assume that the
hypothesis is satisfied for u”~! and compute the estimate for u”. We will
proceed term by term and follow the ideas of Proposition 4.1. Consider the
operators S,(t), t > 0, restricted to the Sobolev space W?(T™) and denote
them by St ,(¢), t > 0. These operators form a bounded analytic semigroup
on WLP(TV) generated by the part of A, in WLP(TV) (see [2, Theorem
V.2.1.3]). Let us denote this generator by A; ;. Therefore we have

q — q
EoittlgT 1Sp (t)uollyy1m gy = ]Eo?tl% 1S1,p(t)uol[jy1.0(p)

< CEHUOH%VI,;;(TN)'

As above, let § = 212711 and consider the operator

By, : WHP(TN;R?) — WhP(TV)
{za}|al<21-1 (—A,)~° Z agD%2,.
@a70 lal<2i-1

aa#0

We will show that it is a bounded operator. Indeed, according to the compu-
tations in the proof of Proposition 4.1, for any z € WP(TV; R"),

HBLPZHLP(TN) < C”Z”U’(TN;R")'

For any multiindex 8 = (81, ..., 8n) such that |3] =1, we can write

ID2Buy2 | ogeny = PP (— ) H (— ) ST aaD 2,
|| <21—1
an#0

Lr(TN)’

where the operator LP(TY) — LP(TV), v Dﬁ(—.%lp)_%v7 is bounded. For
each a, || < 21 — 1, let us fix a multiindex o’ such that it is of order 1 and
a — ¢ is also a multiindex, i.e. |¢/| = 1 and | — &'| = |a| — 1. Note, that
if p* is the conjugate exponent to p, the operator LP (TN) — LP" (TV), v —
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—21

aoaD* (= Apr) =270, |a] < 20— 1, is bounded as well. We conclude

a5 e

Lp(TN)
|a]<20-1
aq#0
—214+2
sup /N(f.Ap) 2l E aoDY2q () v(z) dx
veL? (TV) T la|<21—1
”’UHLP*(TN)SI (la?éo

’ A —21+2

= sup g / DY zo(x) an DY (= Ap-) 720 w(x)dx
veLl? (TV) ||aj<2i-17T

1ol e oy <1 am 0

< H{Dalza}\cqng—l'
aq#0

L? (TN k)
a—a' —2142
x sup {aaD (= Ap-) "7 U}|a\<2l71
veLP" (T™) ag#0 LP* (TN;R7)
vl o vy <1
<C HZHWLP(TN;]RW)
and the claim follows. Therefore, we have
t q
E sup / Sp(t—s)F(u""!(s)) ds
0<t<T|| JO W1l.p(TN)
q
<E su H ‘58 (t—s)B n—1 H ds)
OgtET(/ ) 1pf< (s >) whp(TN)

q
n—1
< EoztlgT (/ H (—A1,)’S1p(t — 8)Bipf (u (8))H 1»p('I[‘N)dS>

q
<CE n— 1 1 N d >
<08 sy ([ Gl 6 g
< CTETE o 1)

0<t<T HWLP(’]I‘N)'

To deduce a similar estimate for the stochastic term, we need to consider
stochastic integration in W1P(T¥). Employing the Holder inequality and
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the equivalence of norms on WH?(T?) we obtain for z € WP(TV)

2 3
( HZ%UZ 0 HWLP(’H‘N))
( HZ%OZ ? Wlp(’H‘N))

lo @I oy

L1

d
< CZ: [CACEI0N .

Since ¢ € (2,00), we make use of the maximal estimate for stochastic con-
volution [3, Corollary 3.5] which can be proved by the factorization method.
For the reader’s convenience we recall the basic steps of the proof. Let
¥ € (1/q,1/2), then according to the stochastic Fubini theorem [4, Proposi-
tion 3.3(v)],

¢ n—1 _ 1 ! —1
/OSp(t—s)a(u (s))dW(s)—m/o(t—s)ﬂ S,(t — 5) y(s)ds,

where

V) = g [ 6= S = e ) aw ).

Hence application of the Hoélder, Burkholder-Davis-Gundy and Young in-
equalities yields (here the constant C is independent on T')

q

E sup
0<t<T

/0 Sp(t — S)cr(unfl(s))dW(s)

WLp(TN)

T
gCTTlE/O [l (u" ()1 wwrn oy ds

SO

q

E sup
0<t<T

/0 Syt — s)o(u™*(s))dW(s)

Wi (TN)

d T
<CTH YR [ oo™ (0 o s

i=1

<CT:Y E ()
DI LI
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and finally

q
Eoiltlg ™ OIS0 (zry < CEllwollfyrp gy

+CT£I(1*5)IE sup Hf(un 1 )HWl P (TN)

0<t<T
FOTESE s o)

where the constant does not depend on n. Now, we make use of Remark 3.3
and obtain

n q q
B s () o) < OBl vy

+ (7149 4 1% <1+E sup [lu" "), >
( ) OgtETH ( )HWl, (TN)

Let us make an additional hypothesis: assume that T is such that
Cr=C(T71=9 4 7%) < 1. (4.7)

Denoting K, = Esupg<;<r [[u"(t) n € Ny, we have

||({1/V1,p('ﬂ“N)a
K < C]EHU()le p TN) + OT(I + Kn—l)
and inductively in n

B sup [0 (0 pem, < Cr(U+ o). (45
where Cr is independent 1. So (4.6) follows if T is sufficiently small.

In order to remove this condition, we consider a suitable partition of
the interval [0, T]. Let T > 0 satisfy (4.7) and 0 < T < 2T < --- < KT =T
for some K € N. Fix k € {1,..., K}. We will study the processes u", n € N,
on the interval [(k — 1)T,kT] and find an estimate similar to (4.8). Each
u™, n € N, is the unique mild solution to the corresponding linear equation

= [Au" + F(u" Y] dt+o(u"")dW, zeTV, te(0,T),
u(0) = up.
Let v(t,s,;up),t > s > 0, be the mild solution of this problem with the
initial condition ug given at time s. It follows from the uniqueness that for
arbitrary t >r > s >0
v(t,r;v(r, s;uo)) =(t, s;ugp) P-a.s.

and therefore we can write
t
u(t) =S, (t — (k- 1)T)u"((k; - 1)T) + / Syt —s)F(u"'(s)) ds
(k—=1)T

+ / St —s)a(u(s)) dW(s), te (k- T, T].
(k—1)T
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Following the same approach as above we obtain

E s [u" v < Cr(L+Efu (0= D) 410w,
(k—1)T<t<kT

with a constant similar to C in (4.8). Hence

E s w0
(k—1)T<t<kT
< Cf(l +E sup Hun(t)H?vap(TNJ

(k=2)T<t<(k—1)T

< ( T)l +( T)KEHUOH%Vl,p(TN) < é(l + E||U0||?;V1,p(TN))7

] >

1

.
Il

where the constant C' is independent of k and n. Finally, the estimate (4.6)
follows:
E sup ||u™(®)||%, =E max sup u ()L,
OStST” Olfrscavy =l K g 1)T<t<kT|| Olfrscavy

sup ||Un(t)||?/vl,p(1r1\f) < KC—'(l + EHUOH%VLP(TN))‘
(k—1)T<t<kT

IN
71
=

We have now all in hand to deduce that the sequence {u™; n € N} is
bounded in

L9($; L (0, T; WH(TY)))
and therefore has a weak-star convergent subsequence. Since any norm is
weak-star lower semicontinuous we get the estimate (4.5) for the limit process

u. Moreover, since the stochastic convolution has a continuous modification
according to [3, Corollary 3.5], the proof is complete. O

Proof of regularity in higher order Sobolev spaces (order greater than 1)
is more complicated as the norm of a superposition does not, in general, grow
linearly with the norm of the inner function (cf. Proposition 3.1, Corollary
3.2, Remark 3.3).

Proposition 4.3 (Estimate in W™?(TN)). Let p € [2,00), q € (2,00), m € N,
m > 2. Assume that ug € LI(Q; W™P(TN)) N L™a(Q; WLmP(TN)) and

fa €CT™(R)NCHLYR), |a|<20—1; o0, C™(TN xR), i=1,...,d,

have bounded derivatives up to order m. Then the mild solution of (1.1)
belongs to

LI(Q; C([0, T]; W™P(TV)))

and the following estimate holds true

E sup [[u(®)lfymsgrn) < C(1+Eluolym oy + Ellwolf msen))- (49)
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Proof. First, we intend to prove the following estimate for the Picard itera-
tions

]EoiltlET ||’U,n(t)H?/Vm,P(TN) S O(]‘+EHUO”%V"“P(TN)+E||u0||’rvr[7’/q1,mp(TN)), (410)

with a constant independent of n. By induction on n, assume that the hy-
pothesis is satisfied for u”~! and compute the estimate for v™. The following
arguments and calculations are mostly similar to those in Proposition 4.2.
Recall that according to (4.6), we have

Eoi‘fET a5 mpprvy < C (14 Elluoll i mp py) Vn €N. (4.11)

Let us consider the restrictions of the operators S,(t), t > 0, to the Sobolev
space WP (T™) and denote them by S, ,(t), t > 0. By [2, Theorem V.2.1.3],
we obtain a strongly continuous semigroup on W™P(T¥) generated by part
of A, in W™P(TN). We denote the generator by A,, ,. It follows

]EozltlgT 1Sp () uolsymnany =B sup_ 1Smp(E)t0llfymp e,

< CEHUOHW"LP(TN)

As above, we employ the following bounded operator: let 6 = 2527—11

By : WP(TN;R?) — WP (TV)
{Za}|a\g2171'—>(—«4p)_5 Z aaD%2y,

aa70 lal<2i—1
aq#0

SO
¢ q
E sup / Sp(t—S)F(unfl(s)) ds
ost=TlJo Wm.p(TN)
q
6 n—1
= ]EozltlgT </ H m.p)” Smp(t = )Bm’l’f(u (3)) HWm,p(TN)dS)
q
< E n— 1 d
<ox s ([ IO ) )
< CT-9E sup ||f(un71 t) )||mep(TN).

0<t<T
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And for the stochastic term, z € W™P?(TV),
2 3
HU Hv(u wmop(TN)) = ( HZ% il 2 HWWP(TN))

- v ;

o(d| Sovi-as et )
d N\ 2 4
m 2

(/. (X4t 2w)F) )

<CZH"Z % ||Wm 2 (TN)

IN

hence

q

E sup
0<t<T

/0 S,(t — $)o (w1 (s))dW (s)

sz‘p(’H‘N)

T
< CTH'E / o ("= ()12 gy ooy 45

< T’ ;EogggTHm(’ Nlms oy

We conclude

Esup u(t qmp SC]E’LL qmp
Ogth” ()HW 2 (TN) ” ()“W 2 (TN)

CT )R )5
+ o2 1 ) s oy

CT?d E Coum e N .
+ Z; e L Ol e

Applying Proposition 3.1, Corollary 3.2 and (4.11) we obtain

]E Sup ||U ( )H;I/Vm,p(TN) S OEHUOH?}Vm,p(TN) + O(Tq(lia) + T%)
0<t<T

x [1+E sup [[u"" ()75, +E sup |[u" " ()]|% s )
(1 s 10 O oy + B 30 [ Ol
< CEluo|fympgn, + C (T2 4+ T)
X | 1+ Elluo| o mp +E sup [[u" " (@O)||% >
(1 Bl ) +E 500 [ e

Let T satisfy the following condition

Cr=C(T1""9 +7%) <1
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and define K, = Esupy<;<r Hu”(t)”%‘,m,pm]\,), n € Ny, Lo = EHMH%%,M(TN).
Then we have

Kn S CE”uOHl‘J/‘/m,p(TN) + CVT(l + LO + anl)
hence inductively in n

B sup ™ @) fy o vy < O (14 Elluolfym o vy + Ellwoll 3 mp ray )

where the constant does not depend on n. Therefore (4.10) follows under the
additional hypothesis upon T'. However, this condition can be removed by
the same approach as in Proposition 4.2.

Similarly to Proposition 4.2 we deduce that the sequence {u"; n € N}
is bounded in

LSy L0, T; W™P(TN)))

and therefore (4.9) holds true. Existence of a continuous modification follows
again from [3, Corollary 3.5]. O

Proof of Theorem 2.1. If m = 1 the proof is an immediate consequence of
Propositions 4.1 and 4.2. The case m > 2 follows from Propositions 4.1, 4.2
and 4.3. (]

Proof of Corollary 2.2. Let m = k+1. According to Theorem 2.1 there exists
a solution of (1.1) which belongs to

LI C([0,T); W™P(TY))),  Vp € [2,00).
If p > N, then according to the Sobolev embedding theorem, the space

WmP(TV) is continuously embedded in C**(T™N) for A € (0,1—N/p). Hence
the assertion follows. O
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