Stochastic partial differential
equations arising in self-organized
criticality

Dissertation

zur Erlangung des akademischen Grades
Doktor der Mathematik (Dr.math.)

Eingereicht von

Marius Neuf3

Fakultat fur Mathematik
Universitat Bielefeld
Dezember 2020






Summary

This thesis is motivated by stochastic particle systems arising in self-organized criticality, which are also
known as “sandpile models”. As observed by Bak, Tang and Wiesenfeld [5], these systems stand out due
to the fact that they converge without specific external tuning to a state in which power-law distributed
intermittent events occur.

The present thesis aims to contribute to the mathematical understanding of this behaviour and of the
underlying models in general by making them accessible to analytical tools. To this end, it is rigorously
shown that under a suitable rescaling, modified sandpile models on finer and finer one-dimensional grids
converge to the solutions of a stochastic partial differential equation (SPDE) with a singular-degenerate
drift, driven by space-time white noise. Furthermore, the well-posedness of more general SPDEs of
similar type is proved. Finally, the long time behaviour of solutions to the continuum limit SPDE is
addressed by proving that the corresponding Markov process possesses a unique invariant measure.

Zusammenfassung

Diese Dissertation ist durch stochastische Teilchensysteme (sogenannte ,,Sandhaufenmodelle“) motiviert,
die in Zusammenhang mit dem physikalischen Phdnomen der selbstorganisierten Kritikalitdt prominent
auftauchen. Wie von Bak, Tang und Wiesenfeld [5] beobachtet, konvergieren diese Modelle ohne spezi-
fische externe Einflussnahme gegen einen Zustand, in dem stofiweise Ereignisse auftreten, deren Grofle
nach einem Potenzgesetz verteilt ist.

Diese Arbeit zielt darauf ab, zum mathematischen Verstindnis dieses statistischen Verhaltens und all-
gemein der zugrundeliegenden Prozesse beizutragen, indem diese analytischen Methoden zugénglich ge-
macht werden. Dazu wird gezeigt, dass Sandhaufenmodelle auf feiner werdenden eindimensionalen Git-
tern unter Verwendung einer geeigneten Skalierung in einem bestimmten Sinne gegen die Losung einer
stochastischen partiellen Differentialgleichung (SPDG) mit singuldr-degeneriertem Drift konvergieren.
Anschlieend werden allgemeinere SPDGs dhnlichen Typs auf ihre Wohlgestelltheit untersucht. Schlief3-
lich wird das Langzeitverhalten der Losungen der Grenzgleichung untersucht, indem gezeigt wird, dass
der entsprechende Markowprozess ein eindeutiges invariantes Maf} besitzt.
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Chapter 1

Introduction

The concept of self-organised criticality (SOC) has been introduced by Bak, Tang and Wiesenfeld in the
seminal article [5]. In a very general formulation, it describes the behaviour of randomly driven processes
which possess a “critical” non-equilibrium statistical invariant state, but the precise definition of SOC is
still disputed (see e.g. [122; Section 7]). In the following, we will introduce the concept of SOC, which
provides the physical motivation of the present thesis, based on the particle model which Bak, Tang and
Wiesenfeld used in [5]. Led by heuristics (see e. g. the presentation in [6]), this type of model is referred
to as “sandpile model”, and has become paradigmatic for the illustration of SOC, which is why we begin
by briefly describing its setting.

We consider a rectangular spatial grid A of size Z € N in d dimensions, i.e. A = {0,..., Z}¢, on which
grid functions evolve in time steps {0,1,...,N}, N € N. The resulting process will be denoted by
(Xi,j)i:(),,,,,N;jeA C R, where j is a d-dimensional multi-index. Since we are going to prescribe zero-
Dirichlet boundary conditions, we will from now on only take care of the bulk part

(Xij)i=o0,...Nijen
where A’ = {1,...,Z — 1}%4. As a convenient notation, we will also use for i € {0,..., N}

X=X, = (Xij)jen-

Next, we introduce two related classical SOC models, where we gently amended the model in a way that
it is easy to simulate and still displays the interesting effects explained below. The first one, which we
will call BTW model, goes back to [5] and obeys the following dynamics for d = 2. It starts with the
zero configuration, i.e. Xy ; = 0 for all j € A’. As long as the process is subcritical, e.g. X; ; < K for
all j € A/, a particle of value 1 is added to a randomly chosen site 7 € A’. Formally, this corresponds to
the transition

Xit1 =X + (6j.,)jen, (1.0.1)

where (sl)f\]: _01, s; ~ Uni(A’), are independent identically distributed random variables. As soon as the
process becomes supercritical, i.e. X; ; > K for some j € A/, the site j becomes unstable, which means
that it distributes one particle to each of its 2d direct neighbours. We will refer to this effect as toppling.
Particles moved on a boundary site will just leave the system. This leads to the transition

Xigr;=Xij+ DY (6(Xij) — 6(Xij)), (1.0.2)

g'~g

where D € (0, 55|, j/ ~ j if and only if j and j" are direct neighbours, and

¢ R=R, o) =K (Lko0)(®) = Lo, k)()), (1.0.3)
where the negative part of ¢ will only become relevant later on. The parameter D has been included for
the sake of completeness; in [5] only the case D = 0.25 was considered.

In [125], this model is slightly modified in the following ways, yielding the Zhang model: First, the
amount being added in the subcritical regime is allowed to be a random real value between 0 and 1,
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(a) initial state (b) one particle added (c) after first toppling (d) after second toppling

Figure 1.1: An example of an avalanche of length 2 in a two-dimensional BTW model. Increments
compared to the previous state are coloured yellow, the red bar indicates a supercritical site.

which we will not implement in the following. Second, in the supercritical regime, a fixed proportion of
the quantity is removed from the critical site and is equally distributed to its 2d direct neighbours. As
a result, (1.0.2) stays unchanged and (1.0.3) is replaced by

¢:R=R, ¢(x) =2 (g0 (@) = Lcoo—K)()), (1.0.4)

where again only the positive part of ¢ is used for now. In the original article [125], only the case
D = 0.25 was considered, which corresponds to always distributing the whole quantity from an active
site in a toppling step.

In both of these models, the toppling events can in principle leave behind another supercritical state,
which induces another toppling event. A number m of toppling events in a row will be called an
avalanche of size m (see Figure 1.1). Avalanche sizes are the key observables, because they give rise
to the following statistical effect. If the system is run for a large number of time steps, the frequency of
the observed avalanche sizes will approach a power law, i.e.

frequency (avalanche of size m) ~ m™¢

for some « > 1, on a large range of possible avalanche sizes. This corresponds to lines in the plot of
the logarithm of the frequency against the logarithm of the avalanche size (see Figure 1.2). Due to the
discrete structure of the dynamics, the smallest measurable avalanche size is obviously 1, which explains
the limited extension of the line to the left. The quick decay for large avalanche sizes is believed to be a
finite-size effect. While emerging power laws are typical of systems for which a parameter is tuned to a
critical value, typically at a phase transition, the systems introduced above apparently drive themselves
into such a “critical” state without external tuning. This is why the described phenomenon is referred
to as self-organized criticality. It raised a considerable interest in statistical physics, since it might
explain why power laws arise in many contexts in nature without an obvious phase transition. For
example, we mention the famous Gutenberg-Richter law for the strength of earthquakes, first published
in [81]; for a large choice of similar observations, we refer to [4] and [116].

The statistical behaviour described above has been observed in a number of further theoretical particle
models, see e.g. [104, 55|, which share the properties of being infinitesimally slowly driven towards an
unstable state and sudden diffusive relaxation events until a stable state is retained. Moreover, these
features have also been collected in [48, Section III.1] as characteristics of systems displaying SOC.
Following [48, Section II1.2], it is possible to replace the global dependence of the drive by a local,
continuous drive with infinitesimally small rate. This can be implemented by modifying the original
model described by (1.0.1) and (1.0.2) into

X1y =Xij+ DY ($(Xij) = d(Xiy)) + i+ g, (1.0.5)

J'~g
where (& ;)i=o0,....N:;jea are independent random variables identically distributed with E¢; ; = 0 and
Eff,j =02 < o0, ]ng,j < 00, and p > 0. For & ; ~ N(0,0%) with y and o being chosen small enough, we
were able to reproduce power laws looking very similar to the original sandpile models (see Figure 1.3).
The motivation for this work is given by three natural ambitions. First, as mentioned above, the discrete

structure of the model and the finite system size present extrinsic bounds for the size of avalanches. As
a consequence, the abovementioned power law can only be observed on a limited region of sizes, which
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Figure 1.2: Frequency of avalanche sizes for the BTW model (left graph; K = 10,D = 0.1) and the
Zhang model (right graph; K = 10, D = 0.25). The corresponding simulations have been carried out on
a 2-dimensional 30 x 30 grid over 3 - 10* time steps. In order to smoothen out statistical fluctuations,

each data point cumulates the information of at least 40 avalanches.
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Figure 1.3: Frequency of avalanche sizes for the BTW model (left graph) and the Zhang model (right
graph) with the same choice of parameters as above and with Gaussian forcing (¢ = 0.0001, o = 0.01).
The corresponding simulations have been carried out on a 2-dimensional 30 x 30 grid over 10° time steps.
In order to smoothen out statistical fluctuations, each data point cumulates the information of at least
40 avalanches. The right picture becomes slightly clearer for different coeflicients of the noise, but for
the sake of comparability, we used the same parameters for both simulations.



might be extended by considering increasingly large lattices. Second, the discrete processes introduced
so far contain many degrees of freedom, most notably the model parameters, but also “hidden” features
such as the lattice structure, while it is not clear in which way these parameters are relevant for the
overall statistical behaviour. Hence, we aim for a universal object which can be viewed as a scaling limit
of a larger class of particle models. Finally, despite the ubiquity of power laws in nature, their occurrence
in the context of SOC is not yet explained. To contribute to this question, it is interesting to work out
a model on a continuous state space which is accessible to more analytical tools and can still be related
to the sandpile models displaying SOC.

To this end, we introduce the following framework. As a first theoretical step, we increase the size of
the space-time grid on which the discrete model as described above is run. We then reinterpret these
larger lattices as finer and finer subdivisions of a fixed and bounded space-time domain [0, 7] x [0, 1]¢.
Noting that the spatial lattice size and the number N of time steps can be chosen independently from
each other, we may write 7 for the resulting time step size and h for the resulting spatial lattice constant.
We then rewrite equation (1.0.5) in the form of a rescaled toppling mechanism at a grid point z; € [0, 1]¢
and at time nrt as

Xn((n+1)7,25) =Xp - (n7,25) + % Z (0(Xnr(nr,250)) — (Xn,r(nT,25)))

Jj'~g
T+ %g;‘;ﬁ for n € {0,...,N —1},j € A/, (1.0.6)

Xp7(0,25) =z forall j € A,

Xpr(nm,z;) =0 forallne€{0,...,N},jeA\ N,

where 4 > 0, D and 02 are now replaced by 7z and \/hlj , respectively, and (x;f)jzz_ll C R allow for
more general initial values. Furthermore, (fZ;)zzl Z—1;neNufo} are centered, R-valued, independent
identically distributed random variables with unit variance and finite sixth moments, and j ~ j denotes
all indices encoding direct neighbouring grid points of ;. The non-positivity of the forcing term leads
to the necessity of a two-sided nonlinearity, which is why ¢ is defined as in (1.0.3) or (1.0.4). We observe
that the sum in (1.0.6) formally represents a discrete Laplacian, while the stochastic part is a discrete
version of space-time white noise. Hence, (1.0.6) can be formally considered as a finite difference scheme

for the (a priori ill-posed) generalized stochastic porous medium equation

dX(t) = Ap(X(t))dt + pdt +dW () on (0,T] x (0,1), (10.7)

X(O) =29 e
with zero Dirichlet boundary conditions, where g € L%([0,1]) is a “suitable” initial state and W denotes a
cylindrical Id-Wiener process on L?([0,1]). This fits to heuristic statements in [8, 49, 46, 109], according
to which (S)PDEs similar to (1.0.7) are “continuous versions” of the previously introduced sandpile
models.

It will be one main result of this thesis to make this correspondence rigorous. For the sake of simplicity,
we will chose K = 1 and p = 0. For technical reasons, the stochastic model will be treated for the
Zhang nonlinearity (1.0.4) in the case d = 1, while for the BTW nonlinearity (1.0.3), we present some
results in a deterministic framework. We stress that there remains a considerable freedom to choose the
way of rescaling space and time if 7, h — 0. For our subsequent analysis, we will need the relation 7 €
o(h?), which corresponds to decreasing the toppling proportion D on the discrete level when increasing
the lattice size. Although this seems unjustified a priori, it can be viewed in the context of weak
universality, where scaling limits of processes with decaying parameters are frequently considered (see
e.g. [31, Definition 2.1]).

At this stage, three types of questions arise and will be addressed in the three chapters of this thesis.

1. The heuristic arguments above allude that the formal SPDE in (1.0.7) is a continuous analogue of
the family of processes in (1.0.6). Do the processes in (1.0.6) actually converge in some sense to
solutions of (1.0.7)? How strong is the convergence and under which conditions does it hold?

2. Is it possible to give a meaning to the general type of equations that are associated to the discrete
processes, either as proven limits or as candidates by more heuristic arguments?
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3. As mentioned above, the main reason to consider the original discrete model is its observed sta-
tistical behaviour. We address this area by analyzing the long time behaviour of solutions to one
of the equations in continuous space and time identified before. More precisely, we prove that the
solutions to this equation possess a unique statistical invariant state.

We briefly comment on these questions and thereby give an overview over this thesis. In Chapter 2, we
introduce an embedding of X}, ; as defined in (1.0.6) into a continuous space. After having defined a
suitable notion of solution to (1.0.7) and showing uniqueness of solutions in this sense, we prove that
(Xh,r)h,7>0 converges in law to a solution of this equation under a suitable scaling. For linearly growing
¢ as in the Zhang model, we treat the whole process in (1.0.6), while for bounded ¢ as in the BTW
model, only the deterministic dynamics can be treated rigorously.

In Chapter 3, we analyze more general singular-degenerate stochastic porous media equations of the
type as arisen above. We formulate a very weak notion of solution, the so-called SVI solution, which
is easy to work with due to few assumptions on the regularity of the solutions are being made. The
solution theory includes both linearly growing and bounded nonlinearities containing discontinuities in
arbitrary space dimensions, but needs more regularity for the noise. For SVI solutions of the SPDEs
under consideration, we prove existence, uniqueness and stability in the initial value.

In Chapter 4, we restrict to the one-dimensional version of the equation in Chapter 3 with linearly
growing nonlinearity ¢. Under an additional assumption on the noise, we prove the existence of a
unique invariant measure for the corresponding solution process, using an abstract result on ergodicity
for processes taking values in Polish phase spaces (cf. [91]).

Last but not least, it should be mentioned that generalized stochastic porous media equations with multi-
valued coefficients are an emerging field of research, such that the classical questions of well-posedness
and ergodicity also carry a considerable intrinsic mathematical interest. For more details in this direction,
we refer to the mathematical expositions of each individual chapter.
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Chapter 2

Continuum limits of cellular
automata related to self-organized
criticality

2.1 Introduction

It is important to realize that there are two principally different scopes which lead to the issue of
continuum limits of processes defined on a discrete space. The first one is to solve a problem posed in a
continuous setting (e. g. a partial differential equation) constructively, which will be called the “numerics
approach” in the following. In this case, the precise design of the discrete approximation scheme may
vary, as long as it verifiably converges to a solution of the original problem. The second scope is to find
a continuous simplification of a discrete model which provides a good description on large scales; this
will be called the “scaling limit approach”. In this case, the limiting equation is not known per se, but
is a consequence of the behaviour of the original discrete model. In contrast to the numerics approach,
any change in the setting of the discrete process would considerably affect the research goal.

As it has been discussed in Chapter 1, this work is supposed to provide a scaling limit for a certain
class of discrete models arising in self-organized criticality, i.e. it follows the second approach. Since
both perspectives lead to the same type of proof, most concepts we use stem from numerical analysis.
However, the rigidity of the discrete scheme leads to a number of difficulties, which we aim to explain
after introducing the basic objects.

For the first main result of this chapter, we consider the up to now formal SPDE

AX (1) € A(S(X (8)))dt + AW (1),

X(0) = 20 (2.1.1)

on the interval (0,1) C R with zero Dirichlet boundary conditions and zo € L? := L?((0,1)). In this
setting, W is a cylindrical Id-Wiener process in L? and the nonlinearity ¢ : R — 2% is the maximal
monotone extension of

é:R> T 2151 (), (2.1.2)

which is the nonlinearity corresponding to the Zhang model in the sense described in Chapter 1.
For the second main result, we consider the singular-degenerate partial differential equation

Byult) € Ay (u(t))dt,

4(0) — (2.1.3)

on a bounded interval (0,1) C R with zero Dirichlet boundary conditions and ug € L?. In this case,
¢1 : R — 2® is the maximal monotone extension of

$1: R > 2 sgn(z) 1> (2), (2.1.4)
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which is the nonlinearity corresponding to the BTW model in the sense described in Chapter 1.
Furthermore, on an equidistant space-time grid over [0,7] x [0, 1] with N time steps of step size 7 and
Z +1 spatial nodes with distance h (including the boundary), such that N7 =T and Zh = 1, we consider
the process (X,T;T),ILO C RZ~1 given by

Xﬁjl = X +TARd(X) ) + \/Z&L’T forn=0,...,N —1,

0 _ .0
Xh,T = Tp,

(2.1.5)

where x% € R?~1 is a suitably chosen initial configuration, ( Z;) Z-Zgll are centered, R-valued, independent
identically distributed random variables with unit variance and finite sixth moments, A;, denotes the
discrete Laplacian which is rigorously defined in section 2.1.2 below, and ng denotes the value of the
approximating process at the point (n7, kh) € [0,7] %[0, 1]. Note that by the assumed Dirichlet boundary

conditions, it is sufficient to consider the bulk part of the approximating process, setting
Xl =Xx"7=0 forn=0,...,N—1

if required. Similarly, we define

uztl =up , +TApp1(uy ) forn=0,....,N—1,
. ! (2.1.6)
Up, 7+ = Up,

where uj € RZ~! is a suitably chosen initial configuration.

The main results of this chapter, Theorem 2.2.5 and 2.2.8 below, provide that the (S)PDEs (2.1.1) and
(2.1.3) are, in a weak sense, the scaling limits of the discrete processes (2.1.5) and (2.1.6), respectively.
The key difficulties which have to be overcome result from the rigid discretization scheme which is
determined by the design of the discrete SOC models, which render most established numerical methods
unusable. In the following, we illustrate this effect in terms of the discretization via finite differences and
the singular-degenerate nonlinearity.

Finite difference schemes for classical porous media equations usually strongly rely on the regularity of the
nonlinear diffusion coefficient. The most general work in this direction is [44], in which the convergence
of explicit finite difference schemes of generalized porous medium equations with Lipschitz nonlinearities
is proved. However, the proof relies on a comparison principle on the level of the discrete scheme leading
to an L' bound, which is closely connected to the CFL-type condition

T 1

nE s 2d Lip,’

¢

where Lip, is the Lipschitz constant of the nonlinearity ¢ (see [44, p. 2272]). It is obvious that none of the
nonlinearities in (1.0.3) and (1.0.4) is Lipschitz-continuous, such that this condition can only be satisfied
in a limiting sense. In view of this, the necessity of the technical assumption 7 € o(h?), which will be
crucial in order to establish an adequate convergence result in the present work, becomes plausible. Hence,
in the present situation of discontinuous drift terms, we need different concepts to ensure convergence
of the numerical approximations to a solution, which are mainly based on the maximal monotonicity of
the nonlinearity ¢, in case of the Zhang model in combination with its coercivity providing L? bounds.
As another indication that the L! framework in [54, 44] is not applicable in the present setting, we
remark that the compactness of the sequence of discrete process in C([0,77]; L'), which is exploited there,
strongly relies either on the driving process being integral-preserving or in L' for almost all times. Both
prolperties are not met by space-time white noise, which does not have higher spatial regularity than
C™ 2.

Since the scaling limit will be taken in distribution with respect to weak topologies, the proof structure
is flexible regarding the form of the discrete noise, especially allowing for non-Gaussian discrete input.
This is necessary to treat numerical schemes which are as similar as possible to the original sandpile
models. Later on, almost sure weak convergence will be recovered by passing to another stochastic basis,
using a Skorohod-type result. As a consequence, the solution theory is posed in a probabilistically weak
sense, which entails more work to ensure uniqueness.

Finally, we also mention inherent challenges that space-time white noise presents in the context of the
continuous equation. In most of the literature, either the drift term is more regular, such as in the case
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of semi-linear SPDE, or the noise is restricted to be in L?, such as in [14, 12, 103]. This gap has been
closed by [100], where the well-posedness of multivalued SPDE driven by Levy noise has been proved by
techniques which are also used in the present work to identify scaling limits.

The structure of this chapter is as follows: We first give an overview on the mathematical and physical
literature in Section 2.1.1 and introduce some general notational conventions in Section 2.1.2. After
stating the main results in Section 2.2, we prove uniqueness of weak solutions in Section 2.3. The proofs
of the main theorems are given in Section 2.4 and 2.5 for the stochastic Zhang model and the deterministic
BTW model, respectively.

A publication of the results of this chapter is in preparation.

2.1.1 Literature

Explicit finite difference discretizations of porous media equations have been subject to a lively research
activity in numerical mathematics, advancing from the classical power functions (e.g. [47]) via differ-
entiable nonlinearities ([54]) to merely Lipschitz nonlinearities ([44]). As related results, we mention
convergence results for implicit finite difference schemes of degenerate porous media equations ([53, 44])
and a finite-difference discretization of a fractional porous medium equation ([43]).

For discretizations of stochastic porous media equations, we refer to [112] and [80], where a finite element
approach is applied in order to construct and analyze solutions. In [64, 82], linear SPDE with multiplica-
tive noise are discretized using finite difference approximations in space, while [101] considers space-time
finite difference approximations of linear parabolic SPDE with additive noise. To the best of the author’s
knowledge, the present work is the first time that finite difference approximations of stochastic porous
media equations are rigorously analyzed.

Concerning the underlying techniques the main arguments of this article rely on, we mention the fol-
lowing sources of theory and inspiration. For Yamada-Watanabe type results, we refer to [123] for the
foundational work and to [94, 112] for applications to SPDE. The meanwhile classical weak convergence
approach has been used before e.g. by [58, 25, 69], relying on a Skorohod-type result by Jakubowski
[87]. For the identification of the limit of the discrete approximations as a solution, we use the theory of
maximal monotone operators given in [7] in a similar way as [100].

Finally, we mention some further attempts to approach SOC in a continuous setting. Related to the
scaling limit approach, one strategy consists in considering cellular automata resulting from a reformula-
tion and modification of the original sandpile models, as proceeded in [28], in order to obtain a problem
which is more accessible for analysis. For one of these models, a hydrodynamic limit PDE has been
rigorously obtained in [29]. For the existence of a scaling limit for deterministic sandpiles started from
specific initial configurations, we refer to [108]. In [111, 24, 85], systems of PDEs are analyzed as ad-hoc
models for natural processes displaying power-law statistics.

2.1.2 Notation

We begin with a quick recap of frequently used concepts, most of which can be found in [112].

Let O C R be an open and bounded interval. For k > 0, let C*(O) (C*(O)) be the space of k times
differentiable real-valued functions (with compact support). Let L? := L?(0O) be the Lebesgue space of
square integrable functions, endowed with the norm |[|-|| ;.. Let Hg := HJ(O) be the Sobolev space of
weakly differentiable functions with zero trace, endowed with the norm ||u|| HE = [Vull,2, and let H?

be its topological dual space. Recall the canonical continuous embedding I : H} — L? provided by the
Poincaré inequality, and define its dual map I’ : L? — H~! by

(I’u,v)H_leol = (u,Iv),. .

foru e H™', v € H}. Tts dual map I” : H-1 — (L?)" is defined analogously. We will also use the adjoint
operator (I')* : H=* — L? of I, defined by

()0} 0 = (1 1'0) gy

for u € H™', v € L?. If there is no risk of misunderstanding, we will not mention the use of the
embeddings I, I’ and I"”.
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Recall that the negative Laplace operator —A : Hi — H~! is defined by
<—Au,v>H,1xHé = (Vu, Vv),..

We note that I"” o (=A) : H} — (L?)" is continuous with respect to the L? norm. Hence, it can be
extended linearly and continuously to the whole of L?. The resulting operator L? — (L?)" will also
be denoted by —A. As pointed out in [112, Remark 4.1.14], we note that this operator is a surjective
isometry, and we stress that it does not coincide with the Riesz isomorphism for the classical dualization
of L? with itself.

For two separable Hilbert spaces Hy, Ha, we write Lo(Hy, Hy) for the space of all Hilbert-Schmidt
operators from Hi to Ho.

For a Banach space B and k > 0, let C¥([0, T]; V) be the space of k times continuously differentiable curves
in V parametrized by ¢ € [0,T]. For a measurable space (59,.4), we denote the Lebesgue-Bochner space
of measurable, square integrable B-valued functions by L?(S; B), which is defined e. g. in [86, Definition
1.2.15]. If S is the product two Banach spaces S; x Sz, we will use L?(S; B) and L?(Sy; L?(S2; B))
interchangeably, see Lemma 2.B.3 for a justification. Let f € L?(Q x [0,T]; B) be a Banach-space valued
random function. Then, f is called progressively measurable with respect to a filtration (F).epo, 1), if
fljo,4) is measurable with respect to F; @ B([0,t]) — B(B) for all ¢ € [0, 7.

For the product V = V; x --- x V,, of topological spaces, where n € N, we define the i-th projection II;
by II;(v) = v; for i € {1,...,n}, which is a continuous map by the definition of the product space. We
will use II; for any such projection, regardless of the respective underlying spaces.

Let T' > 0 and consider a probability triple (Q2, F,P) and a filtration (F;)¢cjo,7], where F; C F for all
t € [0,T]. Expected values with respect to P will be denoted by E. The filtration is called normal, if it
is complete, i.e. F; contains all A € F with P(A) =0 for all ¢ € [0,T], and right-continuous, i.e.

Fo=()F. forallte[0,T].
s>t

Bach filtration (F):epo,r) can be augmented to a normal filtration (F}):cjo,7) by defining
.7:} = U(]:T @] N),
F = m o(FsUN) foralltel0,T),

s>t
where N denotes the collection of all P-zero sets. We refer to [114, p. 45| for details.

We now turn to the finite-dimensional structures which we will use to formulate numerical convergence
results. From now on, we fix

O=[0,1] CR.
Consider an equidistant grid on the unit interval with grid points (xi)izzo with h = %, Z € Nand z; = ih.
Fori=0,...,Z—1lety; = (z + %) h. Consider the sets of intervals (K;);=o,....z and (J;)i=o,....z—1 given
by

Ko = [z0,%), Kz =[yz-1,22], K; = [yi—1,y;) fori=1,...,Z7 -1,

2.1.7
Ji =[x, @iqq1) for i =0,..., 7 — 1. ( )

We consider the space of grid functions on (z;)Z, with zero boundary conditions, which is isomorphic
to R?~! and we define the following prolongations (see Figure 2.1).

Definition 2.1.1. Let u, € R~ and v, € RZ. We then define the piecewise linear prolongation with
respect to the grid (x;)i=o,... z with zero-boundary conditions by

Z—1
plx | mZ-1 1 plx . Uh,i+1 — Uh,i
Ih 'R (_>HO7 Up > Uy = E |:’Uzh,i+('_$7,‘) ]-Jw

, h
=0
and the piecewise constant prolongation by

Z—1
I}}zcx ZRZ_l — L2, Up — uP™ = E uh,ilKﬁ
=1
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0 h oh o 1

Figure 2.1: Different prolongations of a spatial grid function

with the convention uy,o = up,z = 0. The image of I;*, i.e. the space of piecewise constant functions
on the partition (K;)Z, with zero Dirichlet boundary conditions, will be denoted by SP“*. The L*-
orthogonal projection to this space will be denoted by II}*. Note that I} : RZ~! — SP is bijective.

Lemma 2.1.2. Let n € L?. Then, II}*n — n in L? for h — 0.

Proof. The proof is a simpler version of the proof of Lemma 2.5.6 below, which is why it is omitted

here. O
Let (-,-) := (-,+),» denote the inner product arising from the Euclidean norm ||-|| := [|-||;» on R#~!. For
a matrix A € R(Z=Dx(Z=1) || 4|| denotes the matrix norm induced by |-|, i.e.
[Az|
| Al == (2.1.8)

zeRZ-1\{0} (B '

Let A;, € RZ=1Dx(Z=1) he the matrix corresponding to the finite difference Laplacian on grid functions
on (x;)Z , with zero Dirichlet boundary conditions, i. e.

2 1
1 2 -1 0
Ah——% 1 (2.1.9)
-1
0 12 1
12

Recall that —Aj, is symmetric and positive definite (for a formal argument, see Lemma 2.4.1 below).
Hence, the following definition is admissible.

Definition 2.1.3. On R?~!, we define the inner products (-, )y, (-,-); and (-,)_, by
(u,v)q = h(u,v)
(u,v); = (=Apu,v),
(u,v)_; = <(—Ah)_1u,v>0
for u,v € RZ~1.

Remark 2.1.4. The inner product (-, ), in Definition 2.1.3 corresponds to the L? norm on O by the fact
that
B (R M) = (P Il 2)

is an isometry, i.e.
(u,v)g = (I} u, Iy v),, for u,v € RZ71,
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Figure 2.2: Different prolongations of a time grid function

Furthermore, Definition 2.1.3 suggests to view (u,v), and (u,v) , as discrete analogues of the H{ and
H~' norm on O, respectively. These connections are more subtle and will be made more precise in
Lemma 2.4.7, Lemma 2.4.9 and Proposition 2.4.29 below.

Next, we consider a lattice for the time interval [0,7], T > 0. For 7 > 0 such that T = N7, N €
N, consider the equidistant grid (0,7,27,..., N7). We then define the following prolongations of grid
functions (see Figure 2.2).

Definition 2.1.5. Let (v;)f_, € R be a grid function on the previously described grid of length 7.
Then we define the piecewise linear prolongation vP'* : [0,7] — R, the left-sided piecewise constant
prolongation v : [0, 7] — R and the right-sided piecewise constant prolongation v*** : [0, T] — R by

t—1t, tr +7—1
Ut/r)+1 T = Vle/7)>

Pl (1) =

VP (t) = ULt/Tj ,

VP () = Vihyr )1

Definition 2.1.6. Let N,Z € N and (ur;1),_o n.4—1. 71 C R be a function on the space-time
grid covering [0,7] x [0,1], with time grid length 7 and space grid length h, such that 7N = T and

Zh = 1. Committing a slight abuse of notation, we define the componentwise time prolongations
plt upct— upct+ [0 T] RZ—l by

Z—-1

(1) = () (0), = (i)™ ®)

=1
Z—-1

(= 0), 5" = (i)™ ®)

=1

W () 1= () 0)75" = (i)™ @)

uPt(t)

=1’
and the componentwise spatial piecewise constant prolongation uP®* : [0,1] — RN *! by

N

W) = )y = ()™ @)

where we used the extensions from Definition 2.1.1 and 2.1.5. Finally, we define the full prolongations

)
k=0

uplt,pcx7 upct—pcx, upct+pcx . [0, T] % [O, 1] SR
by

uplt,pcx(t _ ( plt t))PCX pcx( ))plt( )
upct—pcx(t _ ( pct- (t)>P pcx(x))PCt ( )
and PPN, ) = (u P“*(t))"“‘( ) (P (@)™ (1),
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2.2 Setting and main results

We set the stage for the following analysis by defining a notion of solution to (2.1.1) in a probabilistically
weak sense, which means that the solution is not bound to a specific stochastic basis, but that the
stochastic basis is part of the solution.

Definition 2.2.1. Let g € H~'. A triple ((Q,]}, (}N})te[o)T],f@),X, W), where (Q, F, (Ft)eepo, 1), P) is
a complete probability space endowed with a normal filtration,

X € L2(Q x [0,T); L*) N L3(Q; L ([0, T); H™1))

is an (ﬁt)te[07T]—progressively measurable process and W is a cylindrical Id-Wiener process with respect
to (]}t)te[O,T] in L2, is a weak solution to (2.1.1), if there exists an (]:"t)te[O)T]—progressively measurable
process Y € L?(Q x [0,T]; L?) such that

X(t) =z + /Ot AY (r) dr + W (t) (2.2.1)

is satisfied in L2(Q x [0, T]; (L?)"), and
Y(t) € ¢(X(t)) (dt ® dz)-almost everywhere P-almost surely. (2.2.2)

Remark 2.2.2. If W is a cylindrical Id-Wiener process, then I'W is a classical Wiener process in H -1
with covariance operator I'(I')*, which is trace class. We will frequently identify W and I'WW.

The following theorem is a preparatory result and will be proved at the end of section 2.3.

of every weak solution to (2.1.1) have the same law with respect

Theorem 2.2.3. The processes (X, W)
L?) x C°([0,T); H~Y).

to the Borel o-algebra of L*([0,T7;

We make the following central assumption for the rest of this article.

Assumptions 2.2.4. Let T' > 0. Consider a sequence (A )men C (0,1), (Zim)men C N with
hpm — 0form — oo and h,,Z,, =1 for all meN.

For each m € N, choose 7,,, > 0, N,;, € N in such a way that

TmNp =T for allm € N and %%0 for m — oo (CFL)

m

is satisfied, which presents a strengthened Courant-Friedrichs-Lewy-type condition.

Motivated by the discrete Zhang model (cf. Chapter 1), we construct a family of time-discrete evolution
processes on RZm~1 as follows. For each m € N, we define (X}’ )ncqo1,...N,+13 C RZ ! iteratively by

XM X0 A B(XT ) 4 [ en
B B o @(X1) hmfhm (2.2.3)

o _ .0
Xhm*thv

where (l‘gm)meN C R%m~1 such that (x%m)pcx — 29 in L?, and (5}7;;{)nzo,...,Nm;l:1,<..7Zm—1 are centred
independent random variables identically distributed on a probability triple (Q2, F,P). We assume that
E(&2M)2 = 1 and that E({g’ll)ﬁ is finite. Furthermore, let (Fp )N Fi C F, the filtration generated

h1 N m/n=07
by (&, )rZos e
Fio=o (& ke{0,...,n—1}) forne{0,...,Ny}. (2.2.4)

In order to obtain more complete estimates, we include N,, + 1 time steps instead of N,,. For this
numerical scheme, we have the following main result, which will be proved at the end of Section 2.4.
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Theorem 2.2.5. Recall the notation from Section 2.1.2, let Assumption 2.2.4 be satisfied and, form € N,
consider the process (X{;m)f:f;“o given by (2.2.3). Then, for m — oo, X}’ij’pcw converges in distribution
to a probability measure p on L?([0,T]; L?) N L>°([0,T]; H~') both on L?([0,T); L?) endowed with the
weak topology and on L>=([0,T); H~1) endowed with the weak* topology. The measure u is the law of a
stochastic process

X € LA x [0,T]; L) N L2(Q; L= ([0, T); H™Y)),

)
on a probability space (Q, F,P), such that (Q, F,P,X) can be extended to a weak solution

of (2.1.1).

We give a brief overview of the proof structure. The uniqueness theorem is proven by applying a
Yamada-Watanabe type result by Kurtz [94] using the monotonicity of the drift operator to obtain
pathwise uniqueness.

In order to be in a setting in which the discrete process in (2.1.5) can be shown to approximate a solution
to (2.1.1), we first need to embed it into a suitable state space. This can be realized in different ways, such
as interpolating piecewise linearly or using piecewise constant extensions. Carefully chosen combinations
of these embeddings will be used to meet different requirements, and it will be crucial to show that all
of them converge in law to the same limit.

As a next step, we need a priori bounds for the embedded discrete processes (Xﬁ:b)meN, which are
satisfied uniformly in the grid size. To this end, we need to define several norms on the vector space
of grid functions and to analyze how they are related to their continuous counterparts. Afterwards, the
resulting bounds are used to apply a Skorohod-type theorem by Jakubowski [87] in order to obtain a
nonrelabeled subsequence (X Zﬁb)meN, a different probability space and random variables X, (X Z?:b)mGN
on this probability space such that

£(Xﬁinnb) = ﬁ(X;eL:b) for all m € N
and Xﬁi:b — X for m — oo almost surely.

This ansatz is often referred to as “weak convergence approach” or “compactness method”.

As a last step, we identify X as a solution to (2.1.1) as required, using classical Taylor expansion
arguments to identify the limit in the finite difference Laplacian, the discrete energy estimate, the
maximal monotonicity of the drift operator in the H~! setting and lower-semicontinuity of the norm
together with the almost sure convergence mentioned above. The uniqueness of solutions allows to
conclude that the whole sequence (X{™),,en converges in law to X for h — 0.

The previously mentioned a priori estimates yield a bound for (X™),,en in LP(Q x [0,T7; LP((0,1))),
where ) is the underlying probability space and p depends on the growth of the linearity. Unfortunately,
this bound is much harder to use for compactness arguments once p = 1, which is the case for the BTW
nonlinearity ¢, (cf. (2.1.4)). As a result, the construction of a solution candidate, as in the approach
described above, fails. This is why we work with the notion of (S)VI solutions as introduced in Chapter 3
below, which does not include space-time white noise as stochastic input. Hence, we restrict our analysis
to the deterministic dynamics. The energy estimates are very similar to the Zhang model case. For the
subsequent identification of the limit, we make use of the fact that the variational inequality, which is a
defining property of VI solutions, does not require strong regularity properties.

To this end, we define

$:R—[0,00), ()= / 61(9)dy = Lay 1y (@) (2 — 1), (2.2.5)
and ¢ : H=! — [0, 00),
o) = {wu)uw, fue MAH, 2.26)
400, else,

as in Chapter 3 below, where the precise definition of the convex functional of a measure is given in
Definition 3.3.3. Furthermore, recall from Section 2.1 the partial differential equation (2.1.3) and the
discrete process (2.1.6). We then define the following notion of solution, which is a special case of a
stochastic variational inequality (SVI) solution (cf. Chapter 3 for a more detailed analysis).
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Definition 2.2.6 (VI solution). Let ug € H=!, T > 0. We say that u € C([0,T]; H™!) is a VI solution
to (2.1.3) if the following conditions are satisfied:

(i) (Regularity)
p(X) € L'([0,77).

(i) (Variational inequality) For each G € L*([0,T); H~1), and Z € L*([0,T);L*) N C([0,T); H™1)
solving the equation

Z(t)—Z(0) = /Ot G(s)ds for allt € [0,T],

we have

HMQ*Z@W§4+{A¢WQDM
SH%—Z®W§4+{Aw@&WV (2.2.7)

72A<Gw»mmfzw»ﬁ4m

for almost all ¢ € [0, 7.

Remark 2.2.7. Existence and uniqueness of solutions to (2.1.3) in this sense is treated in Theorem 3.2.6
below with the choice B =0 in Assumption 3.2.1, (Al).

Still using Assumption 2.2.4, for each m € N, let (uj )neqo,.. N, —1} C R%m~1 be defined iteratively by

up =g, T, 61 (v, )
0 *

Uh,y = Uhy,»

(2.2.8)

where (u}; Jmen C R?"~1 such that (uj, )P — ug in L?. Then, we have the following result, which
will be proved in Section 2.5.

Theorem 2.2.8. Recall the notation from Section 2.1.2 and let Assumption 2.2.4 be satisfied. Then, the
process uﬁii’pcw obtained from (2.2.8) converges weakly* to the VI solution of (2.1.3) in L>([0,T); H™1)
for m — oo.

2.3 Uniqueness of laws of weak solutions

In order to apply the main result from [94] to obtain uniqueness of the law of weak solutions, we first
establish some preparatory results and helpful notions.

Definition 2.3.1. We define a multivalued operator by its graph Ar C L2([0,T]; L?) x L*([0,T); L?),
given by
(f,9) € Ar if and only if g € ¢(f) for almost every (¢,z) € [0,T] x [0, 1]. (2.3.1)

Lemma 2.3.2. The operator Ar is mazximal monotone.
Proof. By [7, Theorem 2.8], it is enough to show that Ar is the subdifferential of a convex, proper
and lower-semicontinuous functional ¢ : H — [0,00] on a real Banach space H. To this end, define
¥ : R = [0,00) by }

V(@) = Yy (2* = 1),

which is proper, convex and continuous, and for which we have 99 = ¢. We note that H := L2([0, T]; L?)
is a Hilbert space. Defining

T
o H—1[0,00], @r(u) 2/0 ; Y(u(t, x))dzdt, (2.3.2)

we obtain by [19, Theorem 16.50] that ¢r is convex, proper and lower-semicontinuous and Ar = dor,
as required. O
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Lemma 2.3.3. The graph Ar is a closed subset of L*([0,T); L?) x L*([0,T); L?) and thus measurable
with respect to the Borel o-algebra on L*([0,T]; L?).

Proof. The first statement is true for any maximal monotone operator by [7, Proposition 2.1]. The
measurability then follows by definition of the Borel o-algebra. O

We define two kinds of Sobolev spaces that we are going to use.
Definition 2.3.4. Let V C H C V' a Gelfand triple and T > 0. We define
W20, T]; V') = {u € L*([0,T); V') s’ € L*([0, T]; V')}
and  WY2([0,T);V, H) := {u € L*(0,T],V) : u € L*([0,T}; V')},

where v’ is the weak derivative of u as defined e.g. in [86, Definition 2.5.1]. These spaces are Banach
spaces with the norms

Nl

2 2
lullyr2 (o, 79,07) = (HUHLZ([O,T];V’) + ||u/||L2([O,T];V’))

and lully20,mv,0) = (HUHiQ([QT];V) + Hu/”i?([O,T];V’)>§ )
respectively. These norms are norm-equivalent to the ones given in [86, Section 2.5.b] and [124, Propo-
sition 23.23], respectively, where also the Banach space property is proved.
We have the following measurability properties.
Lemma 2.3.5. The subset

u, z) € L*([0,T); L?) x L*([0, T); (L?)') :
M= {Hv € L*([0,T7; Lg) su)ch tha(t[z :] Av )dt-aln"(LE)st e]ve(ryu))h)ere and (u,v) € AT} (2.33)

is Borel-measurable. The map 0; : W12([0,T]; (L?)") — L?([0,T]; (L?)) is continuous and

My = (T, 0,(T13)) " (My) € L2((0,T]; L2) x WE2([0, T (L2)) (2:3.4)
is Borel-measurable. The set Mo is also Borel-measurable as a subset of L?([0,T]; L?) x L2([0,T]; (L?)").

Finally, the canonical embedding I, : L*([0,T]; L*)xC([0,T]; H~') < (L*([0,T; (Lz)’))2 is continuous,
and the subset

Ms = {(Hlvnl(lww) - H2(Iww)) € M2} < LQ([O’T]; LQ) X C([OvT]; H_l)

is Borel-measurable.

Proof. We notice that M is the image of the set Ap, which is Borel-measurable by Lemma 2.3.3, under
the isometry (I, A o IIy), and hence Borel-measurable by the Kuratowski theorem (cf. [107, Theorem
3.9]). The operator d; : W12([0,T]; (L?)") — L3([0,T]; (L?)’) is linear and bounded by the definition of
the Sobolev space. Hence it is continuous, which implies Borel-measurability. Thus, also (IIy, 9;(Il5)) is
continuous and Borel-measurable, which yields measurability of My using the measurability of M;. The
set My, viewed as a subset of L2([0,T]; L?) x L?([0,T]; (L?)"), is the image of the canonical embedding

and thus Borel-measurable by the Kuratowski theorem. The embedding I,,, is linear and bounded, the
latter of which can be seen by computing

2 2 2
Mo (us )22 0,73 22y ) x 22(10,710(22)) = Nl o,z ez + 12l 2o, rysczeyy
T T
2 2
= | Mu@®llp2y dt+ [ lz(E)]7- dt
0 0

T
SC/\W@ﬁNH%Tsw\Mm@4
0 te[0,T7]
2
< CT |[(u, ) 220, 73;22) xe (0,77, H-1) -

The Borel-measurability of M3 follows. O
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The previous lemma alludes that (2.2.1) and (2.2.2) are actually distributional properties, which moti-
vates the following definition.

Definition 2.3.6. We call a probability measure @ on the probability space L2([0, T|; L?)xC([0,T]; H~1)
endowed with its Borel o-algebra a pre-solution to (2.1.1), if

Q(Ms) =1, (2.3.5)
where M3 is defined as in Lemma 2.3.5.
Lemma 2.3.7. The joint law of the processes (X, W) of each weak solution to (2.1.1) in the sense of
Definition 2.2.1 is a pre-solution.

Proof. Let ((,F, (Fi)iejo,r):P), X, W) be a weak solution to (2.1.1) and Y € L*(Q x [0,T); L?) the
corresponding drift process as in Definition 2.2.1. Then, [86, Proposition 2.5.9], (2.2.1) and (2.2.2) yield
O (T (Ipy (X, W) — g (I (X, W))) = AY  P-almost surely

with (X,Y) € Apr. Hence, using the notation from Lemma 2.3.5,
(XTI (Lpp (X, W) — g (L (X, W))) € My P-almost surely,
which by construction is equivalent to (X, W) € M3 P-almost surely. This finishes the proof. O

We cite the concept of pointwise uniqueness from [94, Definition 1.4].

Definition 2.3.8. Pointwise uniqueness holds for pre-solutions, if for any processes (X1, X2, W) defined
on the same probability space with £((X,W)) and L£((X2, W)) being pre-solutions, X; = X5 almost
surely.

From [124, Proposition 23.23], we obtain the following.

Lemma 2.3.9. Let V C H C V' be a Gelfand triple and let u € W 2([0,T]; V, H). Then, there exists a
uniquely determined continuous function uy : [0,T] — H, which coincides dt-almost everywhere with w.
Furthermore, fort € [0,T] we have

t
e (D117 = [lur (0)]7 + 2/0 ('(s),u(8)) 1y ds.
Lemma 2.3.10. Pointwise uniqueness holds for pre-solutions to (2.1.1).
Proof. Let (X', X?, W) be defined on a probability space (Q, F,P), such that L((X*!, W)) and L((X?2, W))
are two pre-solutions to (2.1.1). Let M3 be defined as in Lemma 2.3.5, and let
Ms = (XY, W)Y (M) N (X2, W)~ (Ms),

which implies that P(Ms) = 1 by construction. From now on, we conduct all arguments pointwise for
w € Ms. We define Y € L%([0,7T); L?) for i = 1,2 by

Vi =ATH9(XT —W)),
which is well-defined due to the construction of M3. Moreover, it follows that (2.2.1) and (2.2.2) are
satisfied for (X*, Y W) for i = 1,2, which implies
¢
X)) — X2t :/ A(Y(r) = Y3(r)dr in L*([0,T]; (L?)). (2.3.6)
0

By [86, Proposition 2.5.9], (2.3.6) implies that X! — X? is weakly differentiable with (X! — X?2)" =
A(Y!—Y?). Since X, Y € L%([0,T]; L?) for i = 1,2 by construction, X! — X2 € W12([0,T]; L?, H™1).
Lemma, 2.3.9 then yields that there exists a continuous H ~'-valued dt-version Z of X! — X2, for which
we have

121 = [ (A 0) = V200 X 0) = X20)) g

= —/0 <Y1(r) — YQ(T),Xl(r) _XQ(T)>L2 dr <0,

where the last step follows from (2.2.2). This implies that Z and consequently X' — X? is zero d¢-almost
everywhere. Since this is true for every w € Mz, X! = X? P-almost surely, as required. O
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Corollary 2.3.11. There exists at most one pre-solution to (2.1.1).
Proof. This is part of the statement of [94, Theorem 1.5]. O

Proof of Theorem 2.2.3. The claim is a direct consequence of Lemma 2.3.7 and Corollary 2.3.11. O

2.4 Continuum limit of a modified Zhang model

Throughout this section, we will drop the index m of the discretization sequences

(hm)m6N7 (Zm)mENv (Tm)mENa (Nm)m€N7

writing instead (h)p~o etc. Moreover, convergence of sequences and usually nonrelabeled subsequences
indexed by m for m — oo will be denoted by h — 0. Expressions like “for A > 0” have to be understood
in the sense “for all elements of (A, )men” or “for all elements of the subsequence at hand”.

We begin with recalling an estimate controlling the operator norm of the discrete Laplacian.
Lemma 2.4.1. Let Aj, € RE=DX(Z=1) be defined as in (2.1.9) and recall the matriz norm ||| in (2.1.8).

Then, —Ay, is positive definite and

4
BV E=3

Proof. From [96, Equation (2.23)], we obtain that the eigenvalues of —A,, are

2 , 4 .
)\j:ﬁ(l—cos(jwh))e <0,}12), j=1...,Z2-1,

which implies that —Ay, is positive definite. Equation (2.77) in [117] then yields the second claim. [

We have the following bounds on the discrete process X}, defined in (2.2.3).

Lemma 2.4.2. Let 7,h > 0,Z, N € N as in Assumption 2.2.4, where we choose h small enough for
7z < i to be satisfied. Then, the discrete process in (2.2.3) satisfies

n—1
I+ o < o817, + 3 (27 (k) +ortnd (adexgh) |+ Z1etl,) 24
k=0

and
2 _
E|X7)?, + ESun < E|jaf||”, +nr Tr(-A;1) (2.4.2)
foralln € {1,...,N + 1}, where

sune {5 (xtdc), 5 oot
k=0

k=0

9 n—1 5
O,TZ HX,]fHo —m'} .
k=0

Moreover, we have forn € {1,...,N}

1
SEIEZ, = Tr(=A) (2.4.3)
and
n2 = kE T(vk At 01|12 -1
E|Xp|2, +2EY <Xh,¢(Xh)>0 < (1477 (E 297, +nr Tr (-4, )) . (2.4.4)

k=0
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Proof. For ;7 < i and n € {0,..., N}, we compute
2 7 1
||X;;L+1||_1 - HX;} +TARO(X}) + \/252
-1

=R+ 2r (X5 M) 72| andixn)|

(2.4.5)

w27 xR g+ ot (80B000.)_ + T IR,
Using Lemma 2.4.1, we compute for u € RZ~!
1Anul®y = [(=Anu,w)g| = h[(=Anu,w)| < b |=Apul [Jul] < [|-An] 2 u]® < ;2 lullg. (24.6)
Furthermore, note that by the definition of ¢, we have for all z € RZ~!

<x, qB(x)>O - H&@)Hz. (2.4.7)

Hence, for the first three terms, we obtain

~ 2
+ 72| and(xi)

IXG12 3 + 2 (X2 And(X7) ) §

1
= X512, - 2r (X3, B(X7)) + 7 HAhJ)(X;j)HQl
S||X2||2_1—(T+T)<XE,<J~S(X}Z)> +ir Hqsxh (2.4.8)
= IXE 2, =7 (x5 o(xp)) —r (1- 4ﬁ) léexi)
<X, — 7 (X B,

This yields (2.4.1) with the first choice for S, 5, by induction.

2

0

Now taking expectation in (2.4.5), we treat the last terms as follows. Recall the definition of the filtration
(FM)N_ in (2.2.4). Note that for h > 0 and n € {0,..., N + 1}, | X7|| and hence HQZ(X,’;)

by induction, and that for F-measurable and integrable random variables z € L' (£;R?~1) we have

E (2, &)y = ME(=A,'2,80)

E ((—Aﬁlz)i#i)

’ is integrable

h

EE [(-27"2)i |77

Il
=

Il
s I L1

@
I
=3

E(-A,12), B =0,

using that &' is independent of F; by assumption. Thus, the two mixed terms in the last line of (2.4.5)
vanish. For the last term, we notice that

T T — n n - n n —
*E ||ff7;||2—1 = EE<*Ahlfmhfh> = TE<*A;L1§hafh> = TTY(*Ahl)a (2~4~9)

since for any family (&)7," of random variables with E(&;€;) = ¢;; and for any matrix A € R(Z-1D*(Z=1),
we have

Z—1 Z—1 Z—1
E(AEE) =B Y A& =Y AyE(EE) = Y Aijdi; = Tr(A). (2.4.10)
i,j=1 i,j=1 i,j=1

In particular, (2.4.3) follows. Collecting all estimates, we conclude by induction that

n—1
E|Xp|2, +7Y E <X,’j, é(X,’j)>0 <E|)|”, + n7 Tr(-A; 1) (2.4.11)
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forn € {0, ..., N+1}, which proves (2.4.2) for the first choice of Sy, 1,. In view of (2.4.7), this immediately
yields (2.4.1) and (2.4.2) for the second choice of S,, ;. Considering

6@)] > Jaf? -

we may compute

n—1 n—127-1
Pty == Yo (k[ 1)
k=0 k=0 i=1
n—12—-1 n—1
<r 3 3onla (i) <o X foxb
k=0 i=1 k=0

which extends these statements to the last choice of S,, ,. Carrying out only the first two steps of (2.4.8)
before taking expectation and using induction, we obtain

n—1
EIXGIZ, +20E Y (X5 3(XE) <E|[oh]?, +nr Tr(-A TZH¢ x|
k=0

Finally, using (2.4.2) yields (2.4.4). O

Lemma 2.4.3. Let h > 0 as in Assumption 2.2.4, and let I' : L?> — H~! be the canonical embedding.
Then, I' € Lo(L?, H ') and

[e’s} 1 2
i T = 2 gy = W Meaqa - (2.4.12)

Proof. For k= 1,2,..., define by(x) = v/2sin(nk x), such that (bg)ren is an L2([0, 1])-orthonormal basis
of eigenvectors of the Laplacian. For the last equality in (2.4.12), we compute

1z =D (Tew ey =Y (—A7erer) o =) 5 =,

which also proves that I’ is Hilbert-Schmidt.

For the convergence of the trace of the inverse discrete Laplacian, we first recall from [96, Section 2.10]
that the eigenvalues of —A,, are

2
Az = 2 (1 —cos(wkh)) fork=1,...,7Z — 1.
This can be reformulated, using trigonometric identities and % =7, to
k
Az = 422 sin? (;TZ) .
In order to prove the statement, we divide the sums into
Z—1 0o
1 1
7277-2]{2 <Z +Z7T2k:2
k= k=1 k=2

Note that the last sum converges to zero for Z — oo by the finiteness of {(2). It remains to estimate the
first sum on the right hand side. Carrying out a Taylor expansion of the sine function around zero for
each k € {1,...,Z — 1}, Z € N, the Lagrange remainder formula yields £z € [0, 5] such that

B 2
k1 (7k\®
AZ,k = 422 <2Z - 6 <2Z) COS(&’Z,k)) .
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Hence, for k € {1,...,Z — 1}, Z € N, we have

1 1 1 .
S o 5z = . B 2 2.2
Y Y e
P 472 ((35)° 4 (54)" ontezn) + 3 (35)" o)
i () ) el s ) oo )
4 (2.4.13)
7r2k2—7r2k2+%ZQ (%) cos(z.k) — ( )

L3 () cotean) + 1 (BT eos2<az,k>)
35157 cos(Ez.) — é% cos?( Z,k))
ekt (1= 5 (35)7 conlene) + g5 (35)" cost(€zn))

Using |cos(éz)| < 1, £ <1 and 7% < 10, we have

1/ 7k\> 1 (7k\* 172 _ 1
1—-(—= ‘ — (= 52 >1—-— >
( 3 (22) coseza) + 35 (22) cos (5“)> =734 "¢
Together with (2.4.13), we obtain for Z — oo
Z-1
6 1 10 Z -1
- < — = <C 0
2 AZk 2 _;Z2<12+9~26>_ 2
which completes the proof. O

Corollary 2.4.4. Let 7,h > 0 as in Assumption 2.2.4. Then, there exists a constant C > 0 which only
depends on T and x3, such that the discrete process in (2.2.3) satisfies

E|Xpt! — <C’ foralln €{0,...,N —1}.

hH71 -

2
B [randoan + /¢

Proof. We compute

E| X5 -

hH71 =

, ! (2.4.14)
~ ~ T T
~Erandoap)| + 22 (a0 [T60) + TRIGE.
- -1
Arguing as in (2.4.6), we have
- 2 2 - 2
rE |[8nd(X)|| | < 455E (x5
such that we can use Lemma 2.4.2 to obtain
A T 0 2 Ail T
EHT n(XT) TZEH¢ X1 <4ﬁ (]EHth_l—i—TTr(— - )) <O (2415)

Moreover, as in the proof of Lemma 2.4.2, we have that

E <7Ah¢(X;}), \/zgg>l =0 (2.4.16)

by the independence of &' of FJ*, where (F))_ is given as in (2.2.4). Finally, by (2.4.3) and Lemma
2.4.3, one can choose C' 1ndependent of h satisfying
—E ||§h|| 1 <7C, (2.4.17)

such that (2.4.14) together with (2.4.15), (2.4.16) and (2.4.17) yields the claim. O
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Lemma 2.4.5. Let 7,h >0 and N,Z € N as in Assumption 2.2.4, and let (X}')2_, be constructed as
n (2.2.3). Then
ni2
<
E max [Xp|Z, <G
where C' is independent of h.
Proof. We recall equation (2.4.1), which leads us to consider the stochastic processes (M,)N_g, (M) _,
defined by

n—1 —
Mn2\/zz<x,’§,g,’§>_l, M, =273h *%Z<Ah¢ x5, gh> | forne{0,...,N}.
k=0

Furthermore, let (F, N o, Fn C F be given as in (2.2.4). Note that for all n € {0,..., N}, both

My11 — M, and My, — M, depend linearly on &;}, which is stochastically independent of F,,, with
coefficients which are F,-measurable. Hence, both (M,)N_, and (M,)N_, are (F,)N_,-martingales,
which allows to apply the Burkholder-Davis-Gundy inequality in the form of [40, Theorem 1]. We note
that this theorem is proved for C' = 130, i.e. C' is independent of the process to which the inequality is

applied. For (M, )N_,, this yields

N 3
E max |M |<CE (Z(Mn — Mn_1)2>

n=1,.
k=1

2

.
<208 (3 7167, letl? )

(NI

N-1
T 2
<2CE k:oma}ﬁrq <||X,’f||_1) (Z 7 ||flffH_1>

""" k=0

1
<-FE _nax ||Xh|| 1+202EZ*H£hH 1
k=0

+202 T Te(-A ) < =

—_

'E ma X

C
2 k=0,.. t0

12

H 1 ]Ek max HXh

2 0,.

where we used the weighted Young inequalityjn the fifth step, (2.4.3) in the sixth step and Lemma 2.4.3
in the last step. Similarly, we compute for (M,,)_,

N1 ) )
(307 (i)’
k=0

2

N— 1 3
SZCIE( ” HAh¢ Xr) H Hth 1)
k=0
N-1 B
<2CE |1 _nax. (HAh¢ Xh)” 1> ( ;HgZHQ—l)
""" k=0
N-1
< CT’E . Jnax, HAh¢ Xh)H 1+CE %H&’?H:
yeen N k=0
< CTETNX_: HAhé(X,’f)H: + CT Te(~A; )
k=0
<40 ETZHquh H C<C(gz+1) <20
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where, in addition to the arguments above, we used (2.4.6) in the sixth step, Lemma 2.4.2 in the seventh
step and Assumption 2.2.4 in the last step.

Collecting all estimates, we obtain from (2.4.1)

2 2 ~
B max [XEZ, <E[of)2, +E _max  Ma|+E _max A%,

n—1
T 2
+E max k; ekl

1 ) N-1 )
<O+3B, g XI5 +E 2 plel

1 2
< 51[*3 maxN ||X,’f||71 + C,

n=0,...,

which yields

2
E max [XG]|2, <0,
as required. O

Lemma 2.4.6. Let T > 0, N € N and (uk)szo CR. Let = % and recall the prolongations from
Definition 2.1.5. Then, there exists C > 0 independent of N, such that

T 9 T ) T ) N
max{/ |uplt(t)| dt,/ }uPCt'(t)| dt,/ !up0t+(t)’ dt} < CZTuidt.
0 0 0

k=0

Proof. For the last two terms, we have

T N-1 N
/ ’upCt'(t)’2 dt = Z Turdt < quidt
0 k=0 k=0
and

T N N
/ Pt () |* dt = D ruRdt <) rupdt,
0 k=1 k=0

such that it only remains to include the first term. To this end, we define the extended piecewise constant
prolongation vP*0 : [—7, T + 7] — R using the grid points as midpoints, i. e.

UPCtO(t) — ULt/‘rL

where we set v_; = vy = 0, and the extended piecewise linear prolongation vP'** : [—~7. T+ 7] — R by
t—t tr+7—1
vpltO — - T'UU/TJ+1 + T . ULt/-,—J,

again setting v_; = vy4+1 = 0. We compute
T 9 T+r 9 T+r 5 N
/ [uPt ()] dt < / [uP0 ()" dt < C [wPetO(t) " dt = C7 Y uidt,
0 -7 -7 k=0

where in the second step, we used the following reasoning. We substitute ¢ by (T + 27)s — 7 and we
notice that

WPO(T +27) - —7) = Py, ((up—1)p )
and wPO(T 4 271) - —7) = Q, ((’Uzkfl)iv:Jrll)

where v = (N +1+41)"! and P, Q, are the piecewise linear (respectively piecewise constant) extensions
from [52, Equations (3.6) and (3.7)], with h replaced by v and N replaced by N 4+ 1. Keeping these
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conventions, we use [52, Propositions 3.1 and 3.2] to obtain

T4+ ) 1 )
/ [uPO ()" dt = (T + 27‘)/0 [uPO(s(T 4 27) — 7)| " dt

= (T +27) ||Py ((ur—1)n"7") Hi?([o,l])

< C(T +27) [|Qy ((ur—1)p") H2L2([o,1])

1

=C(T+ 27) / ‘upCtO(s(T +27) — 7')‘2 dt

0
T+ 9

= C/ |uPO(t)|™ dt,
for C' > 0 independent of 7, which finishes the proof. O
Recall the partitions (K;)Z, and (J;)Z ;" and the grids (2;)Z, and (y;)Z-," as given in (2.1.7), and the
definition of prolongations of functions on the grid (x;);=o,...z as given in Definition 2.1.1.

Lemma 2.4.7. Let u = (u;)2' € RZ~! and v = (v;)Z5' € RZ and recall the convention ug = uyz = 0.
Define the piecewise constant prolongation with respect to the grid (yi)i=o,...,z—1 by

Z—1
Y RZ - L2 v § vily,,
=0

and the piecewise linear prolongation with zero-Neumann boundary conditions by

Z-1
Vi —Ui—
I}I;ly -RZ H1’v = volk, + Z [%‘1 + Tl( _xl)] 1k, +vz_11Kk,.
i=1

1. We have

2. We have fol I,P:ly vdr = fol I’Yv da.

ply
I v‘

pcy ply
o <Vl <370

3. For all a € R, we have
PYy—a=1""wv—-a) and I’Yv—a=1"(v—a),
where the difference is understood pointwise or componentwise, respectively.

4. We have
Z-1

@J}fcy v = Z (le (’Ui — Ui,1)7

i=1

where O, is the distributional derivative and for z € [0,1], 6, is a Dirac mass on z.

5 Fori=0,...Z -1, letv; = Z;:ohuj- Then

0, (IPY v) = 1P u.

plx

6. We have ||u||; = ‘ I u

HHg'

7. We have

with the same conventions as in 4.

Oua(IF 0|, =

z-1
Z E(_Ui—l + 2u; — Uig1)0g,
im1

H-1
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Proof. 1. We first note that for i =0,...,2 — 2

Yit+1 Yi+1 — . — 2
/ (I;Iily U)2($)d$=/ (I hyzvi.u + yz+1h xw) dx

i i

1
= / (vig1r + (1 — z)v;)*hdx
0
1
= h/ (v + (Vi1 — vy)x)?de
0
1
— h/ vf + 20;(vip1 — vi)x + (Vg1 — v¢)2:172dx
0

1
= h(“? +vi(vig1 — i) + = (Vig1 — vi)?)

3
h
= g(”? + viVit1 + Ui2+1)
h h
= §(Uf+1 +7) - E(Ui-‘rl —v;)?
h
< §(Uz'2+1 +})

Ti41 Yit+1 Yi+1
vida +/ v} dz :/ (IP¥ v)?(z)dz.

i Tit1 Yi

I
o

Carrying out the same first seven steps, one can also continue by

Yit+1 ! h
3/ (12 v)2(2)da = =

h
2(Z+1+'U)+h( 1+1+,U) 2('Ui+1—’l}i)2

Yit1 h
= / (I}I;cy q))2(x)dx + 5(2vf+1 + 21)2-2 — U?H + 20,0541 — vf)

3

Yt pcy 2 h 2 it pcy 2
— [ s+ G sz [0 0P,
This can be used to conclude
Z2-2 Ly,
o, =5+ X0 [ s + 5oy
2 = Ju 2
Z-2
h Yi+1 . h c 9
<qi+ > [T 0+ gh = 11 ol
i=0 Y ¥i
Z-2 .
3h Yit1 3h 2
< v 4+ 3/ (IPY v)%(x)dx + vk, =3HI}IL’1va ,
2 = Ju 2 L2

as required.

2. We first note that for i =0,..., 7 —2

Yit1 ) 1 h Yit1
/ (I} v)(x) de = h/ vip17 + (1 — x)v; doe = §(vi+1 +v;) = / (IyY v)(z) dz,
0

Yi

i

which yields

1 h Z—2 Yit1
/ (I} 0)(z) do = Zvo + / (1P v)(2) dz + vz
0 i=0 Y Yi
h Z—2 Yit1 1
= S0+ / (IP7 o) (x) do + -vz = / (IP? v)(x) dz,
i=0 Y Yi 0

as required.
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3. The statement is clear for I} and for I,Il’ly on Kg and Kz. For y; <z <y41,1=0,...

have

(I (0 = )(@) = =5 (visr —a) +

h

Yi+1 — T

(vi — a)

= (I} o)) - T U

h
as required.

4. Let n € C2°([0,1]). Then

1 Tig1
/ (Ip? v) Opnda = E / v;0,ndx
0 ‘ .

as required.

5. The equation is satisfied on Ky and Kz, since

(II-I:CX u)lKo = (IfIL)CX u)lKo =0,

while I,I;va is constant on Ky and Kz. Forallz € K;,1=1,...,Z — 1, we have

=u; = (I} u)(x),

Vi — Uj—1

0, (IPY ) (2) = -

as required.

6. We directly compute

1x 2
], =]
Hp

a=(IP"v)(x) —a,

1
=) E(u?-i-l = 2uipu; + uf)
=0
zZ-1
2
= E(uz — Uiy1)Uj
i=1
Z-1
1
= E(_uiJrl + 2u; — ui—1)u;
i=1
Z-1

7. Using 4., we compute

_8;335([51)( U) — _ax <III;)C}' (qu-"_lhuz
1

)

Ui — Uj—1

Z Uip1 — Uj
:_Z(s%( p _

i=1
—1

N
| —

— |
1=1

Since [|-|| ;-1 is absolutely homogeneous, this finishes the proof.
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Lemma 2.4.8. Let u € H™' and v € L? such that O,v = u in the sense of distributions. Then
1
v — / vdx
0

ull s < Cllofl 2 -

[l =
L2

In particular,

Proof. Let w : [0,1] — R be defined by

wiw) = [ty [ o(w)dy.

Obviously w € H}. We show that Aw = u in the sense of distributions. To this end, let 7 € C° and
compute

1
a1 {u, 77>H(} = — (v, 8x77>L2 = — (0w, aﬂc77>L2 + </0 v(y)dy, aac77> = (w, A77>L2 )
L2

where for the last step, we note that

</01 ”(y)dy’aw">m - /01 vy /01 Doz = /0 o(w)dy(n(1) — n(0)) = 0.

Thus, we conclude
1
o [ v
0

[ull -1 = llwll gy = 02wll 2 =
L2

For the last statement, we compute

1
ull o < ol = + H JRTE
0 L2

1] p1 2 z
3v||L2+( [ ] veras dy>

0 0

1 1 %
sU||L2+(/O / v<x>2dxdy) 2o,

as required. |

Lemma 2.4.9. Let u = (u;)7' € R?~', where Z is defined as in (2.1.7). Then

R ull gpen < Nlull g < 3L ull gy -

Proof. Let v = (v;)72," € RZ be defined by

)
V; = E hUj.
3=0

Then, using the convention (A;'u), = (A;'u), = 0 and the prolongations IEly P from Lemma

0 Z
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2.4.7, we have

1 ull gy

1
I}Zly v — / I,l:ly v dw (by Lemma 2.4.7, 5., and Lemma 2.4.8)
0 L2

1
= I}Il’ly (v—/ I,I;lyv dx)
0
1
< | IPY (v—/ Yo dm)
0 L2

= ||8 (Ipcy V)| z—:  (by Lemma 2.4.7, 3. and Lemma 2.4.8)

= 25 hu,

(by Lemma 2.4.7, 3.)
L2

(by Lemma 2.4.7, 1. and 2.)

(by Lemma 2.4.7, 4.)

H-1

Z—1
= Sz R(ARA, M),
i=1 H-1
Z—-1 1
= =20 ey (- (A ), 2 ), (A1), )
=1 H-1

= |0 (IP™ A}_Llu)HHi1 (by Lemma 2.4.7, 7.)

- IEIXA?UHH&
= HA;luul (by Lemma 2.4.7, 6.)
= ull_y,

which yields the first inequality. The same calculation yields the second inequality if we start with
3|11, ul| ;-1 and replace the third step by

1 1
3 ’ If:ly (v —/ I,r:lyv dz) ‘ ne <v —/ I’Yv dz) ,
0 L2 0 L2
using the second part of Lemma 2.4.7, 1. O
We now use this correspondence between the discrete norm ||| _, and the continuous H ' norm to

obtain estimates on the spatially embedded processes.

Corollary 2.4.10. Let N, Z be given as in (2.1.7), and let X : Q@ — RN*(Z=D be random variables
(e. g. constructed as in (2.2.3)). Then

2
max sup E HXplt,pcm( ) cht pcT t H , sup E HX}‘IL)lt,pcz(t) o X}zl)cterca;(t)H
te[0,T) ' telo,T] H-1

2
< clex (E | Xt = x|, -

Proof. We compute, using Lemma 2.4.9 in the first step and the piecewise affine shape of X }TZZT in the
second step,

2 2
sup E HXplt7pCX( ) — X}E’Ct'pcx(t)H < sup E HX,I:It(t) — X}}ZCt_(t)H
te[0,7T] H=1 telo,T] -1

t—n 2

T (X - x7)

= max sup E H

n€{0,....N=1} te[nr,(n+1)7) -1

n n 2
< oax (B (R, ¢
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Similarly, we have

2 2
sup F HXplt,pCX( ) _ X]—IiCterCX(t)H < sup E HX}IL)lt(t) _ X}IthJr(t)H

i H=1  4el0,1] -
2
D —t
I wp E‘ DT n xy
n€{0,....N=1} te[nr (n+1)7) T -
E|xp+ - xp|,,
< eidy B - X0
as required. )

Corollary 2.4.11. Let X}, be constructed as in (2.2.8). Then, Assumption 2.2.4, Lemma 2.4.4 and
Corollary 2.4.10 immediately yield

2 2
max{ sup E HXP“ Per(t) X,f“'pc’”(t)” , sup E HX%L’””’C”(t) - X,fct+p“(t)H 50 (2.4.18)

te[0,T] H-1 t€[0,7) H-1
for h — 0. Moreover, since L>([0,T]; L*(; H™1)) is continuously embedded into L?(Q x [0,T]; H™1),
(2.4.18) also implies

T 2 T 2

E / Hx,f“’m(t) —X,’j“'f’“(t)HH dt =0 and E / HX,flt’p“(t) —X,f“““(t)HH dt - 0.
0 - 0 _

Lemma 2.4.12. Let 7,h > 0,N,Z € N as in Assumption 2.2.4, with h small enough for ;7 < i to
be satisfied, and let Xy, be constructed as in (2.2.3). Then, there exists C' > 0 only depending on T (in
particular, independent of h), such that

¢
max< E HX;; "pew
0 L2

T T
dt, E / | xFetrer||?, dt, B / || xpetteee|?, dt,} <c, (2.4.19)
0 0

T, . 2
E H x pet-pes
/0 P(X ) 12

2
It
and EesssupHXf: per
te[0,T] H-1

dt < C, (2.4.20)

<C. (2.4.21)

Proof. We compute for the first term of (2.4.19), using Definition 2.1.6, Definition 2.1.5, Lemma 2.4.6
and Lemma 2.4.2,

(Xi{l>plt(t)r dt (2.4.22)

N 2 N
—CEY r Y n(Xp) =CcEY r|xi[s <

k=0 1=0 k=0
The second and third term in (2.4.19) can be treated analogously. For (2.4.20), we note that

) pct-pcx

BEr) = (3(X)

)

where on the right hand side, (;NS is applied component-wise. Then, an analogous computation to (2.4.22)

applies. For (2.4.21), we first compute for arbitrary grid functions (ux;),_; y,—1 7 ;1 C R, using
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Definition 2.1.6 and Lemma 2.4.9,

= sup H(uplt(t))pCX

sup a2 (),

te[0,T) te[0,T) H-1
< sup [l (D),
te[0,T]
t—1, tr+7—1
= sup “Lt/fJ+1-,-+“Lt/TJ,-H
tefo,7 Il T T -1

IN

Lol bt a1 .|
su ma. U ma. Uy, . .
te[opT] T T ooy ol = ZHRE Tl

yeeny

Hence, by Lemma 2.4.5, we obtain

)

2
It
E esssup ”X}f bex
te[0,7T] H-1

<E max_|[Xp|?, <C
n=0,...,N

as required. 0

Definition 2.4.13. Let (XJ'))_, and ()2, be defined as in (2.2.3). We then define random variables
Yi, Wi, : @ — RE-DINAD 1y

N+1
Yvh = (¢(Xh))n 0 and Wh - <Z \/7§h> .

Furthermore, we define Fj, : © — C([0,T] x [0,1]) to be the spatial antiderivative of WF™P™ i e.
Fu(t,z) = / WPOP (¢ 2') da'. (2.4.23)
0
Remark 2.4.14. Note that F}, is continuous in time by the continuity of the piecewise linear prolongation,

and absolutely continuous in space, since Wplt P(¢, ) is Lebesgue integrable at any time ¢ € [0, 7.

We proceed by showing that F}, converges in law to a Brownian sheet on [0,7] x [0, 1] (for a Definition,
see [88, p.1]). To this end, we use the following formalism from [51, Definition 1.3], which we adapt to
the special case we are going to use.

Definition 2.4.15. Let h > 0, N, Z € N be as in Assumption 2.2.4 and let (§Z’l)nzowa;l:L”_,Z_l be
asin (2.2.3). Forne {l,...,N},1 € {1,...,Z — 1}, we define rectangles

ni_ |n—1 n -1 l
B _[ N ’N]X[Z—rZ—J'
We now define for A € B([0, 1]?)
Z—1

N
F4) =3 3 | Ry

n=1 =1

—1
2

R nAlg M, (2.4.24)

where |-| denotes the Lebesgue measure. Furthermore, we define a process F}! : Q x [0,1]* — R by
Fl(t,z) = F}([0,t] x [0,2]) for (t,z) € [0,1]>.
Lemma 2.4.16. Let F,}b be defined as in Definition 2.4.15. Then, F,} 1s continuous P-almost surely.
Proof. We note that P-almost surely,
M::max{g,ﬁ’l ke{0,...,N—1},l¢ {1,...72—1}} < o0
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and we have ‘RZ’Z

= (N(Z —1))7! independent of k and I. Hence, for (s,z),(t,y) € [0,1]%, we have
P-almost surely

| By (s,2) = Fr(t,y)| < [Fi(s,2) = Fy(t,2)| + [ By (t.2) = Fi(t,y)]

N Z-1
<0105 53 s 510
n=1 =1
N Z-1
+ M(N NEDY ’R”lm (0, #] x [min(x,y),maX(x,y)])’
n=1 =1

< M(N(Z = 1) (Js =t + |z = y]) = 0
for (s,z) — (t,y), as required. O

The following proposition corresponds to [51, Theorem 7.5 and Theorem 7.6].
Proposition 2.4.17. For h > 0 as in Assumption 2.2.4, let F}, be given as in Definition 2.4.15, and let
p > 2. Then, there is a constant K, > 0, such that for all admissible h > 0, A, B € B([0,1]?) we have
p P
E|F(4) - Fi(B) < K,E|&"| [48B|%,
where AAB denotes the symmetric difference of sets. Furthermore, F; converges in distribution to the
Brownian sheet on [0,1]? as defined by [51, Definition 1.2] for h — 0.

Corollary 2.4.18. For h > 0 as in Assumption 2.2.4, let F,% be given as in Definition 2.4.15, and let
p > 2. Then, there is a constant K, > 0, such that for all admissible h > 0, (s,z), (t,y) € [0,1]%, we
have

p b 3
E|Fi(s,2) ~ Fa(ty)|" < KE[6| (1s = tF + [z —y1%). (2.4.25)

Furthermore, for h — 0, the finite-dimensional distributions of F}' converge weakly to those of the
Brownian sheet F' on [0,1]* as defined by [88]. Finally, F}} — F' in distribution with respect to
C([0,1]?) for h — 0.

Proof. Inequality (2.4.25) and the convergence of finite-dimensional distributions immediately follow
from Proposition 2.4.17 when setting A = [0, s] x [0, 2] and B = [0,t] x [0,y] and observing that

AAB| < |t — | + |y — .

Since (2.4.25) together with Fj}(0,0) = 0 P-almost surely implies tightness of (F}!),~o with respect to
the strong topology on C([0, 1]?) by [93, Theorem 1.4.7], the convergence in distribution follows. O

We next relate the processes (F}!)nso to (F)n>o-

Lemma 2.4.19. Let h > 0 as in Assumption 2.2.4. We define the affine transformation @, by

ho 2-h -
Qh:[(),l]%[(),l]h:{ Sy o Qh] Qh(z):?_

h
2

>

Let F}} be the continuous extension of Fit to [0,1] x [0,1],, such that F}} is constant in space direction on

[0,1] % ([0, 1]» \ (0,1)). Then, for (t,) € [0, T ]x[ 0,1], we have
Fult.) = VIVI= i} (1. Qo))
for all h > 0.

Proof. We first show the statement for

(t,z) = (m, (l + ;) h) : (2.4.26)
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where k € {0,...,N},1€{0,...,Z — 1}. By Definition 2.4.13, we have

I n—1

t ! . .
Fu(t,2) = > (W) ") = hY Wil =Thy Y g

j=1 j=1k=0
On the other hand, we have
R N ([0 R [o, Zl—1]> = RE
if K <n and j <, otherwise the intersection is a Lebesgue zero set. Noting furthermore that ‘Ri’j =
(N(Z — 1))~ we have

l L n l L § 7 n—1 1 .
B (§ogeg) = V- Y e TR VRS S,

k=1 j=1 k=0 j=1

where we recall that Zh = 1 and N7 = T. Noticing that Z(Z —1)~! = (1 — h)~! and

1 l

yields the claim for grid points as set in (2.4.26). By definition, F}, is piecewise affine in space and time
direction between those grid points. The same applies to \/T(1 — k) FH(T~1 -, Qx(+)), since @y, is linear
and the image of (T~!-, Q) of a rectangle formed by the grid points in (2.4.26) is one of the rectangles
RZ’Z. Hence, it suffices to show that Fj is piecewise affine in each variable on each of those rectangles. In
the tilme variable, this can be seen by writing for (s, z), (t,z) € RZ’Z such that s < t,1 = [z/(Z —1)] +1,
v=LFL+a,

-1

1 1 o

Fi(ta) = Fi(s,0) = VNZ =Dt =) | =7 D& + g
j=1

An analogous calculation yields the claim in the space variable. Finally, both functions are piecewise
constant in space direction for z < % orx>1-— % Hence, both functions are uniquely defined by their
values on the grid points in (2.4.26), which concludes the proof. O

Lemma 2.4.20. The family (F)p~o from Definition 2.4.13 satisfies the conditions for [93, Theorem
1.4.7] with v = 6,d =2 and a; = as = 3.

Proof. Note that (2.4.25) is still true when replacing F. by F}}, since for ¢ € [0,1],z € [0,1]5 \ [0,1],
either F}l(s,0) or F}!(s,1) equals F}! (s, z) and can replace it yielding an even stronger inequality. Hence,
we compute for (s, z), (t,y) € [0,7] x [0,1]

B(F(s.0) - Fult.0))" =750~ 10°8 (£ (5. Q) - £ (1.0u0)) )

s t3

<T3(1—h)’Ks ( T T

+|Qnz — th|3>
< Ks (|s e y|3) .

Since Fp,(0,0) = 0 P-almost surely, this completes the proof. O

Corollary 2.4.21. The family of the laws of (Fp)p>o is tight with respect to the strong topology in
C([0,77 x [0,1]).

Proof. Tightness with respect to the semi-weak topology on C([0,T] x [0,1]) follows from Lemma 2.4.20
and [93, Theorem 1.4.7]. Since Property (a) in [93, Theorem 1.4.6] is equivalent to Property (a’) in [93,
p. 38] in the case S = R, relatively compact sets in the semi-weak topology are also relatively compact in
the strong topology on C([0,T] x [0,1]). This implies tightness with respect to the strong topology. [
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Lemma 2.4.22. The finite-dimensional distributions of (Fp,)p~o from Definition 2.4.13 converge weakly
to those of a Brownian sheet F' on [0,T] x [0,1] in the sense of [88, p. 1].

Proof. In view of Corollary 2.4.18, we first note that the finite-dimensional distributions of v7' F, s (T’ )
converge weakly to the finite-dimensional distributions of /7T F ( ,~), where F! is a Brownian sheet

on [0, 1]2. Moreover, we note that
t
T (t,z)€[0,T]x[0,1]

is a centred Gaussian process, and that for (s,z), (t,y) € [0,T] x [0, 1], we have

{\fFl( )fFl( )} TmaX{T T}max{a: y} = max{s, t} max{z, y},

which implies that VT F! (=, ) is a Brownian sheet on [0,71] x [0, 1].
Furthermore, note that /1 — h — 1 stochastically for h — 0, which implies that also

/ 1 ) . / 1 i .
in distribution for h — 0 by [22, Theorem 44]

In order to apply Slutsky’s theorem, we claim that the finite-dimensional distributions of
—VTVI-hF} (T )

converge to zero stochastically for h — 0, which we argue in the following. Since all norms on R¢
are equivalent, we are free to choose the ¢; norm. Using Lemma 2.4.19, we write for a finite family
((ti, )M, C[0,T] x [0,1] and 6 > 0

p&

i=1

Fu(ti,z;) —VT1—hF} (;Q’ > 5)
(2.4.27)

M
1)
< ZP (‘Fh(tiaxi) — Fu(ti, Q' wi)| > M> ;

such that it is enough to show for § > 0 and (¢,z) € [0,T] x [0,1]
P (‘Fh(t,x) - Fh(t,lex)’ >4) =0 for h — 0.
To this end, we note that |Q;1m — a:‘ < % for « € [0, 1] and Q;lx > x if and only if x < % We restrict

to this case since the case © > % can be carried out analogously. Due to the construction of Fj,, we then
observe that

|Fu(t, ) — Fa(t,Q; ' 2)| < g (‘ (W;Lm/m)p“(t)‘ + ’(W,’L’Lz/hul)Plt(t)D ;

such that, by the same argument as in (2.4.27), it is enough to show

P (Z ‘(W,’; W“)plt(t)‘ > 5) =0 (2.4.28)

for h — 0, where we omit the statement and argument for the second summand since it can be conducted
analogously. Writing ¢, = 7 |t/7|, we note that

", Lt/r)-1
(W, ) o \[ ghle/M \[ elt/m) Lo/

such that we have by the space-time independence of the random input that

Var (h(W’“’”/“)plt( )) = % (m + W) < TTh
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Since moreover Ef’;’l =0forall k€ {0,...,N}, 1 €{1,...,Z — 1}, applying Chebyshev’s inequality to

(2.4.28) yields
h lz/R] plt Th
— W, < — =
F (2 ‘( h ) ®)]>3) < 462 0

for h — 0. This proves the previously claimed stochastic convergence. The proof is finished by applying
Slutsky’s theorem (cf. [90, Theorem 13.18]). O

Corollary 2.4.23. The family (Fy)p>0 converges in law to F', which is a Brownian sheet on [0,T]x [0, 1].

Proof. This is a consequence of Corollary 2.4.21 and Corollary 2.4.22. O

Lemma 2.4.24. Let (Xp)p>o and (Yy)nso be defined as in (2.2.3) and Definition 2.4.13, respectively.

1. The family of the laws of (X}’;lt’pcx)hw is tight with respect to the weak* topology in L>°([0,T]; H~1).

2. The families of the laws of (X,flt’pcw)hw, (X PP Lo, (XETPEY, o and (VPP 0 are tight
with respect to the weak topology in L*([0,T]; L?), where Y, = ¢(X}p) as before.

Proof. 1. By Lemma 2.4.12, we obtain

H-1

2
Eesssup HXSlt’pcx(t)H < |E sup HXh(t)p“’pC"m%1 <C (2.4.29)
te[0,T] t€[0,T7]

independently of h. Hence, by the Markov inequality, we have for R > 1

cxX C
B (I e oy = B) < 7

which converges to 0 for R — oo uniformly in h. Since bounded sets are compact in the weak™ topology
by the Banach-Alaoglu theorem, this yields the claim.

2. By Lemma 2.4.12, there exists C' > 0 only depending on 7', such that

1 1 2
E )Lrp t,pcx
/ H h 2
0 L

dt<C

for all h > 0 as in Assumption 2.2.4. Using the Markov inequality, we obtain

C

P HXplt,pcx >R < =,
( P ez R

which converges to 0 for R — oo uniformly in h. Since L?([0,T7]; L?) is a Hilbert space and hence
reflexive, we obtain that closed balls are weakly sequentially compact. This implies compactness with
respect to the weak topology by the Eberlein-Smulian theorem. The remaining processes can be treated
analogously. O

Lemma 2.4.25. Let (Xp)n>0, (Yn)nso and (Fp)nso be defined as in (2.2.3) and Definition 2.4.13,
respectively. Then, the family of the distributions of the tuples

plt,pcx plt,pcx pct-pcx pct+pex pct-pcx
(g, Xpteres, Xetes, Xpettes ypetres ) )

h>0

is tight with respect to the product topology T of (7.5, Tw, Tw, Tw, Tw, TC), Where

7 is the weak* topology in L>([0,T); H™1),

Tw is the weak topology in L*([0,T]; L?), and (2.4.30)
T is the strong topology in C([0,T] x [0,1]; R).
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Proof. Let 0 < ¢ < 1. By Corollary 2.4.21 and Lemma 2.4.24, we obtain compact sets K1, Ko, K3, K4, K5
such that for all A > 0

Ky is compact with respect to 7, and P(X; € K;)>1— %

K is compact with respect to 7, and P(Xﬁlt’pcx eEK))>1- %

K, is compact with respect to 7, and P(X,E’Ct_pcx €EKy)>1- %
K3 is compact with respect to 7, and P(XP®P™ € K3) > 1 - %
K, is compact with respect to 7, and IP’(Y,?Ct'pCX €Ky >1- %

K5 is compact with respect to 7¢  and P(F € K5) > 1 —

| ™

Then, K := Ky x K1 X Ko x K3 x K4 x K5 is compact with respect to 7, and we have

9 h I

P ((Xglt,pcx’X}Izct—pcx cht+pcx Y}?Ct_pCX,Fh) c K)
—1_ P({Xlslt,pcx ¢ KO} U {X}Izlt,pcx ¢ Kl} U {XECt—pr ¢ Kg}

U (XU B} U (VPSP ¢ K ) U () ¢ Ks})

Z 1— ]P,(X}I;:lt,pcx ¢ KO) - ]P;(X};L)lt,pcx ¢ Kl) o ]P,(cht—pcx ¢ KQ)
—P(XPP ¢ KG) — P(YYP ¢ Ky) — P(Fy ¢ K)
Z 1- g,

as required. O

Lemma 2.4.26. Let (Xu)n>0, (Ya)n>o and (Wr)n>o be defined as in (2.2.3) and Definition 2.4.13,
respectively. Then, there is a probability space (Q, F,P), stochastic processes

X € LP(Q; L([0, T, H™) 0 L2(9; L2([0, T); L),
Y e L2 L2([0, T); L?)),
W e L2(;e([0, T HY),
where W is an I'(I')*-Wiener process on H=', a nonrelabeled subsequence h — 0 such that for each h

in this subsequence, there are random variables Xp, Yy, Wy, : @ — ROVHD(Z-1) satisfying the following
properties. The processes

XPrer ¢ L2(Q; L([0,T); HY)) (2.4.31)
Xpltper ypetper gpetfpes ypebper o 1200 12([0,T); L?), (2.4.32)
and WP ¢ L2(Q;C([0,T); HY)) (2.4.33)

are bounded in the respective space uniformly in h. For each h in this subsequence,
c ((Xh, Vi, Wh)) = L((Xn,Yn, Wh)) (2.4.34)
and
r ((X}]:lt,pcm’ X}flt,pcm,X}]Z(:t-pc:c7X}]L)ct—/-pcac’}}}f)ct—pcx, W};th,pcx))

2.4.35
.y Xplt,pcm Xplt,pcm cht—pcz cht+pcx cht—pcw Wplt,pca: ( )
- ( h » R Y h 1 “*h ' h » "Vh )

with respect to the product topology of (Ty, Tw, Tw, Tws Tws Tc'), where 75 and T, are defined in (2.4.30)
and 7c denotes the strong topology on C([0,T); H™1). Finally, P-almost surely, we have for h — 0

Xpibper 4 x in L=([0,T); HY),
X}]l)lt,pcac N X7X’[;ct—pc3: N X’X}gl)ct—/-pcx N ny/}f)ct—pcx N Y/ in LQ([O,T];LQ),
and WP W in C([0,T); H™Y).
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Remark 2.4.27. Expected values with respect to P will be denoted by E.

Proof of Lemma 2.4.26. Note that condition (2.C.1), which is the central requirement in the article [87],
is satisfied for each of the topological spaces

(L>([0,T); H Y, 1), (L*([0,T); L?),7) , and (C([0,T] x [0,1]),7c)

w

separately by Lemma 2.C.1. Hence,
6
U{foTli: feT}

i=1
where II; is the canonical projection and T; the separating class for the respective factor space, serves
as a countable family satisfying condition (2.C.1) on the product space. Let (Fj)n>o be defined as in
Definition 2.4.13. Lemma 2.4.25 and the generalized Skorohod-type theorem [87, Theorem 2] then yield
for (Q, F,P) = ([0, 1], B(]0,1]), dx) the existence of a subsequence h — 0 and random variables

~ plt,pcx  ~ ~
Z ' , Xo:Q— L*([0,T); HY), (2.4.36)
X}[:lt,pcx7X1’X}pl>ct—pcx7X2,Xﬁct-i-pcx,)’ivg’}}}?ct—pcx’f/ . Q N L ([0 T] L2) (2437)
o B Q5 €(0,7] % [0,1), (2.4.38)

such that

N plt,pcx  ~ ~ ~ ~ ~
plt,pcx pct-pcx pct+pex pct-pcx
( , Xy , X, X, Y, ,Fh))

(2.4.39)
-7 ((Xplt,pcx Xplt,pcx cht pcx cht+pcx cht pcx Fh))
with respect to the topology 7 from Lemma 2.4.25, and P-almost surely
~plt,pex - . ) -1
X}, - X in ([0, T); H™), (2.4.40)
RPOP Ry KPP R RPN Ry PP ¥ i L0, THLY), (2441)
and Fj, » F in C([0,T] x [0, 1]), (2.4.42)

where we recall that convergence in the product topology is equivalent to component-wise convergence,
that convergence in the weak topology on a normed space is equivalent to weak convergence (cf. [61
Proposition A.49]) and that convergence in the weak* topology on the dual of a normed space is equivalent
to weak* convergence (cf. [61, Proposition A.51]). Note that despite the suggestive notation, we have
not yet shown at this stage that the approximating processes actually arise as the prolongations of
corresponding RVHD(Z=1)_yalued processes. This will be done at the end of the proof.

We next show that the newly defined processes have uniformly in h bounded second moments. Using
Lemma 2.A.3 and Lemma 2.4.12; we obtain

~ plt,pcx 2

X, <C

= Eesssup
H-1 t€[0,T]

Eess sup

2
plt,pcx
|
te[0,T]

H-1

independent of h, and further, with (2.4.40), Fatou’s lemma and the weak* lower-semicontinuity of the
norm,

~ ~ plt,pcx 2
EesssupHXoH < Elim inf ess sup Xh
te[0,T] h=0" 4ef0,1] H-1
~ plt,pcx 2
< liminf Eesssup || X}, <C.
h—0 t€[0,T) H-1
Using Lemma 2.A.2 and Lemma 2.4.12, we obtain
= [T oot 2 1t 2
E/‘hgwx dt = /’hpmx dt<C
0 L2 L2
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and further, with (2.4.41), Fatou’s lemma and the weak lower-semicontinuity of the norm,

T2 i r 2
]E/ HXH dt < Elim inf/ HXIII;lt,pcx dt
0 L2 o L

h—0

T
< liminfE / | Xppes
0

2
dt < C.
h—0 L2

The other processes in (2.4.37) can be treated analogously. To bound the moments of F,, we note
that Esup;cio71,0¢(0,1] |F,|° < C by [93, Theorem 1.4.1], where C' is independent of h. For the latter
statement, note that the moment EK® of the random variable K used in inequality (2) in [93, Theorem
1.4.1] only depends on the parameters in [93, Theorem 1.4.1], which becomes clear from the proof of [93,
Lema 1.4.3]. By the continuity of the norm in C([0, 7] x [0, 1]), this carries over to Esup,cio.7),»c[0,1] [Fh|®-
Again using Fatou’s lemma and continuity of the norm, one shows that also F has a finite second (even
sixth) moment.

Next, we identify the processes Xy, X1, X9 and X3. To this end, we first use Lemma 2.B.6 together with
(2.4.41) and the previously shown moment bounds to obtain that the limits in (2.4.41) are also true as
weak limits in LQ‘(Q; L2([0,T]; L?)) and thus as weak limits in LZ(Q; L2([0,T]; H~Y)). Furthermore, we
note that equality in L2(Q; L*([0,T]; H~')) implies equality in L?(€2; L2([0, T]; L?)), which means that
it is sufficient to show that the limits coincide in L2(£2; L2([0,T]; H~')). We claim that Corollary 2.4.11
carries over to the processes Xﬁlt’pcx7XECt_pCX,X}ZCHPCX for the subsequence chosen above, which we
argue as follows. By (2.4.39), it is enough to show that

T 2
(2.y) / e — gl

is measurable with respect to the Borel c-algebras of the weak topologies on ((LQ([O,T};LQ))2 and
(LQ([07T];H ’1))2. By continuity, this is clear if considering strong topologies, which immediately
yields the claimed measurability by Lemma 2.A.2. Hence, with (-,-)  denoting the inner product in
L2(; L%([0,T); H~1)) and |||| . the corresponding norm, we may compute for Z € L2(; L2([0,T]; H™1))

(-3, 70|
< ‘<Xplt,pcx _ cht—pcx’ Z> ‘ + ‘<cht—pcx _ X ,Z> ‘
h h ~ h SN (2.4.43)

S HX}[ilt,pcx o X}[L)ct-pcx ||Z||N + ‘<X}§)Ct-pcx o X27 Z> ’

—0

for h — 0, i.e. X; = X5 by the uniqueness of weak limits. The identification with X3 works analogously.

L. . ~ plt,pcx ~ . 9/ 9 1 ~ plt,pcx = plt,pex 7
Very similarly, we obtain that X, — Xoin L*(; L*([0,T); H™')) and X, = X; 7 P-almost

surely in L2([0,T]; H~!) for all h in the subsequence chosen above, which especially implies
Xt e LA(Q: L2([0,T1: L) 0 LA(Q; L((0, T); H™Y).

Passing to the limit h — 0 yields
Xo =Xy € L2 L%([0, T} L)) 0 L*(©; L((0, T); H 1)),

Hence, we may define } } 3 .
X1 = X2 = X3 = X. (2444)

Next, we pass from the auxiliary processes F}, and F to their spatial distributional derivative. Note that
Fj, and F can be continuously embedded into C([0, T]; L?), consequently (2.4.42) implies Fj, — F in
C([0,T); L?). Defining

ijlt’pcx = 0,F, and W :=09,F, (2.4.45)

we obtain that (W}'*P™),o and W are uniformly bounded in L*(Q;C([0,T]; H~)) and WP'*P™ — W
in C([0,T]; H~') P-almost surely for h — 0 in the subsequence provided above, using the fact that
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9z : C([0,T);L?) — C([0,T); H~1) is a linear and bounded operator. We conclude that (2.4.35) is
satisfied, which follows from (2.4.39), (2.4.44) and the continuity of the map

(Id, Id, Id, Id, Id, 9, ).

Next, we show that ~W is an I'(I')*-Wiener process by checking the requirements in [112, Definition
2.1.9]. Using that F' is a Brownian sheet on [0,7] x [0, 1], which follows from Corollary 2.4.23 and
(2.4.39), we first note that F(0,-) = 0 P-almost surely by definition. It follows that for n € Hg, we have

(wo. '>ﬂ7>H,1XHé == (F(0,).0m) =0

P-almost surely. Furthermore we note that W is P-almost surely continuous in time by construction.
For the independence of the increments, we note that the C([0,T] x [0,1]) norm is stronger than the
C([0,T]; L?) norm, which implies

B(c([0,T]; L*)) nC([0,T] x [0,1]) € B(C([0,T] x [0, 1]).
Furthermore, we recall that for n € N, t1,...,t, € [0,T], t1 < --- < t,
F(tn,") = Fta-1,),...,F(t2,") — F(t1,), F(t1,")
are independent. Since 8, : L? — H~! is continuous (see Lemma 2.4.8) and thus
Acc(o,T;; HY) implies 0,'A € C([0,T]; L?),

we have for Ay,... A, € C([0,T); H™1)

P(W (tn) — W(tn_1) € An,. W(ty) — W(t1) € Ay, W(t1) € Ay)

=P(F(tn,-) = F(tn-1,") € 0; ' (An), .. (t2, )= F(ty,) € 5_1( 2), F(t1,-) € 9,1 (A1)
=P(F(tn,) = Ftn-1,) € (An)) ( (t2,) = F(t1,-) € 0; 1 (A2)) P(F(t1,-) € ;' (A1)
=P(W(tn) = W(tn-1) € n) L P(W(t) = W(t) € Az)MW( ) € Ar).

Finally, we verify the distribution of W (t) — W (s) (0 < s <t < T). Comuputing for n € L2, r € [0,T]

1
F(r,),m) F(r,nd
(P | =| [ PO
we may conclude that W (r) is Gaussian for all 7 € [0, T], since for ) € H}, we have
<W(’I", '),77>H_1xH5 = - <F(Ta ')a 5x77>L2 .

Hence, also W (t) — W(s) is Gausssian. In order to establish the parameters of the distribution, we
compute for 1, & € H}

< s [Pl <c  sp o (FC) ll
z€[0,1 (r",x)€[0,T]x[0,1]

o

E<W(t) —W(s)7n> - —fE<

H-1xH}

(t) = F(s.),0um) =0,

and

B (W0 - W), (0= 76,
(F(t.) = Fls, ) 0m) | (Flt) = F(s.),0.€) ]

1 _ 1 B (2.4.46)
[ ) - Flso) dune) o [ (Pt - Flov) 2:60) dy]

1
= [ ] E[(F.) = Fs.o)F(t.9) = Fls.)] () 9160) dway,



where Fubini’s theorem applies since F has a finite second moment as shown above. By the definition
of the Brownian sheet, we notice that

E [(F(t,x) — F(s,2))(F(t,y) — F(ay))}

=B [F(ta)P(t,y)| B [F(to)P(s,9)| — B [F(s,2)F(ty)] + B [F(s,2)P(s,1)] (2.4.47)
=t(zAy)—2s(xAy)+s(zAy)
— (t—s)(x A ).

Moreover, we compute
/0 / (& A y) o) D€ (y) derdy = — / Do) / ()10 () dy o
1 1
. / 0 / Dun(w)1yy 1) () dardy (2.4.48)
0 0
- / ) (1) — 1))y = (1,€)

and further

M8 2=~ (AN I'E) ypov = —((I") A, &) 1o = (I'(I")" A, AG) yy1 - (2.4.49)
Combining (2.4.46) — (2.4.49), we obtain for u,v € H~*

E [<W(t) - W(s),u> <W(t) - W(s),u>H_1}
=E KW(t) —W(s), A‘1u>H_1XH& <W(t) —W(s), A—1U>H_1xH&]

= (t =) I'(I')"u,0) 1,

H-1

as required.

It remains to show that the processes in (2.4.31) — (2.4.33) are actually images of RWVAD(Z=1)_yalued
random variables (X}, Y, W3) under the respective prolongations. To this end, for & € {0,..., N} and
le{l,...,Z—1}, let
k,l
p = (5k’k5l’l)k/:o,.,.,N;l/:l,...,z—l'

Then, we define linear subspaces SP°P, SPEHP of [2([0, T7; L?), and Sﬁlt’pcx, which can be interpreted
as a subspace of both L?([0,T]; L?) and C([0,T]; H~1), by

plt,pcx

gPltpex :span{(el}j’l) ke{0,... . NYie{l,....Z— 1},
pct-pex

SECt'pCX :span{(eﬁ’l) ckef0,...,N}l¢€ {1,...,Z—1},

noting that both generating systems are linearly independent. Since these subspaces are finite-dimensional,
there exist continuous projections

IP'Pex . 12([0,T]; L?) — SPPe,
=P ([0, T); HY) — SPIOPe,
P L2([0, T); L?) — SR P,
(see e.g. [1, 7.2(1), 7.15]), and bounded linear coordinate functions
It,pcx | 1t,pcx N Z—
ppltpex . gpltpex RWVADEZ-1)

Fgct—pcx : Ssct—pcx N R(N+1)(Z71).

It follows from the definition of the projection and the injectivity of all prolongations involved that for

in
u € 8PP we have

=u, (2.4.50)

plt,pcx
plt,pcx plt,pcx
((Fh oI ) (U))
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It,pcx _ —plt,pcx pct-pex pct-pcx
PiHpex o g r oIl
h —h h h

with analogous statements for and . We now set

o __ 1plt,pex plt,pcx [ vplt,pex

X, =1IP (Hh (Xh )) :

O~ __ mpct4+pex pct-pcx [ yrpct-pex

Y, =17 (mperres (vperee)),
77 _ 1plt,pcx (=plt,pex (17 plt,pcx
Wi, = TRPes (=pee (Wpee)),

which is compatible with the previously defined processes in (2.4.36) — (2.4.38) due to (2.4.50) and thus
does not cause notational ambiguities. The equality of the laws in (2.4.34) follows by (2.4.35) and the
measurability of

plt,pcx plt,pcx pct-pex pct-pex plt,pcx _ =plt,pcx
(TP o TIptPe, Tpetpex o petpex, Tpltore o =p ,

which completes the proof. O

We now turn to identify the limiting processes belong to a weak solution, starting by providing a stochastic
basis and proving that W is a Wiener process with respect to this basis in the sense of [112, Definition
2.1.12].

Lemma 2.4.28. In the setting of Lemma 2.4.26, W is an I'(I')*-Wiener process on H™' with respect
to the augmented filtration (]:t)te[o 1) of (F{)tejo.1) in the sense of [112, Defintion 2.1.12], where

Fli=0o <X|Qx[0,t]’Y‘Qx[o,t]’W|Qx[0,t]> :

Proof. It has already been shown in Lemma 2.4.26 that W is an I’ (I')*-Wiener process. Furthermore,
W is adapted to (F})icjo,r] by construction and hence also to its augmentation. Thus, it remains to
show that for 0 < s<t<T . . 5
W (t) — W(s) is independent of Fj. (2.4.51)
We begin with proving (2.4.51) for F, replaced by ]:'; To this end, let
® e C(L*([0,s]; L) x L*([0,s]; L?) x C([0,s]; H");[0,1]) and ¥ eC(H ';[0,1]),

where L2([0, s]; L?) is endowed with the weak topology and C([0,s]; H~!) with the strong topology. We
note that for 0 < s < T the operator P; : f + flj 4 is continuous both as a map

L2([0,T); L?) — L*([0, s}; L?)
with respect to the weak topologies and as a map
C([0,T]; HY) — C([0,s]; H)

with respect to the strong topologies. Let (sp)nen C (s,7] such that s, \ s for n — oco. Using the
continuity of W, Lemma 2.4.26, dominated convergence due to the boundedness and continuity of ® and
¥, and independence on the discrete level by construction, we obtain

D [\I/ (W(t) - W(S)) o (Xl[o,s], f’[mﬂ»‘”“@-ﬂ)}

= lim E [\I/ (W(t) — W(sn)> (X\[os 0,5 Wlpo s]>:|

n—roo

— lm lmE [\Il ( Wp1t7pcx Wplt,pCX(sn))) P (X}}I)lt,pcx‘[o’sb?ﬁct—pcx‘[o’sbW}[L)lt,pcxhows])}

n—00 h—0

— lim limF |:\I/ ( Wplt,pcx Wplt,pCX(Sn)>> d (X}]ilt,pcx‘[o)s]7Y}f)ct—pcx‘[o’s]yW};L)lt,pcxho’s])}

n—oo h—0

— lim lim (IEJ [xy ( (WPPex (g — W}j“’l’“‘(sn)))]

n—00 h—0

< [(I) (X}ljlt’pcx 0.5] Y}?ct—pcxho’s],W}ILDIt7PCX|[O}S]>]>

- o (o (00 - )

X [@ (R0, TP 0,0, WE (10,1 )|)
= tim (& [ (W() ~ W(s) | E [ (Xl Plo.) Wlo)])

n—o0

=& v (W) - W) | E [ (Lo, Vo Wl )] -
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This proves that W (t) — W (s) is independent of F?.

Next, we note that the family R
A:={BUN:BeF. NeN},

where we recall that N is the collection of all P-zero sets, is stable under intersections, since for By, By €
Fl, Ni,Ny € N we have

(Bi UN) N (BaUNy) = (By N By) U(By N Na) U (Ba N Ny) U (Ny N N),

where B; N By € F. and the last three sets are P-zero sets. Using the independence of W (t) — W (s) of

S

F!, we then compute for A € o(W(t) — W(s)), B € F. and N € N
P(AN(BUN))=P(ANB) +P(AN (NN B°)) =P(A)P(B) = P(A)P(BUN),
which proves that W (t) — W (s) is independent of
FP = o(F{UN)

by [90, Theorem 2.13]. Finally, if B € F,, then, by construction of the augmentation, B € ]:'gn for all
n € N, where (s,)nen C (s,T] is an arbitrary subsequence for which s, — s for n — co. Hence, by
almost sure continuity of W and dominated convergence, we obtain

E [qf (W(t) - W(s)) 13} = lim B [xp (W(t) - W(sn)) 13]
= lim [\1/ (W(t) - W(sn))] B(B)

E [qf (W(t) - W(s))} B(B),
which proves (2.4.51), as required. O

Proposition 2.4.29. Let h > 0 denote a sequence converging to 0, w € L2([0,T]; H~), n € L*([0,T); L?),
and for all h in this sequence, t € [0,T] let up(t),nu(t) € RZ71, such that u}*" € L2([0,T); H™1) with
ub™ = win L2([0,T]; HY), and nf € L?([0,T); L?) with ny*" — n in L*([0,T]; L?). Then, for h — 0,

/OT<77h(t), (t)) dt%/ 1)) o1 dt.

Proof. First note that u)™ — w in L2([0,T]; H~') implies that (u},”*)n>0 is bounded in L?([0,T]; H ')
(see e.g. [1, Bemerkungen 6.3, (5)]). Thus, fo [l ( )||71 is uniformly bounded by Lemma 2.4.9. Fur-
thermore, we have a Poincaré inequality for the discrete norms by

[ =C|onll; (2.4.52)

2
<cC valx < C||vep™
L2 L2

th”o HLz

for C' independent of h and grid functions v € R?~!, where the first inequality can be obtained by

connecting [52, Propositions 3.1 and 3.2], and the last equality is the statement in Lemma 2.4.7, 6.
Recalling that (-,-) denotes the Euclidean inner product in RZ~!, this leads to

[ leaitmey = a= [ l-art ol

T
<c [ -artu];
0

T T
=0 [ artu@an®)dr = [ lu)?
0 0
which is uniformly bounded in h as argued above, such that we can extract a subsequence of (—A;luh)pcx
weakly converging to some f € L%([0,T]; L?).
For n € L>([0,1]), let D; n, D;fn € L>=([0,1]) be the h-difference quotients to the left and right, i.e.

Dh 77( ) Wext(x _:) - T](JL‘) and DZ_’I](J)) — Uext(x +;le’) - 77(3’“)7
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where 7oyt is the extension of 7 by zero to a function on R.

Let £ € C2°([0,T] x [0,1]). Then, for h chosen small enough such that
supp(€) € [0.7] x (3h, 1 — 3h),
we have
§(t, ) (—Apun(t)*™(z) = —&(t,2) (Dy, Diful™(t)) (x) for almost all t € [0,T],x € [0,1].  (2.4.53)

Hence, using discrete integration by parts and considering that £ has compact support, we compute

T T
| eyt = i [0, a
T 1, \P
= li ((anaiun)™™, €)
ey 0 (AnAj un) fLZdt
T (2.4.54)
. — —1 pcx
= Jim | (~Dy D (~a7 un)™, 5>L2 dt
T . T
. -1 cxX _
= }llli% ; <(—Ah uh) ,—D, D,J{§>L2 dt = /o (f, —AE) 2 dt.
To justify the last step, we note that £ is smooth, hence
sup |8zxw€ext(t7m)| = sup ‘6a:ma:£(t; Z‘)| < C&a
(t,z)eR? (t,x)€[0,7]x[0,1]

which allows to use Taylor’s formula and the Lagrange form of the remainder to obtain x1,zs € [—h, 1+h],
such that for all (¢,2) € [0,7] x [0,1]

‘D;D}Tf(t, 33) - alwf(t7 Z‘)‘ S% (fext(ta x+ h’) - 2€ext(ta Z‘) + gext(tax - h)) - 8$$§(t7x)

1 h? h?
=3 (&(t, ) + hd (L, @) + ?89315@, x) + gamgext(t, x1) — 2£(t, 1)
2 3

+&(t,x) — hOz€(t, x) + %&Ewg(t,x) — %axmfext(t,xg)) — Opz&(t, )

h
<-C
=30

and hence D, D;f¢ — 9,,¢ in L%([0,T] x [0,1]) for h — 0.

Next, we show that (2.4.54) implies f = —A~!u for almost every ¢ € [0, T] in the sense of distributions.
Since C%((0,1)) is separable, so is (C°((0,1)), ||/l =), such that there is a countable dense set (1;);en in
this space. For all § € C°((0,7T)) and i € N, we have that 0(t)n;(x) € C((0,T) x (0,1)), such that
(2.4.54) yields

T T
| ®msng 0012 = [ (0. ~0m 2 000
0
By the fundamental lemma of the calculus of variations, there exists a zero set N; C [0,T] such that
(u(t),m>H,1xHé = (f(t), —0zami) - forallte[0,T]\ N;. (2.4.55)

Defining N := U;endV;, which is again a zero set, we obtain by linearity that (2.4.55) is true for »;
replaced by any function in the linear span span(n;;i € N) for each ¢ € [0,7] \ N. Let finally n €
C((0,1)) be chosen arbitrarily. Since (1;)ieny was chosen to be a dense subset, there is a sequence
(Mk)ken C span(n;;i € N) such that

me =1 in C*((0,1)).

Hence, we obtain for t € [0,7]\ N



as required. The proof can then be finished by computing

T T
/ <Uh777h>,1dt=/ <—Aﬁluh7ﬁh>0dt
0 0
T L pex T T
:/O <(7A; up,) 777£CX>L2 dt%/o <7A*1u,n>L2 dt:/0 (u,m) -1 dt.

O
Lemma 2.4.30. Let (Xh,f/h,VVh) be the processes from Lemma 2.4.26. Then,
XMt = af) + /0 t ARYF (r) dr + WP (L) (2.4.56)
in L2([0, T]; RZ1) P-almost surely, and the limits in Lemma 2.4.26 satisfy
X(t) = z0+ /0 t AY (r)dr + W (t) (2.4.57)

in L2([0,T); (L?)") P-almost surely.

Proof. Step 1: We first prove (2.4.56). We note that by construction of the prolongations in use here,
(2.4.56) is equivalent to

n—1
Xp=al 47> AVE WP
k=0

for all n € {0,..., N} P-almost surely. This is given by the construction of (Xj, Y5, W) in (2.2.3) and
Definition 2.4.13, and by the equality of laws in (2.4.34).

Step 2: We need to show that P-almost surely, for every ¢ € L2([0,T7; L?)

/OT <X(t), c(t)>(L2),XL2 dt = /OT <x0 + /Ot AY (r)dr + W(t), ((t)>(L2),XL2 dt, (2.4.58)

where (4, ) 2y 2 = (—=A~'u,v) .. In this step, we first show (2.4.58) for a test function ¢ of the type
c =0, (2.4.59)
where n € L? and 6 € L>([0,T]). For h > 0, Z € N with hZ = 1, let II};"*n be the L*-orthogonal

projection of ) to the space
Sp* i=span ({I} ¥ e; :i=1,...,Z—1})

and 7, € RZ~1 the corresponding coefficients, i.e. ni ™ = IIL“7. Then

pcx

n, =0 in L? for h — 0
by Lemma 2.1.2, which implies
Onp — O in L*([0,T7; L?). (2.4.60)

From now on, we consider a subsequence h — 0 realizing the limits in Lemma 2.4.26. Using (2.4.56), we
obtain

P ( /0 ' (XR ), 00m.)  dt = /0 ' <m2 + /O AT () dr 4 W), H(t)nh>_1 dt)

t (2.4.61)
>P (X};“(t) =)+ / ARYP (r)dr + WP (2) in LQ([O,T];RZ‘1)> =1.
0
Moreover, we have XP'"P™ X in L2([0,T]; L?) and thus in L2([0,T]; H~!) P-almost surely by Lemma
2.4.26, and X}zlt’pcx =1 X'Elt P ® dt-almost surely by construction. Hence, Proposition 2.4.29 applies
and yields

T/ e T T ~
XPH(), 0(t dt X dt = X dt P-almost ly. (2.4.62
/0 < h (1), ()77h>71 H/o < 7C>H71 /0 < ,C>(L2)le2 almost surely.  (2.4.62)
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Furthermore, we notice that Y,>“P™ — ¥ in L2([0, T]; L?) P-almost surely by Lemma 2.4.26 and 700 —
n6in L*([0,T]; L?) as in (2.4.60), where § € L>°([0,T7]) can be chosen as 0(r) = 1y ,(r) for any ¢ € [0,T].
This allows to write for arbitrary ¢ € [0,T],h — 0

t T
/ <Yv}f>ct-pcx(7ﬂ)7 nzcx> dr = / <Y}Fct-pcx (7,_), nﬁcx l[O,t] (T‘)> dr
0 L2 L2

0
o O ma) = [ o)

L2

(2.4.63)

where for the last step we used the compatibility of Bochner integrals with bounded linear operators (see
e.g. [112, Proposition A.2.2]). Furthermore, we have for all ¢ € [0, T

t t
(i), |« o
0 L2 0 L2

1
T B 2 2
< (/ Hthct—ch(r)HLz d?“) VTHUHL? < o0
0

dr

(2.4.64)

uniformly in A by Lemma 2.4.26. Thus, we may use (2.4.63), (2.4.64) and dominated convergence to
obtain for h — 0

/OT </Ot Ahf/}f’ct-(r)dr,ﬁ(t)nh>ldt: /OT /Ot <}~/}?ct—(’r)79(t)nh>0drdt
_/OT /Ot <)~,lfct_pcx(r)’9(t)n£cx>m drdt
(

(2.4.65)

-

(=)

T t
= / < Aif(r)dr,e(t)n> dt.
0 0 (L2)'x L2

For the remaining terms, note that Corollary 2.4.26 yields that WP%P™ — W in C([0, T]; H~') P-almost
surely, which is stronger than weak convergence in L?([0,T]; H~1), and (29)P®™ — z in L? and thus in
H~! by assumption, which implies weak convergence in L?([0,T]; H~!) if x% and z( are interpreted as
PO — e yP ' P @ dt-almost everywhere by construction,

which allows to apply Proposition 2.4.29 to obtain P-almost surely

. s = plt
constant functions in time. Moreover, W}

/OT <a:2 + WP (1), H(t)nh>_1 dt — /OT <x0 +W(t), 9(t)77> dt

H-1

T
- /0 <$0 + W(t)’ 9<t>,’7>(L2)/><L2 dt

Using (2.4.62), (2.4.65) and (2.4.66), Equation (2.4.58) follows by taking limits in (2.4.61) P-almost
surely.

(2.4.66)

Step 3: By linearity, (2.4.58) is also true for linear combinations of test functions ¢ of type (2.4.59) and
thus for every polynomial. Thus, we obtain a P-zero set outside of which (2.4.58) is satisfied for any
polynomial. Using the density of polynomials in L2([0,T] [0, 1]) given by the Stone-Weierstrass theorem,
outside this zero set the full statement (2.4.58) is satisfied by passing to the limit of approximating
sequences. O

Lemma 2.4.31. Let Y and W be constructed as in Lemma 2.4.26 and define the continuous (L?) -valued
process

Z(t) =z + /Ot AY (r)dt + W(t)

fort € [0,T]. Then, we have
. _2
E( sup HZ(t)H < 00
te[0,T) H-!
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and

2 t
=1l 5 = Y 2
E|2@) , +2E / (20, 7)), dr = llollfg—s + 1 Iz sy - (2.4.67)

Proof. By Lemma 2.4.30, we have that X and Z are in the same P ® dt-equivalence class, and by the
construction in Lemma 2.4.26 we know that X € L2(Q x [0, T]; L?). Moreover, Y € L?(€; L2([0, T]; L?))
and progressively measurable with respect to (ﬁt)te[o,T} by construction (cf. Corollary 2.B.5). Thus,
Ito’s formula from [112, Theorem 4.2.5] applies, which yields both claims.. O

Remark 2.4.32. By (2.4.57) and the definition of Z above, we have Z = X in L*(Q x [0,T); (L?)).
Furthermore, we have X € L2?(€2 x [0,T]; L?), such that the injectivity of the embedding I"I" : L? —
(L?)", which carries over to an embedding

L2(Q x [0,T]; L?) = L*(€ x [0,T7; (L?)),
implies that Z € L?(Q x [0,T]; L?) and Z = X in L?*( x [0,T}); L?).

In view of (2.2.2), it remains to inspect the relation of X and Y. To this end, we aim to use (2.4.67)
for Z replaced by X. Since this is only possible dt-almost surely, we need to use an integrated version
of (2.4.67). The resulting double integral in the second term leads to the following definition, which will
be useful in the proof of Lemma 2.4.36 below.

Definition 2.4.33. We define the measure p on [0, T] as the measure with density
0,T]>t—T —t,

with respect to dt and we write [0, 7], for the measure space ([0, 7], 11). Let A C L*(Q x [0,T],; L?) x
L*(Q % [0,T),; L?) be a multivalued operator (which we identify with its graph by a slight abuse of
notation) defined by

(X,Y) e A ifand only if Y € ¢(X) for almost every (@,t,z) € Q x [0,7T] x [0,1]. (2.4.68)

Remark 2.4.34. We note that P ® p ® dz (resp. p® dz) and P ® dt @ dz (resp. dt ® dz) are equivalent
(i. e. mutually absolutely continuous with respect to each other) by the fact that u and d¢ are equivalent.
Moreover, since (T — t) is bounded, we have

L2(Q x [0,T]; L?) € L*(Q x [0,T),.; L?).
Lemma 2.4.35. The operator A is mazimal monotone.

Proof. The proof is identical to the proof of Lemma 2.3.2 with H := L?(Q x [0, T),; L?) and

T 1
@ : H —[0,00], go(u):IE/O (T—t)/o Y (u(t, z))dzdt.

Lemma 2.4.36. Let h > 0, (X,’;Ct_p“)h>o, (ffhpCt'pcz)hw, X,Y be as in Lemma 2.4.26. Then,

hr}?jgpr /OT(T _ <X};{l)ct—pcx(t)7 Y,}f;ct—pcx(t)>L2 dt < IE/OT(T —t) <)~((t), 37(75)>L2 dt.

Proof. We notice that for f € L'([0,T];R) or measurable f > 0, we have by Fubini’s (resp. Tonelli’s)
theorem

/OT /Ot f(rydrdt = /OT /OT Lo, (r) f(r)drdt = /OT f(r) /OT 1,7y (t)dtdr = /OT(T —r)f(r)dr. (2.4.69)

Furthermore, we note that, due to Lemma 2.4.26, (XP°"P™), ¢ is bounded in L?(Q; L*([0,T]; L?))
uniformly in h, and ~ o
XPtPex X P-almost surely in L*([0,7]; L?).
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Hence, Lemma 2.B.6 yields that
XPeHPer X in L2(Q; L2([0,T); L))

for h — 0. Since weak convergence in L?(); L?(x[0,T]; L?)) is stronger than weak convergence in

L2(Q; L2([0,T]; H™1)), we have by weak lower-semicontinuity of the norm that

- (T 2 AT 2
E / HX(t)H dt < liminfE / HX}jC”PCX(t)H dt,
0 H-1 h=0 o H-1

or, equivalently,

T 2 AT 2
_E / H X(t)H dt > limsup | —E / HX};CHPC"(t)H dt | . (2.4.70)
0 H-t h—0 0 H-1

Furthermore, by the same arguments as in the proof of Proposition 2.4.29, we obtain

P W Az in L% for h — 0,

(=A5"7h)
which allows to compute
Jim 25, = Jin (=87 af 0, = Jim (A7), (25)7) o)
= (=A7'wo,20) 1, = |70l 71 -

For each h > 0 in the subsequence of Lemma 2.4.26, consider X}, and Y}, as constructed in Lemma 2.4.26.
Then, by (2.4.69) and Remark 2.1.4, we obtain

T
limsup E / (T — 1) <X};“-PCX(t),?;Ct-PCX(t)> dt
h—0 0 L2

T gt
= limsup/ E/ <X£Ct‘pcx(r),Yh(r)p“'pcx> drdt
h—0 Jo 0 L2

T ot
= lim sup/ E/ <X5Ct‘(s), Y,fCt'(s)> dsdt.
0 0 0

h—0

(2.4.72)

Writing ¢, = |t/7] 7 and using the definition of the left-sided piecewise constant embedding embedding,

the positive sign of <X pet yp Ct“> P ® dt-almost everywhere and Lemma 2.4.2, we continue by
0

T [t/7] tr+T
— T " v v\ o-pct- orpct-
(2.4.72) = hmsup/0 E Z T <Xh7Yh >0 /t <Xh (s), Y, (s)>0 ds| dt

h—0 n—0
1 Tone 2
< —limsup —/ E"X,Et/TJ+1“ dt
2 hoo 0 -1
(2.4.73)

i (14 /TH:cOy|2 dt+/T(t +7)Tr(=A, ) dt
2 h—0 h? 0 hil—1 0 T h '

Using Assumption 2.2.4, the definition of the right-sided piecewise constant embedding, (2.4.71), Lemma

2.4.3 and Lemma 2.4.9, we obtain

1 T“' Spct+ 2 1 T 2 1 T 2
~/ B[ &g ar +f/ nonHfldHf/ TG e ey
0 -1 2 Jo 2 Jo

(2.4.73) = lim sup
h—0 2
. 1 T o-pct+pex 2 1 r 2 1 r 2
S]lI}ILlj(l)lp —5/0 EHXh (t)HHfl dt +§/(; Hl'()HH_l dt+§/(; t ||I ||L2(L2,H_1) dt
(2.4.74)
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Using (2.4.70) and Remark 2.4.32, we obtain

(2.4.74) < —1/T1EHX(75)H2 dt+1/T [ENE —1dt+1/Tt||I’||2 s gy dt
- 2 H-1 2 Jo " 2 Jo L2(L12,H71)
T 9 T T
_ gz dt 4 - 2 dt 4k Il d 2.4.7
=5 | Blz0|, e g [ eoliades g [T gt (2479)

Finally, we obtain by Lemma 2.4.31, Remark 2.4.32 and (2.4.69) combined with the integrability in
Lemma 2.4.26

(2.4.75) = /OTE/; <Z(r)7?(r)>L2 drdt

:/OTI_E/Ot <)~((T)af/(r)>L2 drdtZE/OT(T_t) <)~((t),f/(t)>L2 dt,

which finishes the proof. O

Proof of Theorem 2.2.5. By Lemma 2.4.26, we have that a (nonrelabeled) subsequence of (X}lzlt’pcx)h .
>

converges to X weakly in L2([0,T]; L?) and weakly* in L>°([0,T]; H~') P-almost surely, which implies
by the Slutsky theorem (cf. [90, Theorem 13.18]) that

L (X;;“@CX) = L(X)

with respect to the weak topology in L?([0,7T]; L?) and the weak* topology in L>([0,T]; H~!). Since we
also have by Lemma 2.4.26 that £ (f( Elt’pcx> =L (X 5“’“") in both spaces, these convergence results

transfer to £ (X}:lt’pcx).

We next show that ((Q, ]:', (ﬁt)te[o,T}7]fD)7 X, W) as constructed in Lemma 2.4.26 and Lemma 2.4.28, is

a weak solution to (2.1.1) in the sense of Definition 2.2.1 belonging to the process Y given in Lemma
2.4.26. Considering the definition of the filtration (ft)te[(),T], progressive measurability of X and Y is
clear by Corollary 2.B.5. In Lemma 2.4.28, it is shown that W is an I’(I’)*-Wiener process in H~! and
hence a cylindrical Id-Wiener process in L? with respect to (ft)te[oj]. Equality (2.2.1) is proved in
Lemma 2.4.30. Hence, it only remains to show (2.2.2), or, equivalently, (X,Y) € A, which can be done
by proving

(X}f“‘PCX, ?,f’Ct‘PC") e A foralhe(0,1), (2.4.76)
XPerPX L X in L2(Q x [0,T),,; L?
e o 5 (> [0 Ty S ) (2.4.77)
YPOPt ~ Y in L2(Q x [0,T],; L?),
and limsupIE/ (T —t) <X§Ct'pCX,Y,f°t'PCX> Jdi g]E/ (T —t) <X,Y> Ldi (2.4.78)
h—0 0 L 0 L
according to [7, Corollary 2.4].
Ad (2.4.76): We notice that by Lemma 2.4.26 and Definition 2.4.13, we have P-almost surely
Vi = 6(Xn)
and hence
Y’Fct—pcx — é’ (X};f:t—pcx) c ¢ (X}I;ct—pcx) (2479)

P-almost surely in L?([0,77; L?). By [50, Korollar V.1.6], this implies that (2.4.79) is satisfied for almost
every (w,t,z) € Q x [0,T] x [0,1], which is equivalent to 2.4.76.

Ad (2.4.77): As in the proof of Lemma 2.4.36, we use Lemma 2.4.26, Lemma 2.B.3 and Lemma 2.B.6 to
obtain 5 ~ ~ 3 ~
XPUPX X and  YPUP Y in L3(Q; L2([0, T); L%)) (2.4.80)
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for h = 0.
For ¢ € L*(Q x [0,T],; L?), we note that

T T
E/O (T = )¢ )72 dt < TE/O (T = ) €072 dt = TSI T2 e o,71,:22)

which yields that (T — t)¢ € L*(Q x [0, T]; L?). Thus, for h — 0, we have

E /0 ' <X;;“'PCX(15), C(t)>L2 u(dt) =E / ' <X;§“'p°x(t), (T —t)¢ (t)>L2 dt

0

— IE/OT <X(t)’ (T~ t)C(t)>L2 di = I~E/OT <

as required. For Y, an analogous calculation applies.

Ad (2.4.78): This is proven in Lemma 2.4.36.

R
fal
~
=
CAS
—
~
N2
~_—
=
—
o
~
N

The same course of arguments also applies to any subsequence of (h.,)men, which means that each
subsequence of (XP'*P™),_, contains a subsubsequence converging in law to a weak solution of (2.1.1).
Since every weak solution to (2.1.1) is distributed according to the same law by Theorem 2.2.3, each of
these subsubsequences converges in law to the same limit, which implies convergence in law of the whole
sequence. This completes the proof. O

2.5 Continuum limit for the deterministic BTW model

We keep the convention of dropping the index m of the discretization sequences

(hm)m€N7 (Zm)m€N7 (Tm)mENa (Nm)m€N7

writing instead (h)p~o etc. Moreover, convergence of sequences and usually nonrelabeled subsequences
indexed by hy, for m — oo will be denoted by h — 0. Finally, we will drop the index ¢; to indicate the
different nonlinearity. Of course, ¢ (¢) denote the (maximally monotone extended) BTW nonlinearity.

In oder to obtain convergent subsequences by compactness arguments, we use a very similar strategy as
in Section 2.4. Hence, we will often refer to the proofs of the corresponding lemmas.

Lemma 2.5.1. Let 7,h >0 and Z, N € N as in Assumption 2.2.J, where we choose h small enough for
7z < 3 to be satisfied. Let (up)n>o be the discrete process defined in (2.2.8). Then,

ni 2 * (12
< .
nG{OIaI}%)](V+1} ||UhH_1 N ||Uh||_1

The proof of Lemma 2.5.1 is conducted by the same arguments as the proof of Lemma 2.4.2; using

<$a¢~7($)>0 > HQ%(I‘)HE for x € RZ7!

instead of (2.4.7).
We have the following stronger version of Corollary 2.4.4 due to the boundedness of the BT'W nonlinearity.

Corollary 2.5.2. Let 7,h > 0 as in Assumption 2.2.4. Then, the discrete process in (2.2.8) satisfies

2
lup ! —wp|?, <45 foraline{0,...,N—1}.

B2
Proof. Using Lemma 2.4.1, we compute for n € {0,...,N — 1}
2

2 T
<4

it =il = |rand(xi) <4z,

2 -
<P -AE g
using the boundedness of & in the last step. O

54



Lemma 2.5.3. Let 7,h >0 and Z, N € N as in Assumption 2.2.4, where we choose h small enough for

72 < % to be satisfied. Let (up)n>0 be the discrete process defined in (2.2.8). Then, for h >0

2
max { esssup Huﬁlt’pw(t)H , eSS sup Huzd'pcx(t)Hi{,l <lupll_; <C (2.5.1)
te[0,T] H=1" 4el0,1]

for a positive constant C independent of h. Moreover,

2
lt,pcx pct-pex
€ss sup Hup t)—u t H <C— 2.5.2
te[0,7T] h ®) h ®) H-1 h? ( )

for h > 0.

Proof. The bound of the piecewise linear in time interpolated extension of uj, in (2.5.1) is shown analogous
to the last part of the proof of Lemma 2.4.12, using Lemma 2.5.1. For the piecewise constant in time
extension of uy, we see, using Definition 2.1.6, Lemma 2.4.9 and Lemma 2.5.1,

pct-pcx 2 pct- 2 ni2 * (12
esssup ||u )| ;r—1 <esssup f|ur" ()|, = max  |lupllZ, < llupll”y-
sssup [P0 < o O =02, <

*

A uniform bound C exists, because (u} )P — ug in L? by construction. Hence, (u})P** is bounded in
L? and thus in H~!, which by Lemma 2.4.9 yields

lupll =y < 30 (up)P[| s < C.

The last statement is proved analogously to Lemma 2.4.10, using Corollary 2.5.1. O

Lemma 2.5.4. Let 7,h > 0 and Z,N € N as in Assumption 2.2.4, and let (up)n>0 be the discrete
process defined in (2.2.8). Then, there exists u € L>([0,T); H™') and a nonrelabeled subsequence such
that

uzlt,pcx N w  and u;zct—pca: N u
for h = 0.
Proof. The existence of u € H~! and a nonrelabeled subsequence such that uglt’pcx 2o for b — 0 follows

by the Banach-Alaoglu theorem and the fact that convergence with respect to the weak* topology on

the dual of a normed space is equivalent to weak* convergence (cf. [61, Proposition A.51]). From this

to *
subsequence, the same argument allows to extract another subsequence such that u)“ " = @ for some

@€ L>([0,T); H~1). Using (2.5.2), a similar argument as in (2.4.43) yields that u = %, which finishes
the proof. O

Lemma 2.5.5. Let O C R% a domain and v € C.(O). For h > 0, let P}, be a partition of O such that
max{diam(P): P € P} — 0

for h — 0. For P € Py, let
e dz, if |P| >0,
b = {lP Jpvdz, i |P (2.5.3)

0, else.

Then,
Z vE1p = v for h — 0 in L2(0,T] x [0,1]).
PEPy

Proof. Note that v is equicontinuous by the fact that it is continuous and has compact support, i.e.
sup {|v(z) —v(y)| : 2,y € O, ||z = yllga <h} =0

for h — 0. Furthermore, for x € P C O, we have

1 1 .
) = 5 /P v(y)dy\ < /P jo(z) — v(y)| dy < sup{|v(z) — v(y)] : |1 — yllpa < diam(P)}.
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Hence,

Z vilp —v

2 2

Z vE1p(x,t) —v(z,t)| dedt

B

PePy, L2([0,T]x[0,1] PePy,
T 1 ,
<[ tesupllo(@) v o~ gl < diam(P))do de
0 0 PcPy,
< T (supf{|v(z) —v(y)| : [z — y[|ga < max{diam(P): P € Ph}})2
— 0,
for h — 0, as required. O

Recall the notation in Section 2.1.2. For v € L2, let IT,v be the coordinates of II)“*v with respect to the
basis
{eP=:ie{1,...,Z—1}} C SP,

3

ie. v = (IP°) I,

Lemma 2.5.6. Let 7,h > 0 and N,Z € N be as in Assumption 2.2.4 and v € C1([0,T]; L?). Consider
the subsequence which realizes the convergence in Lemma 2.5.4. Then, there exists another nonrelabeled
subsequence h — 0 and, for each h in this subsequence, there exists vy, € C([0, T);RZ~1), such that vy, is
differentiable in time almost everywhere and for h — 0

v v and  (Opp)P" — 0w in L2([0,T); L?). (2.5.4)

Proof. Fix m € N and choose w,, € C2([0,7] x [0,1]), such that

1
1040 = winll p2 (0, 77%0,17) < o

Hence, there exists A}, > 0 such that for all b < h},

(2.5.5)

h h
2 2|

supp(wy,) C [0,T] x [, 1— =

We now choose h < h}, in the original sequence, and we consider the space-time partition

bd
Py = PRk U PP,

P,‘;ulk:{<<j—;>h,<j+;>h) ><(m(n+1)T);j:1,...,Z—1;n:0,...,N—1},

P,‘;dW{(o,;‘) x(nT,(nJrl)T):nO,...,Nl}
u{(l—;,l) ><(m,(n+1)r):n:O,...,N—l}.

of [0,T] x [0,1], where we neglect Lebesgue-zero sets. Recall the notation in (2.5.3) and note that for
h < h¥, we have by (2.5.5)
(W)F =0 (2.5.6)

for P € P,k:dry. Using Lemma 2.5.5, there exists hy,, < hj, in the original sequence, such that for all
h < h,,, we have

1

2m’

Z (wm)ilP — Wm

PePy

L2([0,T]x]0,1])

Forn € {0,...,N—1}and j € {1,...,Z — 1} we then define
n.j P -1 o1 bulk
wy,? = (wp), ,  Where P = i h, j—‘r§ h) x (n1,(n+ 1)) € P,
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so that we may compute

ct-pcx ct-pcx
szm ’ 6t”||L2( 0,71%[0,1]) < ngm S meL?([O,T]X[O,l]) + lJwm — a”’”LQ([O,T]X[O,I])
1 1 (2.5.7)
S Z (wm)]}—jm]-P_wm +% S Ev
PePp,,

L2([0,7x10,1])

where we used the construction of w,, and (2.5.6) in the second step.
For m € N, define vj,, € C([0,T);RZ~1) by

¢
vp,. (t) =10, v(0) +/ wiCt (r)dr,
0

which is clearly differentiable in time everywhere except at the time grid points. Using the linearity of
the integral to interchange the time integral with the spatial embedding in the first step and Jensen’s
inequality in the last step, we compute

T b 9 T
cx o d _
JRESNCEROIREy]

T
<27 ||[I v (0) — v(0)||iz + 2/0

t
L0(0) + [ wf ) dr - (0 / dotryar| ar
0

2

t
/0 wECt PE(r) — Qpu(r)dr| dt

L2
) T [ T 2
< 2T [[I5;%0(0) — v(0) ||, + 2/ (/ [|wh e P (r) — A (r)]| . dr) dt
0 0

< 2T |10 (0) — v(0) ||

||L2 + 277 Hwﬁj’pcx Oy (r, x HL2 0.7

1x[0,1]) ’

which converges to 0 for m — oo by (2.5.7), where similar techniques as used for this approximation
result lead to the convergence of the projected initial value v(0). Hence, the subsequence (hy,)men and
the approximating functions vy, and wy,, = Oy, satisfy the requirements of (2.5.4). O

Definition 2.5.7. Let h > 0 and Z € N as in Assumption 2.2.4. We then define the functional
on : RZ71 - [0,00) by

Z-1
=Y h(wn),
i=1
where 99 = ¢ as defined in (2.2.5).

Remark 2.5.8. We note that ¢p,(wp) = p(w],”), where ¢ is defined as in (2.2.6).

Lemma 2.5.9. Let h > 0 and Z € N as in Assumption 2.2.4 and let wy, € RZ~'. Then
~Anp(wn) € O_10n(wh),

where O_y denotes the subdifferential with respect to the inner product (-,-)_,.

Proof. Note that we have for wy,, v, € RZ~1

en(vn) — en(wn) fhz (vn,i) = (wni))

>h Z G(wni)(vn; — whi)

i=1
= <A;1Ah¢~5(wh)»vh - wh>0 = <*Ah¢~>(wh)vvh - Uh>71 )

as required. O
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Lemma 2.5.10. Let h > 0 and Z € N as in Assumption 2.2.4. Let v, € C([0,T);RZ~1) be almost
everywhere differentiable, Oy, € L([0,T];RZ™Y) and uy, be defined as in (2.2.8). For allt € [0,T], we
then have

on®) =" <o =252 [ ntontr)ar =2 [ )ar

+2 /0 t <vh(r) - uzlt(r),(?tvh(r)> dr (2.5.8)

+2 /0 t <ufft( ) — ul(r), —App(ub (r))> dr.

Proof. By construction of up and the chain rule, we obtain

oo wwu - o,

= [ 2 (onlr) ) D)~ M) ar
0

/2 (), - A P“<>>>_1

0

-1

as required. O

Proposition 2.5.11. Let v € C}([0,T); L?) and u € L>=([0,T]; H=Y) be the limit process of (up)p>o as
in Lemma 2.5.4. Then

() — (@)% +2 / o (u(r))dr < [0(0) — u(O)[% . +2 / (u(r)dr
0 0 (2.5.9)

+2/0 (0(r) = u(r), Do(r)) ;s dr

for almost all t € [0,T).

Proof. Let Assumption 2.2.4 be satisfied. To show (2.5.9), we aim to pass to the limit in (2.5.8), where
we use the sequence (vp)p>0 constructed in Lemma 2.5.6 for the function v. Note that Lemma 2.5.10
applies, since (2.5.4) implies that (9,v;,)P<* is bounded in L?([0,T7]; L?) and hence

T 2 T 2
/ ||8tvh||0dt:/ (Do )P 122 it < o
0 0

by the isometry in Remark 2.1.4.

To this end, let v € L*(]0,T]) satisfy v > 0 dt-almost everywhere, consider the subsequence (hn,)men
constructed in Lemma 2.5.6, which we will denote by h, and let (v;)n~0 be defined as in Lemma 2.5.6.
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Integrating against 7 in (2.5.8) yields
T 2 T t
|0 ot — o] a2 [ 2@ [ onwreara
0 - 0 0

T T K
§/0 (1) ||vh(0)—uh\|_1dt+2/0 W)/o Fnlonr)) dr e (2.5.10)

w2 [ 20 [ (i) - 0 0))_ ara
w2 [0 [ () - a0, -Bast o) arar

We treat each term in (2.5.10) separately. For the first term, we use Lemma 2.4.9 and the weak lower-
semicontinuity of the norm in L2(([0, 7],y dt); H~1) to obtain

T 2 T 2
s _ .plt > limi H pex __ ., plt,pex H
lim inf /O 1(0) [ont) — )|t > timine /0 3(0) o) — e[| a

T
> / (1) [0(t) — u(t)| % dt,

where the weak convergence necessary for the last step is due to Lemma 2.5.4 and Lemma 2.5.6. Note
that as in the proof of (2.4.77), we have that

uzlt’pcx —uin L3([0,T]; H~*) implies uglt’pcx — w in L2(([0,T),ydt); H 1), (2.5.11)

For the second term, we first use Fubini’s theorem to rewrite for any measurable function f : [0,7] — R

/ /f )drdt = // (t)Ljo,g(r) f(r)drdt

:/0 f(r)/o L (8)y(t) dt dr

= [ serea

3(r) = / A(t)dt.

Since ¢ : H=* — [0, 00] is convex and lower-semicontinuous, as proved in Section 3.3, the map

where 4 : [0,7] — R with

T
L2([0.T),5dt): H™Y) 5 u s / ()1t

is convex and lower-semicontinuous by [19, Proposition 16.50] and hence, by [19, Theorem 9.1], weakly

sequentially lower-semicontinuous. Since (2.5.11) is also satisfied wit ~ replaced by ¥ and u} ft.pex replaced

t-
by uy, P, we obtain

T t T
. . pct- 1 . pct-pex ~
lim inf ; V(1) /0 wn(uy " (r)) drdt = lim inf /O P(uy, P (r))y(r) dr

T
> / (u(r))F(r) dr

_ /OT (1) /Ot o(u(r)) drdt,

where we used Remark 2.5.8 in the first step and Lemma 2.5.4 in the second step.

For the third term, recall from Lemma 2.1.2 that

(v, (0))P = IIPv(0) — v(0) in L? for h — 0
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and (uj,)P™ — g in L? for h — 0 by assumption. By the same arguments as in the proof of Proposition
2.4.29, we then have

(=25 (0r(0) — uf))™ = —A"1(v(0) —ug) in L2 for h — 0,

which allows to compute

T T

. %112 . — * *
i [ 0) e (0) = 2yt = Jim (= (o (0) ), 04 (0) 3 / A(t) dt

T
= fim (A (00(0) — u )P, (04 (0) — w})") . / A(t) dt

T
= (~AL(0) - o), v(0) — uo) / () dt
0
T
= /0 A () [0(0) = g% dt.

For the fourth term, we use that ¢ defined in (2.2.5) is Lipschitz continuous with Lipschitz constant 1,
Remark 2.5.8 and the fact that v(t), v} (¢) € L' for all ¢ € [0,T] to obtain

/OTv(t) /Otﬁﬁ(v(r))drdt—/oTy(t) /Ot on(un(r)) dr dt

< /OTv(t) ‘/Ot p(v(r) = @(vy ™ (r)) dr|dt

T 1
S/O (1) /Ot/o 1Y (v(r, ) — bW (r,2))| dz drdt (2.5.12)
T T r1
S/O v(tf)dt/0 /0 lv(r,z) — vE™(r, )| da dr
T
VT [ 200t o = B ooy 0

for h — 0 by the construction of (v;)p>0 in Lemma 2.5.6.

We notice that the integrand of the fifth term is uniformly bounded in ¢ due to

dr
1

) [ (o) — 1), 20

T
<Ilieomy | onr) =0 Nty ar

r It 2 % r 2 %
< Il oz (/ entr) = <r>H1dr> (/ ||atvh<r>|_1dr>

r 1t 2 %
< 9Vl poe jo,77) </o H”ZCX(T) —uj, ’pcx(?")HlLr1 dr)

where we used Lemma 2.4.9 in the last step. Since (v;), _, and ((0;v4)P%), , are weakly convergent in
L2([0,T); H') by Lemma 2.5.6 and (uzlt’pcx)h is weakly* convergent in L>([0,7]; H~') by Lemma
>0

2.5.4 and hence also weakly convergent in L?([0,T]; H~1!), these sequences are bounded, i. e.

1
2

T
(/0 1(Dvn (r))P | 3 dr) . (25.13)

(2.5.13) < C
independently of ¢. For each ¢, we note that
Ooy™ — 9y in L*([0,T]; L?) implies 1 10ivh™ — 1o 40 in L*([0,T]; L?),
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such that Proposition 2.4.29 applies and yields

/Ot<vh(r)u£()8tvh dr/OT

T

—upt(r), (0, (7)O¢vn (7")> dr

-1

), Lj,q(r )8tv(r)>H,1 dr

1
o\

t
/ ), 0u0(r)) g dr
0
for h — 0. Hence, by dominated convergence,

T

[0 [ (o)~ . 00000)_ arat [ 500 [ 00wt 0001 ara

0
for h — 0.

For the last term, we note that

2 t—nt
sup H plt uh" ( t)H =  max sup (up™t —uf)
te[0,17] -1 n€{0,...,N=1} teinr,(n+1)7) T
2
2 T
< ma [, <4,
nef{0,...,N—1} - h

using Corollary 2.5.2. Using Estimate (2.4.6) and the boundedness of 6, this leads to

/0 Tv(t) /0 t <UZ“ (r) — up™ (1), = Apd(uh™ (7‘))> drdt

< [Tawat s a0 -] / |-andgsen|_ar
0 te[0,T] 1

< [[awag [ o o], o

T
i
< 4T —
_/0 16 A 4T 0

for h — 0. Hence, taking liminfj, ¢ in (2.5.10), we obtain

T T t
/0 (1) [10(8) — ()] it +2 / (1) / o(u(r)) dr dt
T T t
< / () [0(0) — u(0) |+ dt +2 / 2(t) / o (u(r)) dr dt
T t
2 / () / (0(r) — u(r), Byv(r)) s dr dt,

and since v € L*°([0,T]), v > 0, was chosen arbitrarily, (2.5.9) follows.
Proposition 2.5.12. Let

ve Wh0,T; L% H™ ') := {v € L*([0,T]; L?)|0ww € L*([0,T|; H 1)}
and u € L>=([0,T); H=1) be the limit process of (up)n>o as in Lemma 2.5.4. Then,
2 ¢ 2 ¢
o) = u(®) 32 +2 | plutr))dr < [o(0) = uO)lFs +2 [ plur)dr
0 0
t
+ 2/ (v(r) —u(r), Opv(r)) g dr
0

for almost all t € [0,T].
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(2.5.15)

(2.5.16)



Proof. By [97, Theorem 2.1], the space C!([0,T]; L?) is dense in W12(0,T; L?, H~!) with respect to the
norm

2 2 2
el 20,2522, 5-1) = lllzo,myiz2) + 10ull 2o, rysm-1)

Hence, there is a sequence (vn)nen C C'([0,T]; L?) such that
vp — v in L2([0,T); L) and Oy, — O in L*([0,T); H ). (2.5.17)
By the continuous embedding
Wh20,T; L% H ") < C([0,T); H™)
(see e.g. [97, Theorem 3.1]), we also have
vp(t) = v(t) in H™! for n — oo (2.5.18)

for all ¢ € [0,T]. By Proposition 2.5.11, (2.5.16) is satisfied for v replaced by vy, for all n € N. Then, the
convergence properties (2.5.17) and (2.5.18) are sufficient to pass to the limit, where the limit

¢ ¢
/ @(vn(r))dr%/ e(v(r))dr forn— oo
0 0
is obtained as in (2.5.12). This finishes the proof. O

Proof of Theorem 2.2.8. For each sequence (h,)men satisfying Assumption 2.2.4, Lemma 2.5.4 provides
a subsequence denoted by h — 0 and u € L>®([0,T]; H™'), such that u; — u in L>®([0,T]; H~') for
h — 0. In order to show that the limit u of any such subsequence is a dt-version of the unique VI solution
to (2.1.3), we will apply a procedure similar to the uniqueness argument in the proof of Theorem 3.2.6,
to which we refer for details. Let (vf),en C L? satisfying

vy =g in H! for n — oo (2.5.19)
and let (v°™)cs0nen be the solutions to

doS ™ (1) = eAvE (t) dt + AT (V5" (2)) dt

2.5.20
v(0) = v (25:20)

which is an admissible choice for v in Proposition 2.5.12. It is known that

T
sup 0" (013 +2 [ [ (Ol de < (2.5.21)
te[0,T) 0 0
for some C' > 0 independent of € and n, and

v v in C([0,T]; HY) (2.5.22)

for ¢ — 0 and then n — oo, where v is the unique VI solution to (2.1.3). For almost all ¢t € [0,T],
Proposition 2.5.12 yields

Jut) = o (@) s +2 () dr
<|Juo — v |31 + 2 /Ot o(v="(r)) dr (2.5.23)
9 /0 (AU () + A0 (1)), ulr) — (1) s dr.
Using
(—AP(v5"),u — ™" o1 + o(v5") < p(u) + Ce (1 + ||v£n||iz) dt-almost everywhere
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and the weighted Young inequality, (2.5.23) turns into
e,n 2 ni2
Ju(t) = v (Ol g-1 < lluo — vg -

t
b2 [ b A dr e futr) - o5 dr
0

¢
0= [ (Lol dr
0
Passing to the limit € — 0 and then n — oo, using (2.5.19), (2.5.21) and (2.5.22), we obtain

u(t) — v(t)]|%- <0 for almost all ¢ € [0, 7],

which means that u is uniquely determined in L°°([0,T]; H ') as the dt-equivalence class belonging to the
VI solution to (2.1.3). Since Assumption 2.2.4 is stable under taking subsequences, this means that each

subsequence of (h,,)men contains a subsequence h — 0 such that uj, — v for h — 0 in L>°([0,T]; H~1).
This proves the theorem. O

2.A Measurability with respect to the weak(*) topology

Lemma 2.A.1. Let H be a separable metric space. Then, each open nonempty set is an at most countable
union of open balls.

Proof. Let Y C H a countable set such that Y = H and let A C H open. We claim that
A=A = [{B.(y) CA:yeY,reQx}, (2.A.1)

where B,.(y) denotes the open ball around y with radius r. By construction, A’ C A. To see the reverse
inclusion, let x € A and choose € > 0 such that B.(x) C A. Then, choose y € Y such that d(z,y) < 5
and r € Q> such that d(z,y) <r < §. Then

z € By(y) C Be(z) C A/,
which proves (2.A.1) and thus completes the proof. O

Lemma 2.A.2. Let H be a separable Hilbert space, T the strong topology and T,, the weak topology. For
any topology p, let B(p) be the o-algebra generated by p. Then,

B(1) = B(1w).

Proof. Recall that each closed set with respect to 7, is closed with respect to 7, hence 7, C 7. Conse-
quently, we have B(r,) C B(7). It remains to show that each open set with respect to 7 is contained in
B(7y). In view of Lemma 2.A.1, it is enough to show this for open balls B,.(y) C H, r > 0,y € H.

To this end, choose an orthonormal basis (e;);eny of H, which exists according to [1, Satz 7.8]. Then, by
definition of the weak topology, for each n € N the function f, : H — R given by

n
2
fal) =" (@ —y,e) ]

i=1

is continuous with respect to 7, and thus B(7,,)-measurable. Consequently, f : H — R defined by
a2 — T
f@) = e~y = lim (@)

is B(7,)-measurable as the pointwise limit of measurable functions. Thus,

B, (y) = f~([0,7)) € B(rw),

which completes the proof. O
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Lemma 2.A.3. Let V be a separable Banach space, V' its dual space and 75 the weak™ topology on V.
Then, ||-||\, is measurable with respect to B(Ty).

Proof. First, notice that for ¢ € V' we have

‘V/ <’U,, ¢>V|
181l

is continuous with respect to 7.5 by definition and hence measurable with respect to B(7.5). Let D be a
dense countable subset of V and B} the open unit ball in V. Then, writing

. ‘V’<U7¢>V| _ |V’<Ua¢>v|

lully, = sup =25 = sup R
v EBY ||¢Hv ¢eBYND ||¢||V 7

Visur

(2.A.2)

we observe that ||-||,,, is the countable supremum of B(7;,)-measurable functions and thus measurable.
To justify the “<” direction in the last equality of (2.A.2), first note that B} N D is dense in B}, such

that for any ¢ € B}, we may choose a sequence (¢, )neny C BY N D such that ¢, — ¢ in V for n — oo.
Then,
lv{u, én)y| . v (u, d)y|
”d)nHV ||¢HV

by the fact that v : V' — R is continuous. This completes the proof. O

for n — oo

2.B Measurability and weak convergence in Bochner spaces

Definition 2.B.1 (Bochner space). Let 1 < p < oo, V be a separable Banach space and (2, F,P) a
finite measure space. Then the space LP((2, F,P); V), also denoted by L?(2; V') is the space of functions
f: Q2 = V which are strongly F-B(V)-measurable, i.e. there are measurable sets (Ay)reny C F and a
sequence (7;)keny C V such that

N —oc0

N
f(w) = lim Z 14, (w)nr for P — almost all w € Q,
k=1

and

/Q IAIIE, dP < oc. (2.B.1)

Remark 2.B.2. Note that for any strongly measurable function f: Q — V, | f[|;, : € — R is measurable,
such that (2.B.1) is well-defined.

Lemma 2.B.3. Let V be a separable Banach space and (Q, F,P), (', F',P’) finite measure spaces. Let
felP(Ox QY FoF PoP);V) and ge LP((QF,P); LP(Y,F P);V)).
Then f € LP((0, F,P); LP((V, F',P'); V) and g € LP(2 x @', F @ F,P@P'); V), where
fw)=flw,:) and §lw,w')=g(w)w).
The identification is linear and isometric, i. e.
”f”Lp((QxQ’,]—'@}'/,H”@]P’);V) = ||f||LP((Q,F,P);LP((QZF’JP”);V))‘

Proof. See e.g. [86, Proposition 1.2.24]. O
Remark 2.B.4. We will mostly treat f and f as equivalent.

Corollary 2.B.5. Let V be a separable Banach space and (2, F,P) a probability space endowed with a
filtration (Fi)iepo,1)- Let
feL?((Qx[0,T],F @ B([0,T]),P®dt); V). (2.B.2)
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Then, f is progressively measurable with respect to (Fy)iepo,r) if and only if
f|[07t] is Fy — B(L*([0,t]; V')-measurable for all t € [0,T], (2.B.3)
where ~ R
f e (@, F,P); L*(([0, 7], B([0,T1), dt); V), f(w) = f(w,") (2.B.4)

as in Lemma 2.B.3. Note that the isomorphism in Lemma 2.B.3 commutes with restriction of one of the
two variables, which is why there is no need to reflect the order of these operations in the notation.

Proof. If f is progressively measurable, we have f|j, is Fr ® B([0,])-B(V)-measurable. Since V
is separable, this amounts to strong measurability, such that together with the integrability of f,
we obtain fljo € L*((Q x [0,t], F; ® B([0,]),P @ dt); V). Lemma 2.B.3 then yields that f\[o’t] €
L2((Q, F¢, P); L2(([0, ], B([0,t],dt); V), which includes Fi-measurability.

For the reverse statement, note that f |j0,) is separably valued, such that (2.B.3) implies strong measur-
ability. Moreover, (2.B.4) provides the integrability requirement to conclude

! [0,] € L2((Qvftap);LQ(([Oat]vB([Oat]),dt);V))'

Then, Lemma 2.B.3 yields fljoy € L*(( x [0,t],F @ B([0,t]),P ® dt); V), which implies that f is
progressively measurable with respect to (F)¢cjo,7], as required. O

Lemma 2.B.6. Let H be a separable Hilbert space, and (Q, F,P) a measurable space. Let (fn)nen C
L?(Q; H) be uniformly bounded and f € L*(Q; H) such that f, — f pointwise P-almost everywhere.
Then,

fo—f inL*(Q,H).

Proof. We begin with showing that for A€ F, ne€ H, n — o
E[(fa;m) g 1a] = E[(f,m) g 1] (2.B.5)

To this end, we note that by assumption
(frsmyy — (f,m)y P-almost everywhere for n — oo,

and , , ,
E{fu,mu < Inllg Ellfully < Cy,
where C,, is independent of n. Thus, [50, Satz VI.5.9] provides

(fosmyy = (fsm)y  in L*(R),

which yields (2.B.5). For a general function ¢ € L?(Q; H), we use the density of simple functions (see
e.g. [86, Lemma 1.2.19]) to choose M € N, {A;}M, c F, {n:}M, C H such that we have for a given
e>0

M
Cur = 1am;, (2.B.6)
=1
_ N
s s max {sup (1) (E171%) ). (2B.7)
E 6 — ¢l < 53 (2.B.8)

where S < oo by assumption. Then, using (2.B.5), we choose N € N such that for n > N we have
€ .
|E[<fn_f7nZ>H 1Ai]| S 3M for allze{l,...,M}, (2B9)

which allows to compute for n > N

|E<fna<>H _E<f7C>H|
<|E(fns € = Con) gl + [E(fo — £, Can) | + [E(fs S — Q)

< ((E1) + (=1515)7) (B ull) = IBI  Fadatal
=1

<eg,

using (2.B.8) and (2.B.9) in the last step. This proves the claim. O
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2.C Separating families in topological spaces

In [87, Theorem 2], the following condition for a topological space (X, T) plays a key role.

There exists a countable family {f; : X — [-1,1]}ier (2.0.1)
of T-continuous functions which separate points of X. e

Lemma 2.C.1. Condition (2.C.1) is satisfied for separable Banach spaces endowed with the strong
topology, for separable Hilbert spaces endowed with the weak topology and for duals of separable Banach
spaces endowed with the weak™ topology.

Proof. Let ¢ : R — [~1,1] be continuous and injective, e.g. £ = 2r~larctan. Let X be a separable
Banach space and let Sy C X be a countable dense subset. We choose x1, 22 € X, x1 # x4 arbitrary, as
well as a sequence (z,,)nen C Sx such that x,, — x1 for n — co. Then there exists N € N such that

1
len — 21 x < 1 lz1 — 22 x
and thus 5
lzn = z2llx 2 llzn = 22l x = ey =21l 2 7 llzy —22llx > oy =21l -

Hence, £ o ||zn — ||y separates x; from z, takes values in [—1,1] and is obviously continuous with
respect to the strong topology. It follows that the family

{€ollz = llxteesx

satisfies (2.C.1) in the first case.

Let H be a separable Hilbert space and let Sy C H be a countable dense subset. We observe that (z,-)
is by definition continuous with respect to the weak topology for every = € Sg. Now choose y1,y2 € H,
11 # y2 arbitrary and note that

(Y1 — Y2, 91) g # (1 — Y2, 92) 1 »

since otherwise |ly; — yg||2 = 0 in contradiction to the assumption. Moreover, we choose a sequence
(n)neny C Sy such that x, — y; — y2 for n — oo, which means that there exists N € N such that for
n>N

2 2
v — woll% v —yan}

|2n — (y1 — y2)|| y < min ,
" " 4y ll g 4yl

Thus,

|<$N,y1>H - <$Nay2>H| =[xy — (1 —y2) + (11 —92), 01 — y2>H|
2
= |tax = (1 =)0 = w2)w + ln — w3

v

2
||y1 - y2||H - WUN - (yl - y2)7y1>H| - \<$N - (yl - y2)7y2>H|

Y

1 2
By llyr — 2l > 0.

Hence, £ o (xn, )y separates y; from yo, takes values in [—1,1] and is continuous with respect to the
weak topology. It follows that the family

{€o (@, ) pteesy

satisfies (2.C.1) in the second case.

Finally, let B’ be the dual space of a separable Banach space B and let S C B be a countable and
dense subset. We observe that (-,y) 5/, 5 is by definition continuous with respect to the weak* topology
for every y € B. Now choose x1,x9 € B', x1 # x5 arbitrary, which means that there exists y € B, y # 0
such that

<:c1,y>B,XB # (xg,y>B/XB.
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For this y, choose a sequence (y,)neny C Sp such that y, — y for n — oo, which means that there exists
N € N such that

’@1 - $2>y>3/x3| |<x1 - x27y>B’><B|
4z 5 ’ 422 5

MN—MB<mm{
Thus,

T1 — T2, YN *Z/+y>B/xB|

T1 _1'2»y>B/><B’ - |<x1,yN _y>B'><B| - ‘<x2’y1\7 _y>B’xB|

|<$1,yN>H - <1'23yN>B’><B} -

vV

%

1
3 [(@1 — 22,9) g/ | > 0.

Hence, £o (-, yn) g/, g separates x1 from xo, takes values in [—1,1] and is continuous with respect to the
weak topology. It follows that the family

{f © <"y>B’><B}yESB

satisfies (2.C.1) in the last case, as required. O
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Chapter 3

Well-posedness of SVI solutions to
singular-degenerate stochastic
porous media equations arising in
self-organized criticality

3.1 Introduction

We consider a class of singular-degenerate generalized stochastic porous media equations

dX, € A(S(X,))dt + B(t, X,)dW,,

3.1.1
Xo = wo, ( )

on a bounded, smooth domain @ C R? with zero Dirichlet boundary conditions and zq € H~!, where
H~1is the dual of H}(O). In the following, W is a cylindrical Wiener process on some separable Hilbert
space U, and the diffusion coefficients B : [0,T] x H~! x Q — Ly(U, H') take values in the space of
Hilbert-Schmidt operators Ly (U, H~1). The nonlinearity ¢ : R — 2® is the subdifferential of a convex
lower-semicontinuous symmetric function ¢ : R — R (sometimes called “potential”), which grows at least
linearly and at most quadratically for |z| — co. As paradigmatic examples, we mention the maximal
monotone extensions of

¢1(2) =sgn(z) (1 - L1 p(e) and ¢o(2) =2 (1 - 11 )(@)), (3.1.2)
which are encountered in the context of self-organized criticality, as elaborated in Chapter 1.

The main merits of this article are as follows. First, we give a meaning to (3.1.1) with nonlinearities which
are general enough to include ¢; and ¢ in (3.1.2), by defining a suitable notion of solution and proving
the existence and uniqueness of such solutions. Second, we extend the applicability of the framework of
SVI solutions, which features several properties which are desirable independently of the specific equation
presented above. For instance, it applies to stochastic partial differential equations (SPDE) with a very
general nonlinear drift term, which is exploited here by relatively lose conditions on the potential .
Moreover, solutions for general initial data can be identified by means of the equation and not only in a
limiting sense.

We briefly outline the strategy that we are going to apply. First, we rewrite (3.1.1) into the form

which incorporates the multivalued function ¢ into an energy functional ¢ : H~1 — [0, cc]. For example,
in case of the nonlinearity ¢; in (3.1.2), we define

(3.1.4)

l¥(w) ||y if u is a finite Radon measure on O,
pu) =
400, else,
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where 1) is the anti-derivative of ¢, i.e. 9 = ¢, with ¢(0) = 0. For the precise definition of a convex
function of a measure, we refer to Section 3.3 below. We then derive a stochastic variational inequality
(SVI) from (3.1.3) and define a corresponding notion of solution, see Definition 3.2.4 below. In order
to construct such a solution we first show that ¢ as defined above is lower-semicontinuous, which then
allows to show the convergence of an approximating sequence gained by a Yosida approximation of
the nonlinearity and the addition of a viscosity term. Furthermore, in the proof of uniqueness, it is
crucial to show that ¢ can be well approximated by its values on L2, which we ensure by showing that it
coincides with the lower-semicontinuous hull of ¢|r2 in H 1. To this end, we will construct approximating
sequences by an interplay of mollification and shifts, inspired by the construction of Lemma A6.7 in [1].
This constitutes one technical focus of this work.

The structure of this chapter is as follows. In the subsequent sections of the introduction, we will give
a brief overview on the mathematical literature concerning the solution theory of generalized stochastic
porous media equations, and we will point out how equation (3.1.1) is motivated by the physics literature.
In Section 3.2 we state the precise assumptions and formulate the first main result of this article, in
which the well-posedness of Equation (3.1.1) is established (see Theorem 3.2.6 below). We prove the
lower-semicontinuity of the abovementioned energy functional ¢ and the property of ¢ being the lower-
semicontinuous hull of p|z2 in H~! in Section 3.3, the latter of which is the second main result (see
Theorem 3.3.8 below). In Section 3.4, the well-posedness result will be proved, following the arguments
of Section 2 in [74].

The results of this chapter are accepted for publication, see [103].

3.1.1 Mathematical Literature

In the recent decades, stochastic porous media equations have been very present in the mathematical
literature. For the original case

dX, = Ag(X;)dt + B(t, X;)dW, (3.1.5)

where ¢(r) = r™ .= || "7 for r € R and m > 1 (m = 1 representing the stochastic heat equation),
a concisely summarized well-posedness analysis can be found in [112], which goes back to the work of
Krylov and Rozovskii [92] and Pardoux [106]. In [113], the theory is extended to the fast diffusion case
m € (0,1), and other nonlinear functions ¢ are considered. A setting with a more general monotone and
differentiable nonlinearity is considered in [13].

A severe additional difficulty arises when one considers the limit case m = 0, in which ¢ becomes
multivalued. The first articles treating this type of porous medium equations, [14] and [12], either
require ¢ to be surjective or more restrictions on the initial state or the noise. In [78], the m = 0 limit of
(3.1.5) can be treated, but one has to restrict to more regular initial data or to the concept of limiting
solutions. For general initial conditions, this notion of solution contains no characterization in terms of
the equation, which is often necessary for further work such as stability results (see e.g. [76]).

In [11] and later in [17, 73], the concept of stochastic variational inequalities (SVIs) and a corresponding
notion of solution have been used to overcome these issues. We note that in [73], an identification of a
functional as a lower-semicontinuous hull was needed in the context of p-Laplace type equations with a
C? potential, going back to results from [2, 57]. In [74], the existence and uniqueness of SVI solutions
was proven for the m = 0 limit of (3.1.5), for which a refinement of previous methods became necessary,
because the naive choice for the energy functional does not lead to an energy space with adequate
compactness properties. The arising difficulties when setting up the energy functional are similar to the
ones mentioned above for ¢ from (3.1.4). They have been overcome in [74] by using the specific shape
of the nonlinearity, which allows to set the energy functional to

1wl 7y if u is a finite Radon measure on O,
p(u) = { v

400, else

for uw € H~1, which then allows to use structural properties of the TV norm. With more regularity or
structural assumptions on the noise and/or the initial state, more regularity for SVI solutions or the
existence of strong solutions can be proved, as e.g. in [74, 73, 17, 65]. For the regularization by noise of
quasi-linear SPDE with possibly singular drift terms, we also mention the works [63, 83].
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We next mention several different approaches to stochastic porous media equations. The article [18]
considers the equation on an unbounded domain, the works [9, 35] use an approach via Kolmogorov
equations. In [16], an operatorial approach to SPDE is introduced which can be applied to generalized
stochastic porous media equations with continuous nonlinearities. In [70, 41] and [38], stochastic porous
media equations are solved in the sense of kinetic or entropy solutions, respectively. Previous works in
those directions are, e.g., [20, 42] and [23, 56, 89]. [75] makes use of a rough path approach leading to
pathwise rough kinetic/entropy solutions and including regularity results, with [62, 98] as some of the
related preceding works.

Regarding the construction and analysis of the energy functional arising in the context of SVIs, we rely
on techniques from [45, 118] on convex functionals of Radon measures. For the deterministic theory on
porous medium equations, we refer to [105] and [119]. Regarding results on the long-time behaviour of
singular-degenerate SPDE we refer to the literature exposition in Chapter 4.

3.1.2 Notation

Unless specified differently, function or measure spaces will be understood to be defined on a smooth,
bounded domain O C R4, d € N. We write LP = LP(0) for the usual Lebesgue spaces with norm |||,
and scalar product (-,-),. if p = 2. The Lebesgue measure is denoted by dz, and a measure with density
h € L' with respect to dz is denoted by hdz. Furthermore, Hi = H}(O) denotes the Sobolev space of
L? functions whose first-order weak derivatives exist and are in L2, and which have zero trace, with norm
[l H = [Vull 2. The full space analogues L*(R?), H!(R?) are defined correspondingly. Furthermore,

let H~! denote the topological dual of H}. We use —A to denote the corresponding Riesz isomorphism,
which gives rise to the inner product

(U, 0) -1 = g1 (u, (fA)*1v>H6 for all u,v € H™,
where the notation v/ (u,v),, = v (v, u),, denotes evaluating a functional u belonging to the dual space
V' of a Banach space V at a vector v € V.

Moreover, we let CJ = CJ(O) denote the set of all continuous functions on O vanishing at the boundary,
while we write CO = CY(O) for continuous functions with compact support. The same notation applies
to spaces C* of k times continuously differentiable functions.

For m € [0,1] we define the set
L"nHE = {v eL™1.30>0 s.t./vndx < C”"”H(} for all n € C’Cl} .
Note that L? = L2 N H~! by the Cauchy-Schwarz and Poincaré inequalities. To each v € L™+ 0 H~!
one can injectively assign a map
Clane— /m] dz. (3.1.6)

By continuity, (3.1.6) can be injectively extended to a bounded linear functional on Hg, which we call
tm(v). The resulting map t,, : L™ N H~! — H~! is thus injective, which allows to identify v with
tm (V).

Let M = M(O) be the space of all signed Radon measures on O with finite total variation, which is
isomorphic to the dual space (Cg)/ via

M3pmie (), i) = [ fdn (3.0.7)

This allows us to use (C8 )/ and M, as well as i and p interchangeably. The variation measure of y € M
is denoted by |u| := p4 + p— and the total variation of p is given by

eellzy = 111 (O).

Note/ that the total variation is also the operator norm if the measure is interpreted as an element of
(C9)" by the Riesz-Markov representation theorem (see e. g. Theorem 1.200 in [61]). We define the space
of measures of bounded energy by

MNH = {MEM:EICZOS.t./n(x)du(x) SCH”HH& for allr]eccl((’))}.
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By a density argument, restricting a measure € M N H~! to a function on C! is an injective operation.
Moreover, by continuity /~L|cg can be injectively extended to a bounded linear functional on H}, which
we call ¢(p). The resulting map ¢ : M N H~! — H~! is thus injective, which allows to identify u with

L(p)-

In general, constants may vary from line to line, but are always positive and finite.

3.2 Assumptions and main result

Assumptions 3.2.1. We require the following assumptions throughout this article.

(A1) W is a cylindrical Id-Wiener process in some separable Hilbert space U defined on a probability
space (2, F,P) with normal filtration (F;);>0, which means the following: There is a Hilbert-
Schmidt embedding J from U to another Hilbert space Uy, which can be chosen to be bijective
(see e.g. Remark 2.5.1 in [112]). Defining Q; := JJ*, Q1 is linear, bounded, non-negative definite,
symmetric and has finite trace, so that we obtain a classical Q,-Wiener process W on U;. Moreover,
for an operator B:U — H™' we have

BeLy(UH ) o BoJ e L, (Q%(Ul),H”), (3.2.1)

such that if (3.2.1) is satisfied, we can define

T _ T B B
/ BdwW, ::/ Bo J dW,.
0 0

(A2) The diffusion coefficients B : [0,7] x H™' x Q — Lo(U, H~1) take values in the space of Hilbert-
Schmidt operators, are progressively measurable and satisfy

IB(t,v) = B(t,w)[|7, .1y < Cllv— w3 for all v,w € H™ ", (3.2.2)
1B, 0)lI7, 0,12y < C(L+ [[0]172) for all v € L?, (3.2.3)
HB(taO)HQLz(Uﬂ—l) <C, (3.2.4)

for some constant C' > 0 and all (¢t,w) € [0,T] x Q.

(A3) The so-called potential 1) : R — [0,00) is convex and lower-semicontinuous, and we assume ¢ (0) =
0, which then implies 0 € 9¢(0). For simplicity, we furthermore impose the symmetry assumption
Y(x) = (—2z) for all x € R.

(A4) Define ¢ = 0¢ : R — 2%, the subdifferential of 1, and assume for all » € R

inf{|n[* : n € 6(r)} < C(L+ ). (3.2.5)

In case that
Y(z)

— 00, (3.2.6)
i.e. 7 is superlinear, we require
(A5) There exists m € (0, 1], such that ¢(v) € L*(O) if and only if v € L™T1(O).

In case that the potential is sublinear, i. e. that there exists a constant C' > 0 such that
P(r) < C(1+ |z]) forall x € R, (3.2.7)

we require
(A5’) There exists y > 0 such that ¢¥(y) > 0.
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Note that by convexity, Assumption (A5’) implies that

P(z) > vl |x] —¥(y) for all z € R.

Y

Next, we define the energy functional for the notion of solution we are going to consider.

Definition 3.2.2. Let Assumptions 3.2.1 be satisfied.

(i) In the case of a superlinear potential, i. . if (3.2.6) is satisfied, we define for u € H~! the functional

o) = {f $(u) do,  ifue LA HL (328

400, else,

where m is the exponent from (A5).

(i) In the case of a sublinear potential, i.e. if (3.2.7) is satisfied, we define for u € H~! the functional

o) = {|w<u>||w ,  ifue MNH, 529

400, else,

where the construction of a nonlinear functional of a measure, which is needed in (3.2.9), is given
in Definition 3.3.3 below.

Remark 3.2.3. The choice of the energy functional in Definition 3.2.2 allows us to reformulate (3.1.1) as
a gradient flow, i.e. to rewrite it in the form

dXt S —&p(Xt)dt + B(t, Xt>th7

3.2.10
Xo = zo, ( )

where the subdifferential is well-defined due to Proposition 3.3.7 below. More precisely, let a “classical”
solution to (3.1.1) with zp € H~! be defined as an (F;);>0-adapted process X € L*(Q;C([0,T]; H1)
with the following properties: P-almost surely, for all ¢ € [0,7T] we have X; € L2, there is a choice
vy € ¢(X;) such that v, € Hg, and

t t
X, = a9 +/ Av, dr+/ B(r, X,) dW,.
0 0

Furthermore, we impose Av € L?([0,7] x ©;H~1). If X is a classical solution in this sense, then
Av € —0p(X) P ® dt-almost everywhere, which means that (X, Av) is a strong solution to (3.2.10) in
the sense of Definition 3.C.1.

Proof. We only need to show that Av; € —Jdp(X;) P-almost surely for all ¢ € [0,7T], which is done by
verifying the subdifferential inequality

o(u) > o(Xt) + g1 (u— Xg, —Ave) s

for arbitrary u € H~! and for (t,w) € [0, T] x €, for which the abovestated properties of classical solutions
are satisfied. For ¢(u) = oo, there is nothing to show. For the superlinear case with Assumption 3.2.1
(A5) satisfied for m € (0, 1], we consider u € L™ N H~!, which is equivalent to ¢(u) < oo. Since
X; € L2 C L™ N H~! by assumption, we have p(X;) < oo, such that we can subtract the term and
obtain, using v; € OY(Xy),

o(u) — p(Xy) = /O W) — P(X,) dz
oyl — X, da (3.2.11)
> /O (u—X,)d

=pg-1{u— Xt7vt>Hé = (u— X, (=A)vr) g -
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In the sublinear case, i.e. (3.2.7) is satisfied, let w € M N H~'. Let (u,)nen be the approximating
sequence for u given by Theorem 3.3.8 below. Then, using Theorem 3.3.8 below, we compute

p(u) —p(Xy) = lim p(u,) — p(Xt)

n—oo

= lim | ¥(u) — $(X;)de

n—oo O

> limsup/vt(un - Xy)dx

n—oo

= limsup g-1 (up — Xt, v¢) g1
n— oo 0

= lim (up — X¢, (=A)v) o1 = (u— X¢, (=A)vg) -1 5

n—roo

as required. 0

Now we are in the position to formulate the notion of solution we will consider.

Definition 3.2.4 (SVI solution). Given Assumptions 3.2.1, let g € L*(Q2, Fo; H~1), T > 0 and ¢ be
defined as in Definition 3.2.2. We say that an F;-adapted process X € L?(Q;C([0,T]; H™1)) is an SVI
solution to (3.1.1) if the following conditions are satisfied:

(i) (Regularity)
o(X) € LY([0,T] x Q).

(ii) (Variational inequality) For each F;-progressively measurable process G € L%([0,T] x 2; H~1), and
each Fy-adapted process Z € L2(;C([0,T]; H~1)) N L2([0, T] x Q; L?) solving the equation

t t
Zt—Zoz/ Gsds+/ B(s, Z,)dW, for all t € [0,T],
0 0

we have

t
EIX; ~ Zil + 28 | olX)dr
0

t
< E w0 — Zo|% s + 2E / o(Z,)dr
0 (3.2.12)

t
—2E/ (Gr, Xy — Zy) gy dr
0
t
+C]E/ | X, — Z||3 1 dr for all t € [0,T]
0

for some C > 0.

Remark 3.2.5. If (X, n) is a strong solution to (3.2.10) in H~! according to Definition 3.C.1, then X is
an SVI solution to (3.1.1).

Proof. For (i) from Definition 3.2.4, we first note that ¢(0) = 0 and for s € [0, 7]

0< ‘P(XS) < ‘P(O) + <7737O - XS>H—1 = - <778aXS>H—1

by the subdifferential inequality. Hence, using the assumptions on (X, n), we can compute
T T T
B[ 10t ds =8 [ p(t)ds <E [ g 1Kl ds
0 0 0
1 (T, 1 (" 2
= iE 17511771 d5+§E | X771 ds
0 0

1 T T ?
g / Iel3s ds + 2B | sup [ Xullgs | < oo
2 Jo 2 5€[0,T]

A

IN
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as required. For (ii), let G and Z be given as in 3.2.4. Then Ito’s formula (e.g. [112, Theorem 4.2.5])
implies for all ¢ € [0, T

t
ENX: - Zil-1 = Ellto — Zolfys + 2B | (1. = G Xo = Z)rdr
0

t
+E /0 |B(r, X,) = B, Z0) 12, 0.1,

Since 1, € —0p(X,) (P ® dt)-almost everywhere, we have
e, Xp = Zn) g1 < 9(Zy) — (X))  dt @ dP-a.e..

Using moreover the Lipschitz condition (3.2.2) on B, we obtain for all ¢ € [0, T]
2 2 ¢
EIX: - Zil-1 < oo~ Zolly-s + 28 | p(Z)) = o(X,)dr
0
t
- 2E/ (G, Xy — Z) gy dr
0
t
+E/ CX, — Z.|)3- dr,
0

which is equivalent to (3.2.12). O

The main result of this article is as follows.

Theorem 3.2.6. Given Assumptions 3.2.1, let xog € L*(Q, Fo; H-1) and T > 0. Then there is a unique
SVI solution X to (3.1.1). For two SVI solutions X,Y with initial conditions xo,yo € L*(Q, Fo; H™1),
we have

sup E | X, — Yil[3—+ < CE lwo — yoll7 - - (3.2.13)
t€[0,T)

The proof of this theorem will be given in Section 3.4 below.

3.3 Properties of the energy functional

The aim of this section is to make Definition 3.2.2 rigorous by recalling the concept of convex functionals
on measures, and to prove certain properties of the energy functional defined in Definition 3.2.2, which
are needed for the proof of the main theorem. We start with some basic concepts concerning convex
functions.

Definition 3.3.1. Let f : R — [0,00] be a convex and lower-semicontinuous function with f(0) = 0.
We then define its convex conjugate f*: R — [0, 00] by

f*(@) = sup (zy — f(y)), (3.3.1)

yeR

and its recession function fo, : R — [0, 00] by

foo(z) = lim M

t—o00 t

(3.3.2)

Remark 3.3.2. Note that fo and f* are convex. If f is symmetric, so are fo, and f*. Moreover, f, is
positively homogeneous.

For the notion of solution that we are aiming at, we need the concept of a convex function of a measure,
which has been developed in [45].

Definition 3.3.3. Let v satisfy (3.2.7) as well as Assumptions 3.2.1 (A3), (A5’). Define the set
Dy = {v e C(0) : 4" (v) € L'(O)}

(0]



and let p € M(O). We then define the positive measure () € M(O) by

/OW(M):
Z_SUP{/OW?d/J_/Ow*(U)de3UGDw}

for n € C§(O),n > 0, and for general n € CJ(O) we set

Mm©@) (1) Meo o)
(3.3.3)

Mm©@) (1), Meo o) = m©@) W (1), 1V 0) o0y = M) (1), (=1) V O)co 0y
according to Theorem 1.1 in [45].
Remark 3.3.4. As argued in Lemma 1.1 in [45], one can write for p € M(O)

[ vt =16y = { [ oau= [ vrwassoen,).

Remark 3.3.5. Let p € M(O) with Lebesgue decomposition pu®+ p®, where u® has the density h € L' (O)
with respect to the Lebesgue measure. Then, by Theorem 1.1 in [45], we have

/O 7 () = /O (@) (h(z))dz + /@ 7 oo (1), (3.3.4)

where the recession function v, is defined as in (3.3.2). In particular, this formulation shows the useful
fact that

P(p) = () +p(p). (3.3.5)

Our next aim is to prove the lower-semicontinuity of the energy functional defined in Definition 3.2.2 and
Definition 3.3.3. First, we show that the Radon measure ¢ (u) constructed in Definition 3.3.3 controls
the norm of its original measure p in the following way.

Lemma 3.3.6. Let v satisfy (3.2.7) as well as Assumptions 3.2.1 (A3), (A5’). Let p € M(O) and let
y > 0 such that ¥(y) > 0 as demanded in Assumption 3.2.1 (A5’). Then

YY)

[y = lelly =) O]

Proof. For € M(O), denote by u = p®+ p® the Lebesgue decomposition of p with respect to Lebesgue

measure, and let h = % be the Radon-Nikodym derivative of u®. As ¥ (u®) is singular by Theorem

4.2 in [118], we can use the decomposition (3.3.4) to obtain

160 gy = /O (R dz + o (1) |y - (3.3.6)

We now estimate the summands separately. For the absolutely continuous part we obtain using Assump-
tion 3.2.1 (A5’)

[ v > )/\md b(y) 0] = “nunw b 10).

For the singular part, we note by Lemma 3.A.5 that for v € C2(O) being in Dy__ is equivalent to
—oo(1) < v < Woo(1), and for such v, % (v) = 0. Thus, we get with Corollary 3.A.4 with &k := ¥l)

Yy
[ oty = s ( Joaw-| w;<v>dx) > swp [ vdut =kl
o VEDy o (@] vecl(0) JO

—k<v<k
Thus, we can continue (3.3.6) by

o) gy > 22 s

e Ny +F N1y =9 (y) (O] = ey =4 (y) (O],

as required. O
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Proposition 3.3.7. In both settings of Definition 3.2.2, ¢ : H~1 — [0,00] is convex and lower-semi-
continuous.

Proof. In the superlinear case, i.e. Definition 3.2.2 (i) applies, convexity and lower-semicontinuity of ¢
are proved on p. 68 in [7]. In the sublinear case, i.e. Definition 3.2.2 (ii) applies, convexity becomes clear
by Remark 3.3.4. It remains to prove lower-semicontinuity in the sublinear case.

Step 1: As a preparatory step, we establish weak* lower-semicontinuity of the functional @ : M(O) —
[0, 00),

@(m) = YWl 7y
for which we have

Plmo)na-1 = ¢-
Consider p, — p weakly* for n — oco. We can assume that ¥ (u,) contains a subsequence which is
bounded in TV norm (otherwise there is nothing to show). Then we select a subsequence (fin, )ren
such that [|[¢(pn, )|lpy — Hminf, o [|¢(pn) ||y for B — oo, from which we can choose a nonrelabeled

subsequence (¥(tn, ))ken which converges weakly* to some v € M(O) (e.g. by Satz 6.5 in [1]). By
Lemma 2.1 in [45], we get that

Mm©@) W (1) Mooy < Mm©) (Vs Meg(o)

= khj{olo M(O) <1/)(:U’nk)> 77>C8(0)

IN

im0,y [llgco
for n € C2(0), n > 0. Now, using that ¢(p) is a positive measure for any p € M(O) by (3.3.3), we obtain

[o(wllry = sup a0y (W (1): Mes (o)
necy(0)
n€0,1]

li ne )
nesc%l()o) o) (W (knn)s Meg o)

IN

n€[0,1]

- . e

< e dm ([ )lipy = Hminf [ (un)lizy ,
n€[0,1]

as required.

Step 2: Assume now that (un)ney € H™ ', uw € H™Y, and u,, — u for n — oo. Being the only non-
trivial case, we can assume that (u,)nen contains a subsequence (which we call again (u,)) for which
(o(tn))nen is bounded. Thus, there are measures p,, € M(O) N H~! such that

up(n) = /(9 n du, for all n € CL(0).

By definition of ¢, ¢(u,) = ||¥(tn)|l7y» such that Lemma 3.3.6 implies that |/u,|;y is bounded.

Thus, there is ji € M(O) and an again nonrelabeled subsubsequence (i, )nen such that s, — ji. For
n € CHO) C C2(O) we have

/On dpp = nlgrrgo/(on dpn = T (1) = w(n) < [lull g [0l g2 0) -
so i € M(O)N H~! and u = fi. Using the weak* lower-semicontinuity of ¢ from Step 1, we get
o(u) = ¢(fr) < liminf @(p,) = iminf @(uy,). (3.3.7)
n—roo n—oo

As this argument works for any bounded subsequence of (up)nen, (3.3.7) is also true for the original
sequence (Up )neN- O

As one can see from the definition of the energy functional ¢ in the second part of Definition 3.2.2, it has
an explicit representation on H~1\ M(0O), where it is oo, and on L*(O) N H~!, where it is an integral.
However, whenever we evaluate ¢ for general measures in M(0O) N H~!, e.g. in the uniqueness part of
the proof of Theorem 3.2.6, we need an approximation reducing it to evaluations on L'(O) functions.
This will be made precise in the following theorem, the proof of which will take the rest of this section.
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Theorem 3.3.8. Assume that v satisfies (3.2.7) as well as Assumptions 3.2.1 (A3), (A5°). Let ¢ be
defined as in Definition 3.2.2 (ii) and u € M(O)NH~Y. Then there exists a sequence (un)nen C L2(O)
such that

forn — oo.

Corollary 3.3.9. Since convez functions on a real Hilbert space are lower-semicontinuous if and only if
they are weakly sequentially lower-semicontinuous (see e.g. Theorem 9.1 in [19]), Theorem 3.3.8 implies
that o is the lower-semicontinuous hull of |2y in H=', which means that

Y= sup{ B H™ = (0,00 } , (3.3.10)

B convex and lower-semicontinuous, f|r20) < ¢lr2(0)

where sup denotes the pointwise supremum.

We will approach Theorem 3.3.8 by giving an explicit construction for the sequence (uy)nen, inspired
by the construction in Lemma A6.7 in [1]. It will rely on applying the original functional to modified
functions, which is why we first introduce several modifications to functions on O.

We next introduce further notation and recall some concepts relying on the regularity of the boundary.

Notations 3.3.10. Since the domain O is bounded and smooth, its boundary is locally the graph of
a smooth function. More precisely, we recall from Section A6.2 in [1] that for each y € 9O there is a
neighbourhood U € R%, an orthonormal system e, ..., eq of R% r h € R with r > h > 0, and a smooth
bounded function g : R~! — R, such that with the notation

d
zq:=(x1,...,84-1), forz= Zwiei,
=1
we have _
U={zeR?:|zy4—y|<rand |z4—g(z.4)| <h},
and for z € U

zqg=g(xq) if and only if z € 00,
xq4)+h) ifandonlyifxe O, and
zq € (g9(z,q) —h,g(z,q4)) if and only if z ¢ O.

For technical reasons we set

~ h
U= {az eU:|zg—y| < g and |zq — g(z q)| < } (3.3.11)

2

The boundary 0O is covered by those open sets U belonging to all possible reference points y. As 90 is

compact, we can choose a finite subcovering (U7 )é‘:p and for each U7, we denote the elements belonging

to it by a superindex j, e. g. yj,efl,gj, hi,UJ. At last, we fix an open set U° with U9 C ©, such that
O C U, U’ and we set €j := 0.

Subordinate to the covering Us_oU7, let now ¢°, ..., ¢! be a partition of unity on O, i.e. 0 < ¢7 <1,{7 €
C(R%), supp(¢?) C UJ for all j =0,...,1, and

Z(jzl on O.

Jj=0

For n: O — R and u € M(O), we define 1y : R — R and piexy € M(R?) as the extended function
(resp. measure) by zero. Finally, we define for p € C°(R%) with

supp(p) € B1(0). [ pda =1, p(o) = pl2) (3.312)
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a Dirac sequence (ps)s>0 C C°(R?) of mollifiers by

ps(a) = 5—1(1/) (%) . (3.3.13)

For n € L2(RY), u € M(R?), we then define functions ps * 1, ps * p € C°(R?) by

ps () = /Rd ps(z —y)n(y)dy and  ps*p(x) = /Rd ps(z —y)du(y)-
For brevity, we write ps * 1 := ps * Nexs for n € L2(O).

The following construction allows to shift a function “away from the boundary”.

Definition 3.3.11. Let € > 0 and 1 : O — R. Then we define 7. : O — R by

l

Ne(x) =Y ¢ (@) next (2 — £€), (3.3.14)

=0
where we recall that eg is set to 0.

Remark 3.3.12. By this construction, we achieve that 7. = 0 on a w(e)-neighbourhood of 00 with

w(e) := min  dist(U?, ©0¢), min | min S E i >0 (3.3.15)
o Y S W 220" 4 4L ’ -

where L7 denotes the Lipschitz constant of ¢ defined in Notations 3.3.10.
Proof. The number w(e) is obviously strictly positive by the construction of the covering (U -7)220. To
show the support property, let j € {0,1,...,1} and U = U/ N ((U/ N O) + Eei). By definition,

Next (x—eez) = 0if z € U/\U!. By the definition of ¢/, we furthermore conclude that 7 () nexs (x—eeé) =
0 for = ¢ U?. Consequently,

l
Ne T — Zgj(x)next(x —cey)
=0

is supported on

l
Ue:=|JUZ,

§=0
such that it remains to show that dist(U., O¢) > w(e), or equivalently, that dist(UZ, O¢) > w(e) for all
jefo,... 1.

For j = 0, this is trivial by construction of U? = UY and w(e). For j = 1,...,l, using the coordinate
system (z7,, z))) we can rewrite

Ul ={z el 2> ¢ (a/y) +¢}.

Hence, we can compute for any z € UZ, i.e. z = (ac?d, gj(xfd) + &‘/) for some &’ € (e, h—;), and y € 90ONU?

2 2 2
|z —yl” =] "+ lg(x.a) +€ —9g(y.a)l
> ||zg —yal® + (€' = |g(z.a) — 9(y.a)])?,

Td—Yd

where [|-]| denotes the Euclidean norm both in R? and in R~!. Letting L’ be the Lipschitz constant of

g’, we can then argue that either |z 4 —y 4| > 55 or

- €
— < Lji. - =
9(2.a) = 9(ya)l < L 575 = 5,
such that dist(UZ, 00 N Ui ) is at least min {%, ﬁ} By similar arguments, we can obtain from the
construction of U7 in (3.3.11) (note that r/ > h? by construction) that
P (KWW
dlSt(Ug, (UJ) ) Z mln{4, 4_[/.7} 3
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such that we conclude

dist(U?, 00) = min{dist(UZ, 00 N U7), dist(UZ, 00 N (U7)°)}
> min{dist(U?, 00 N U7), dist(U?, (U7)°)}

J J
>min{E ek h}>w(s).

2' 203 4 4ALI
O
This allows to define the following approximating objects for u € M(O) N H~1.
Definition 3.3.13. Let ¢ >0 and 0 < § < wée). For u € H~1, we define for n € H(O)
us(n) = g-1(u, M) g1
) *H () (3.3.16)

and e g(n) = -1 (u, 05 % 0:) gy -

These functionals are in H~! by Lemma 3.3.14 and Lemma 3.3.15 below. For u € M(O), we define for
n€C(0)

e (1) = M) (U Me) s (o)

- (3.3.17)
and usyﬁ(n) = M(0O) <’LL, ps * 775>C8(O).

These functionals are in M(O) by Lemma 3.3.16 below. If u € M(O) N H~1, the uniqueness of the
linear continuation allows to conclude that

Ue,ue s EMNH™Y,  aswell as u. = @i and ue 5 = e 5.

Lemma 3.3.14. Let ¢ > 0 and n € Hi(O). Then the map HE(O) 3 n s n. € HY(O) is linear, and
||7IEHH3(O) <C ||77||H5(O) )

where C' only depends on the localizing functions (Cj)é-:o, the number of covering sets l, the Poincaré
constant of the domain O and the spatial dimension d.

Proof. The proof of the linearity claim is straightforward and therefore skipped. In order to prove
boundedness, let VI = U9 N O and U? := U7 N (U7 N O) + e€?)) as before. We first note

l l
71 gz3 0y = || D ¢l =YY (ST [ (3.3.18)
j=0 j=0

H5(0)

where we have written
7]; € Hl(Rd)’ Ug (l‘) = next(x - 86?1).

We now analyze the summands separately, where we make use of the fact that for all j € {1,...,1},
¢7 € C>*(U7) and ¢“n! is supported on V7. In the following, (0;)%, represent the weak partial derivatives
of first order. We then compute for i € {1,...,d}

||5i(<j"g)”m(0) = Hai(éjng)nm(vn < ||(5i<j)77£||m(vj) + ||<j5iﬂg||L2(v-7‘)

< Cltll o + ([

< Cllllso + @~ sei;)fdx)%

< Clnll 2oy + 110l L2 (o) -

2 3
i (Next (. — ee{i))‘ dx)
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This yields

. d . 2
1672 s 0y = 2 10D 20y < D (C Ml + 100020 )
=1

i=1
d
2 2 2
< Clinllig oy + 22 101120y < C Il o)
i=1

where C' may depend on d, O (through the Poincare constant) and (7. Thus, we can continue (3.3.18)
by

1
17l 130y < DN oy < L+ DC Il 0y
§=0
as required. O

w(e)
2
and 0 < § < wgs), so that in this case we can restrict ps * 7. to O to get a C}(O) function. By a slight

abuse of notation, we then write

(ps %10 = ps + 1. € CL(0) € HY(O) N CYO). (3.3.19)

Concerning the mollification step, we note that by Remark 3.3.12; ps * n:(x) = 0 if dist(z, 00) <

Also for this step, we have to ensure linearity, which is clear, and an estimate on the HZ (O) norm, which
is done in the following lemma.

Lemma 3.3.15. Lete >0 and 0 < ¢ < @ Then the map HE(O) 3 1+ n.s € HE(O) is linear, and

105 % el 3 0) < Clllly oy for all € HY(O),

where C' is the constant from Lemma 3.3.14.

Proof. The proof of linearity is straightforward. In order to show boundedness, for any g € L?(O) such
that ps x g = 0 on O° we can compute

los * gl 720y :/Rd (/Rd Ps(T = Y)gext (y) dy>2dw
< [ [ osto =) (e 0))? ayae
= [ [ oot = e (g )

2 2
= ||gext||L2(]Rd) = H9HL2(0)7

(3.3.20)

where in the second step we could apply Jensen’s inequality since ps(xz — y) dy is a probability measure
for each » € R%. By Remark 3.3.12 for all i € {1,...,d}, ps* (9;n-) vanishes outside of O if 0 < § < @
Hence ¢ in (3.3.20) can be replaced by each partial derivative 9;n. which yields

d d
2 2 2
o5 * 1l z13 0) = D 19:p5 %0720y = D_ 15 * Bi(ne) 720

i=1 i=1
d
2 2 2
<D 10mellz20y = el 0y < C Inllzzs o) »
i=1

where the second equality can be found e. g. in Section 2.23 in [1] and the last inequality is the statement
of Lemma 3.3.14. O

Lemma 3.3.16. Letc >0,0<d < wés) and n € C2(O). Then, the map

CS(O) SN (Ne, ps xne) € (CS(O))Q

is linear. Furthermore, we have
196 % Melloe < lIMell o < M1l 5 (3.3.21)

where ||-|| ., denotes the supremum norm.
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Proof. The proof of the linearity claim is straightforward. In order to show boundedness, we first note

that for 0 < 6 < 25), ps *me € C2(O) by construction and Remark 3.3.12. To obtain (3.3.21), we

estimate for arbitrary x € O

(2 \<ZC1 ZCJ )17l oo = M17lloe -

which yields the second relation. The first one can be seen by

s sl < [ psto =) Il o = el

which concludes the proof. [

next €T — Eed

We next analyze how ¢ as given in Definition 3.2.2 (ii) acts on the approximating measures from Definition
3.3.13. First, we state that if u is absolutely continuous with respect to the Lebesgue measure, so is u.,
which we show by giving its density.

Lemma 3.3.17. Let e >0, h € L'(0) and p:= hdz € M(O). Then u. has the density

1
O3z Z Iz + seﬂ)hext(x + seé)
3=0

with respect to the Lebesgue measure.

Proof. For n € C2(0), we compute

1
/077 dpee =/ ZCJ ) Next (T — sed) w(dx)

Jj=
l

— [ X @l = o)) | hes(o) o

Re \ 550

!
= Z /Rd ¢ (x+ g€l ) Next () hext (x + £€))) da
j=0

1
= / n(z) Z Oz + 5e§)hext (x+ seé) dzx,
16 =

as required. The switching of integration domains is possible as the integrands are supported on O by
Remark 3.3.12 or by assumption, respectively. O

A more direct construction of p. 5 is given by the following lemma.
Lemma 3.3.18. Lete >0,0<46 <= E) and p € M(O). Then, the measure
fie,s = ((ps * pext)|o dz), € M(O) (3.3.22)

coincides with e s.
Proof. We apply fic 5 to n € C2(O) and obtain

/ ndfie,s =
O

n d((p5 * Mext)|(9 dx)e

I
S~

Ne (s * frext)| o da

(na)ext (p6 * /f"ext) dz

d

—

ps * (ne)ext d/lext

d

ps * e dp,

[l
S
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where for the last step, we used Remark 3.3.12 to extend the integration domain. We conclude by
noticing that the last term is precisely the definition of y((o){fie,s, 77>c<? ) O

In the rest of this section, we will argue that the sequence

(. 400) e

is an approximation of g € M(O)N H~! in the sense of Theorem 3.3.8. First we address the regularity
)

£

of fuc.5, where & > 0 and 0 < § < 22

Lemma 3.3.19. Lete >0,0<6 < @ and p € M(O). Then, the measure . s has a bounded density
with respect to Lebesgue measure.

Proof. The fact that p. s has a density with respect to Lebesgue measure follows from its characterization
in Lemma 3.3.18 and Lemma 3.3.17. This density is bounded in space since

l

D @+ eed)(ps # prexe) (z +e€h)| < (1+1) sup |os (@)1l -
§j=0 [S

O

The first part of the following proposition allows to deduce property (3.3.8), while the second part is
needed for the further proof of (3.3.9).

Proposition 3.3.20. Let p be as in (3.3.13), and for each e > 0, let 0 < d, < w(e)

2
1. Forn € H}(O), we have
ps. ¥n. —n  fore\, 0 in Hi(O). (3.3.23)
2. Forn € C2(0), we have
ps. *ne —n  for e\, 0 in C2(O). (3.3.24)
Proof. Throughout this proof, we will write ¢ instead of 6., always assuming that 0 < § < wg‘f).
Proof of part 1: Tt is enough to show that for all ¢ € {1,...,d}
[0:(ps *ne) — Ol 120y — O for e = 0. (3.3.25)
By the density of C5°(O) in H}(O), for any 3 > 0 we can choose ¢ € C§°(O) such that
s
max - N0ip — 0 } < — 3.3.26
{Ie = llo) 103 = dinlizio } < 555 (3:3.26)

where

C:= max{ max (sup|8,§j|),1}-
7=1,...,0 Rd

AS Pext, 7 € CL(O) for each j € {1,...,1}, we can choose g9 > 0 small enough, such that for all x € R?
and y, z € Be, ()
B

|0:¢7 () ext (2) — 0 () et (2)] € ————— (3.3.27)
6(14+1)]0]2
and 8
1 (0)Brpent (2) — O (@) i ()] < —— D (3.3.28)
6(l+1)|0]2

We approach (3.3.25) by splitting the term under consideration into the more convenient pieces
[10i(ps * ne) = Oinill 20y = |1Ps * Oine — Oiext || 12 (ma)
= ||P6 * 82(775 - QOE) + pPs * aﬂps - ai‘pext + ai‘,oext - aineXtHL2(Rd)
< llps * 0i(me — )l p2ay + 11ps * Oipe — Oitbextll L2 (ray + 105 Pext — Ditextll p2(ra)
= (1) + (IT) 4 (I11).
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We estimate the summands separately. For the first one we get with the convolution estimate (e.g.
Section 2.13 in [1])

(D

IN

10 (1e — @)l p2(ga)

= Z next - 56{1) - @ext(' - 663))]

L2(Rd)

j ey — - — g€’
par () (next( €€d) @ext( Eed))‘ L2(Rd) (3329)

3¢ (0t — ) — O — )|
§=0

L2(R4)

l
S Z (SU(;P ’&C” ||next - (pext||L2(Rd) + ||8inext - a’i@ext”L?(Rd)) S
R

=0

B
3’

where we used (3.3.26) in the last step. For the second term, we recall that (¢7)}_, is a partition of unity
on the support of ¢. Thus, we can compute

< i Hp5 % 0 (Cj@cxt(’ - 66&)) — 9 (¢7 Pext)
§=0

L2(R%)

l
= Z Hp5 * (aicj(pext(' - Eeg) + Cjai(pext<' - Eei)) - aiCjQOext - Cjai()oext

L2(R4
pard (R?)

l
<> Hpa # (07 pext (- — £€})) — 0! P

7=0

L2(R4)

L2 (R4)

1
+ Z Hp5 * C 81<Pext( 56?1)) - Cjai@ext
Jj=
l l
jH2_(V
j= 0 7=0

(IV); and (V); are treated analogously, so we only show the estimate for (V),, where we choose ¢ < %
with eg as for (3.3.27). Noting that ps integrates to 1 for any 6 > 0 and using Jensen’s inequality in the
second step, we obtain

vy = [

RA d
. . . 2
<[] e =) |00ty — c6l) — g (a)] (3.3.30)
R J Bs(z)

2
dx

[ st = 0) (0 0)0p0ss (v~ 26)) — O (0)0hp0ss(0)) dy
R

As O;pext 18 supported on O and, for the analogous step for (IV), S0 is pext, We can argue as in the proof
of Remark 3.3.12 to see that the integrand of the outer integral is supported on O. Thus, we can restrict
the integration domain to obtain

@330 = [ [ oute =) [0@ealy —eh) ~ gt dye

%wf;m/@w‘y)dydm: (6<zﬁ+1>>2'

While we have used (3.3.28) in the second step, the estimate for (IV); uses (3.3.27) instead and gets the

same result. We conclude l
=y ((IV)j + (V)j) < 5 (3.3.31)
=0 3
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Finally the estimate

|

(I11) < (3.3.32)

w W

is obvious by property (3.3.26). Collecting (3.3.29), (3.3.31), and (3.3.32), we obtain

10i(ps * ne — 77)||L2((9) <p

only by choosing & small enough and adapting 0 < ¢ < wge)’ which proves (3.3.23).

Proof of part 2: Since 7 is now assumed to be continuous and to have compact support, it is uniformly
continuous. For arbitrary 8 > 0, we can thus fix €y > 0 such that for all z,y € R?¢

o 6
|z —y| <eo implies  [Next(®) — Next (y)| < T

For ¢ < %50, we use § < @ < e by (3.3.15) to calculate for x € O

l

195+ () — ()] = /B o) | oWy —eeh) —nta) | dy

=0

Tlext (y - 66&) — Text (Z‘) dy

MN

<.
(=)

< /BJ(I) ps(r —y)
B

S/ ps(x —y) Y +——dy =0,
Bs(z) = l+1

o

where for the second step we observe that for y € Bs(x), we have
‘(y—eeil)—sc‘ <d+e<2<eg.
This proves (3.3.24). O

We now turn to prove Property (3.3.9). Recall the definition of a convex function of a measure from
Definition 3.3.3. We need some more lemmas on measures obtained by this technique, the first of which
can be found in Equation (2.11) in [45].

Lemma 3.3.21. Let 1 satisfy (3.2.7) as well as Assumptions 3.2.1 (A3),(A5’). Let up € M(R?) and let
(ps)e>0 be a family of mollifying kernels as specified in (3.3.12) and (3.3.13). Then

/ Y(ps * p)de < / P(p)  for all 6 > 0. (3.3.33)
R Rd

Remark 3.3.22. Given the assumptions on 1, the theory of Definition 3.3.3 indeed also applies to finite
measures on R? (cf. p.202 in [118]).

Lemma 3.3.23. Let ¢ satisfy (3.2.7) as well as conditions Assumptions 3.2.1 (A8),(A5’). For u €
M(O) we have

[ vt = [ w60 (3:3.34)

Proof. We define
i o * . 1 * 1
Dl.{/ovdu /Ow (v)dx :v e L (u), ¥ (’U)EL(O)}
and

Dy i {/du - [ e ve o) v € Llom},

which allows us to write
/ Y(p) =supD;  and / Y (pext) = sup Dy.
o R4
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We note that for v satisfying the conditions of D1, veyt satisfies the conditions of Dy, while the involved
integrals agree due to the definition of eyt and *(0) = 0. This yields “>”.

Conversely, for v satisfying the conditions of Dy we can define © = v|p. ¥ satisfies the conditions of D;.

Furthermore, we have
/ odp = / vdptexy and
o Rd

/ P*(0)dx < / Y*(v)dx due to i* > 0.
(@] R4

Thus, we have found an element in D; being larger than or equal to

/ v dMext - / ¢* (U) dxa
Rd Rd

which yields “<”, completing the proof. O

The key tool to prove the approximation property (3.3.9) is the following proposition.

Proposition 3.3.24. Lete > 0, 0 < § < wgs) and p € M(O). Let ¢ satisfy (3.2.7) as well as
Assumptions 3.2.1 (A3),(A5°). Then,

[ e o)y < N9l - (3.3.35)

Proof. Recall Notations 3.3.10 and let V7 = U/NO. Let (£4)as0 C C2(R?) be a sequence of non-negative
cut-off functions compactly supported in O, which converge to 1 pointwise in O for a — 0, and each of
which is monotonically increasing on each V7 in €/ direction.

Let h € L'(O) and p = hdz. In the following argument, we will need &,(z) > &, (z — ee))) for z € V7,
where z — e/, is not a priori in O. However, since &, = 0 outside of O, it is clear that the statement is

valid even if z —ee’, ¢ O. By the convexity of 9, the construction of (Cj)é»:o and Lemma 3.3.17, we then
estimate

l
[ et = [ &a@rv | X0 +eehonta+ec)) | da

j=0

l
< [ 6@ 0o+ eebllon(o + <ch)) do
o =0
!

= | 6@ e+ eqblhonle +eey)) da

J=0

l
= /R . Y (hext (7)) Zé‘a(az —eed)¢I (z)da. (3.3.36)
j=0

We note that Zé’:o ol — seé)(j(:c) is supported on O by Remark 3.3.12. Furthermore, by the con-
struction of &, we have

fo(x —€}) < €al(x)

for all z € V7, so this holds especially for # € O for which ¢/(z) > 0. Thus, we can continue
l . .
(3.3.36) = Z/ alz — ee) ()Y (h(x)) dz
j=0"0
l
< / S ¢ (@)eal@)ih(@)) do (3:3.37)
05
— [ Ga@ine) do = [ cavip)
o o
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For a positive Radon measure u, we have pu(O) = sup{u(K) : K C O compact}. Since any such K is
included in
K, = {x € O : dist(z,0° > a}

for a small enough, we can as well write u(O) = lim,—0 (K,). Then, noting that &, > 1k, , we can
argue by definition of the Radon measure of compact sets that

o) > /O fadp > p(Ko) =2 u(0),

thus p(O) = lima 0 [ Eadp.
Hence, we conclude by (3.3.37) for u = hdz, h € L*(0O), that

ot = 1im [ ovte) < tim [ vt = [ i (3.3.3%)

Using (3.3.38), Lemma 3.3.21 and Lemma 3.3.23, we then obtain for 0 < ¢ < @

/ Bles) = / B(((ps * troxe) o dz).)
(@) (@)
s/ow«pg*uexmo)dw

= /]Rd ¢(P§ *Mext)lo dx

< [ bos o) do < [ o) = [ 0,
Rd Rd o
which finishes the proof. O

Corollary 3.3.25. Together with Remark 3.3.4, Proposition 3.3.24 immediately implies

limsup/oz/J(ug,as)S-/O(/J(N)a

eNO0

where pp € M(O) and 0 < §. < # for each € > 0.

Proof of Theorem 3.3.8. For u as in Theorem 3.3.8, we show that the sequence

(Un)nen := (U%,%w(%))new
where w was defined in Remark 3.3.12, meets all requirements.

By construction, u,, € M(O)N H~! for all n € N, and by Lemma 3.3.19, the density of u, is bounded
and thus in L?(0). Property (3.3.8) is proved in the first part of Proposition 3.3.20. For Property
(3.3.9), note that Corollary 3.3.25 especially shows that (¢(un))nen is uniformly bounded in the TV
norm, which means that it contains a subsequence that converges weakly™ to 1(u) by Proposition 3.3.20,
Corollary 3.3.25 and Lemma 2.1 in [45]. Since this argument can be carried out for any subsequence, we
get weak™® convergence for the whole sequence and, also by Lemma 2.1 in [45],

Hw (u%)%w(%))HT‘/ = /Oz/) (u%éw(%)) — /Ozl)(u) =)y asn— oo

This yields (3.3.9) and thereby concludes the proof. O

3.4 Proof of the main result

Throughout this section, we work under Assumptions 3.2.1.

We first solve a modified SPDE by the variational approach, which will yield e-approximate solutions.
Moreover, we show improved regularity for those approximations, which is used later to prove their
convergence to a limit in L2(Q;C([0,T]); H~1)) for e — 0.
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We consider the SPDE
dX; = eAX[dt + A¢®(X[)dt + B(t, X7)dWs,

3.4.1
XS = Xy, ( )

where we use the notation for the Yosida approximation of Appendix 3.D and assume zo € L?(£2, Fo; L?).
Now and in the following we omit the domain O when using Lebesgue and Sobolev spaces as well as
spaces of continuous or continuously differentiable functions, as introduced in Section 3.1.2.

Lemma 3.4.1. For all T > 0, Problem (3.4.1) gives rise to a solution in sense of Definition 3.B.1 with
respect to the Gelfand triple V := L? — H~! — (L?) =V".

Proof. We prove that (3.4.1) fits into the framework of Appendix 3.B with the operator
A(u) = A(eu + ¢ (u))  for u € L2

In [112, Example 4.1.11], it is shown that an operator A of the form u — A(¥(u)) satisfies the four
properties of Appendix 3.B with respect to the Gelfand triple LP — H~! < (LP)', if the following
conditions are satisfied.

(P1) W is continuous.

(¥2) For all s,t € R we have
(t = 5)(P(t) = ¥(s)) > 0.

(¥3) There exist p € [2,00),a € (0,00),c € [0,00) such that for all s € R we have
s¥(s) >als|’ —c.
(¥4) There exist c3,cq4 € (0,00) such that for all s € R
U(s) < eq+eslsl”,
where p is as in (¥3).
We briefly check (1) — (¥4) for ¥ := eIdg + ¢°. The first condition is satisfied by Lemma 3.D.2, the

second one by the maximal monotonicity of ¢°, together with [7, Corollary 2.1]. Using ¢°(0) = 0 and
again the monotonicity of ¢°, we obtain s¢®(s) > 0 and thereby

sU(s) > seldg(s) = |s|?.

Thus, (V3) is satisfied for p = 2,a = ¢ and ¢ = 0. (¥4) is then clear by Lemma 3.D.2. Thus, Theorem
3.B.2 is applicable as required. O

The following lemma provides an important estimate on the regularity of these approximate solutions
and corresponds to [74, Lemma B.1]:

Lemma 3.4.2. Let ¢ > 0, 29 € L*(Q, Fo; L?) and T > 0. Then for the solution (X§)icpo,r) to (3.4.1)
we have

T
E sup | X{[3+¢E [ 1X:|dr < CE ol +1)
t€[0,T] 0

with a constant C > 0 independent of €.

Proof. Let (e;)ien C Cg be a sequence of smooth eigenvectors to —A, i.e. —Ae; = \;e; for some
(Mi)ien C (0,00), such that (e;)ien is an orthonormal basis in H~!. Such a sequence can be obtained by
first choosing an L2-orthonormal basis of (—A)-eigenvectors (&;);en C C2 C L2, where

—Aé; = \;é; for some \; > 0. (3.4.2)

Then, setting
ei:\/)\iéi fori e N
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keeps (3.4.2) true for &; replaced by e; and makes (e;);en an orthonormal basis in H ! as required. The
latter can be seen by computing for 7,j € N

- VAN
(eisej) o = VAN (—AT1E,85),, = Tj (€is€j) 2 = bij-

We further let P" : H—! — H,, := span{ey,...,e,} be the H~1-orthogonal projection onto the span of
the first n eigenvectors, i. e.

n
E y7el -1 €4.

i=1

Recall that the unique variational solution X¢ to (3.4.1) is constructed in [112, Section 4.2] as a (weak)
limit in L2([0,7] x ©; L?) of the solutions to the Galerkin approximation

dXI' = eP"AXPdt+ P"A¢*(X)dt + P"B(t, XI)dW
Xg)l ano,

in H,, where for simplicity we omit the e-dependence of X", and for an orthonormal basis (g;);en of U
(as defined in Assumption 3.2.1 (A1)) we let

Wit = Z (T W), 9i) s 9i

=1

We first note that for € H,, we have Az € H,, C L? and thus P,(—Ax) = —Axz. Using X € H, for
all t € [0,T], we have

(X7, P(=AXT)) = X" Gy
We note by Lemma 3.D.3 and (3.2.5) that
67 (XM* < O+ (X)),

so ¢°(X™) € L? since X" € H, C L% Thus, ¢°(X") € Hg by [126, Theorem 2.1.11], and we can
compute

(X7, P"(Ag™(X™))) 12

< Z (A (X™), €:) - 1ez>
i=1 L2
<A¢€(X“>, D (X" ) e ei>
H-1

=1

<A¢E(X")v > (=AX"ei) s €i>
H-1

=1
= (A¢°(X"), —AX")
= <A¢6(Xn)aXn>H*1><H§ :

Again by [126, Theorem 2.1.11], we obtain for all r € [0, T
(DG (X)), Xy = — (VX VO (X)) 2 = = (6°) (X2) | X730 <0,

where we used that (¢°) (X?) > 0 almost everywhere by the monotonicity of ¢°. Along with the
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finite-dimensional Ito formula, this can be used to estimate
2 2 !
e FHUXT L = 1P @ollLe + 2/ e FT(XT ePM(AX]) + P (A¢ (X)) 2 dr
0
t
+2 / e KT(XT PPB(r, X)) AW ;.
0

t t
—Kr n ny (12 —Kr n2
+ / K PP B, X, gy A — K / KT X712, dr

IN

t
1Pzl =2 [ e X7y ar (3.4.3)
t
+2 / e KX PP B(r, X)) AW .
0

t t
—Kr n ny 2 —Kr nn2
A LT O RS A A A
0 0

Using lemma 3.E.1, the Burkholder-Davis-Gundy inequality (see e.g. [112, Appendix D]) and (3.2.3), we
get for the stochastic integral term in (3.4.3)

t
E sup / (e X, e ¥ P B X AW )
te[0,T] L2
%
< 3E< —*X” e—%P"B(r,X:L)dWﬁ> >
2/
1
2 2
<3E ( H 5 P'B(r, X”) dr>
L2 Ly(U,L?)
1
Kr 2 :
<3E e 2 B(r,X7") dr
L2 L(U,L?)
1 (3.4.4)
-K 2 3 r Kr 2 :
<3E| sup (e K |x7 ) / HG*T’B r, X7
re[opT] IX7 e 0 (. X7) L2(U,L?)
1 —Kr n| 2 6 g —Kr ny |12
<3E|-— sup (e 1 X ||L2> + = e | B(r, X2, p2)dr
12 co,1) 2 Jo ’
1 —Kr n||2 g —Kr n|2
<-E sup (e | X272 ) +9E e O+ || X[ 72) dr
4 refo,1) 0
1 _Kr 2 T —Kr n|2 ~
=1 sup (e X7, +90]E/ KT X712, dr + C
4 re(0,T] 0

We can now estimate from (3.4.3) and the previous calculation that

T T
B sup (e |X23) + KE [ ek xradr e [ ey ar
ref0,7] 0 0 0
t

t
<3E sup <€_KTX:-Z§2 +KIE/ e KT xm3, dr+25/
0 0

R Xy o
t€[0,77]

1 T ~
§3<E||170||2L2+4E sup (77X +CE | e dr+c>7
re|0,

where we absorbed the second-to-last term in (3.4.3) into the terms with the constants C' and C'. Thus,
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we get
T
B sup (e |X2) +e [ e X ar
rel0,T) 0 0

T
< 4B [0} +4(C KB [ e X3 dr+ C.
0
and by choosing K large enough and multiplying by e®”, which we absorb in the constant, we obtain

T
E sup XI5 +<E [ XI5 dr < C(E faols + 1),
re(0,7T) 0 0

Thus, (X™),en is bounded in L2(Q; L>°([0,T); L?)) and in L?(Q x [0,7]; H}). The latter is a Hilbert
space, thus we can extract a weakly converging subsequence whose limit can be identified with the
unique weak L?(Q x [0,T]; L?) limit X¢. Furthermore, we can interpret the former as the dual space of
L2(; LY([0,T); L?)) which is separable. Thus, we can extract a weak* converging subsequence whose
limit can again be identified with X¢. By weak (respectively weak*) lower-semicontinuity of the norms,
we can thus pass to the limit n — oo to obtain the required inequality. O

Proof of Theorem 3.2.6. The proof will be carried out in three steps. We first construct a solution
candidate as a limit of solutions to (3.4.1). Then we show that this limit indeed is an SVI solution and
we conclude by showing uniqueness, which relies on the same construction which was already used to
show the existence of a solution.

Step 1: We begin by showing that the solutions (X¢),., to (3.4.1) for ¢ — 0 form a Cauchy sequence
in L2(Q;C([0,T); H™1)). To this end, we first consider two of those solutions X, X°2 with respective
initial condition z}, 2% € L*(Q, Fo; L?). By subsequently applying the Ito formula for the squared norm
in Hilbert spaces (see e.g. [112, Theorem 4.2.5]) and the finite-dimensional Ito formula (see e.g. [114,
IV .§3]), we have for K > 0

RN = X7 s =l — a3

t
+ 2/ e KT (g1 AXEY — egAXE2 X5 — XE2) o dr
0

t
b2 [ AT (X - AN, XE - X dr
0
(3.4.5)

t
" 2/ e KT (XE — X2, B(r, XE) — B(r, X2)dW, ) ;s
0
t
—nr 1 2 2
+ [ B0 X5 = B X ey
t
S e P
0
We note that
(E1AX — e AX2 X7 — X722) o = —/o(ale.l — e X2 (Xt — X;2)de
< Cer+22) (IX2 17 + X217
and, using Corollary 3.D.9 for the second step,
(A7 (X) — Ag™ (X22), X3t — X1 =
—— [ @) - o) (X7 - X2 da
O

< Cler+ea) (141X + X203
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dt ® dP-almost everywhere. Using this and the Lipschitz property (3.2.2) of B, we continue (3.4.5) by

— 5 £5 112 2
e Kt 1 XE" — Xt2||H—1 < Hxé - x%HHq
t

+Cler+en) [ e (14 IXE I + X205 ar
t

+ 2/ e KT (Xe — X2 B(r,X5') — B(r, X22)dW,) - dr
0

K 2

v [ R - XE i ar

0

¢
- K/ e K| xa — X223, dr.
0
With (3.2.2), Lemma 3.4.2 and, as in (3.4.4), the Burkholder-Davis-Gundy inequality, we obtain

E sup (e_Kt (| XF — X?Hé,l) < CE ||z — a:%”il,l (3.4.6)
te[0,T)

+Cler +e2) (B lad][ 7 + B[] 7 + 1)

for K large enough, where we use the assumption that z},z3 € L2. If we assume that 2} = 2% =: o,
(3.4.6) implies

B swp (7 IXF = XE ) < O+ ) ool + 1),
te[0,T

and thus, by completeness there exists a process X € L?(Q;C([0,T]; H~')) satisfying

E sup¢o,7) | XE — Xt||§.171 —0 fore—0
Xo = Xp.

In particular, we have for each t € [0,T] that X; — X; for ¢ — 0 in L?*(Q; H~1). Since X} is Fi-
measurable by construction (see Theorem 3.B.2), so is X;, which makes X an adapted process. If the
initial condition is indeed in L?, this will be the candidate for an SVI solution.

It remains to construct a solution candidate if the initial state is not in L? but a general H ! functional.
To this end, we first notice that for two different initial conditions z},z3 € L?*(Q,Fo; L?), we can
construct the limit of the approximate solutions in L?(Q;C([0,T]; H~1)) as before, call them X! and X2,
respectively, and take the limit 1,2 — 0 in (3.4.6) to obtain

E sup (e X} - X?|[3-,) < 2E |2} - o}
te[0,T]

2
[y (3.4.7)

Let now zg € L*(Q, Fo; H™!) and select a sequence (z3)n,en C L?(Q2, Fo; L?) such that 28 — zq in
L2(Q; H™Y) for n — oo. Let (X°™).~0nen be the unique variational solutions to (3.4.1) with respective
initial conditions (z¢)nen, for which Lemma 3.4.2 applies. We first construct the sequence (X™),¢cn as
the unique limits in L2?(€;C([0,T]; H™!)) obtained as in the argument above, and notice that it is a
Cauchy sequence by (3.4.7). Thus, we obtain another limit X € L?(Q;C([0,T]; H~')) which we identify
as a solution to (3.1.1) in the sense of Definition 3.2.4 in the following step.

Step 2: We show that the limit process satisfies the properties of Definition 3.2.4. Let ¢ > 0, zg €
L2(Q, Fo; H™Y) and (2])nen C L%(Q, Fo; L?) such that z, — z € L*(Q;H™ ') for n — oo. Let
(X®™)es>0.nen be the solutions to (3.4.1) with initial values zfj. For part (i) of Definition 3.2.4, we
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apply Ito’s formula as in (3.4.5) to obtain for ¢ € [0, 7]
e MXT " -1 = lloll 1 + 2/; e T (eAXTT, X7 oy dr
=7 R (A (XE), X2 1 dr
+ 2/Ot e KT (Xem B(r, X2™)dW,.) o dr (3.4.8)

t
—Kr ny (12
4 / BB XE) 2, o, dr
0
t
K [ an
0

Note that we have
x

With the notation of Appendix 3.D and setting

€ d c Lm+1
P (v) = Jo¥*(w)dz, v 7 (3.4.9)
400, otherwise,

(EAX™", X0 o = —e | X2 2 < 0.

forve H=Y m € (0,1] as in Assumption 3.2.1 (A5) in the superlinear case, i.e. if (3.2.6) is satisfied, and
m = 0 in the sublinear case, i.e. if (3.2.7) is satisfied. We can use ¢° = 9%, the fact that ¢*(X=") € H}
dt ® P-almost everywhere by Lemma 3.4.2 and Lemma 3.D.2; and the chain rule for Sobolev functions
(see e.g. [126, Theorem 2.1.11}), to obtain

(Ag™(X77"), X7 o = (AT (X2"),0 = X2™) gy

< @%(0) = o7 (X7") = =" (X707,

Furthermore, we can use (3.2.2) and (3.2.4) to obtain

(3.4.10)

ny (12 n 2 2
1Bt XN, m-1) <2 (||B(t»X€7 ) = B, 0)|7,w,m-1) + ”B(t’O)HLQ(U,H*l))
<O+ | X5"50).

Thus, (3.4.8) implies

t

B (e IXE " ) <l — 28 [ e rpr (X ar

t t
+ (C - K)]E/ e KT xXsm 3, dr +/ Ce E7rds.
0 0
Choosing K large enough, we get

t
E (e K XE" 51 ) SElafls + C - 267 [ o (X ar (3.4.11)
0

and thus, by choosing t = T" and multiplying with %eK T
T ~
]E/ (XM dr < C(L+E 223 -) < € < oo, (3.4.12)
0

for some C,C' > 0. Note that C can be chosen independent of € and n due to the convergence of (8)nen
to zo. By Assumption 3.2.1 (A4) we can use Corollary 3.D.7 to obtain for v € L?

10°(0) — o(v)] < / e (0) — $(v)] da
O
g/ Ce(1 +v2) da (3.4.13)
O

= Ce(1+ o]22).
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Since X" € L? dt ® P-almost everywhere by Lemma 3.4.2, this leads to

T T T
E / S5(XE)dr > E / p(XEM) dr — CeE / 14 [ Xom2, dr. (3.4.14)
0 0 0

With these statements about fixed values of €, we can now consider the limit ¢ — 0. Taking into
account that ¢ is convex and lower-semicontinuous as shown in Section 3.3 and that X" — X™ in
L2(Q;C([0,T); HY)) and thus in L2(2 x [0, T]; H~1), we can use [19, Proposition 16.50] and (3.4.14) to
obtain

T T

E/ Lp(XT")drglimi(r)lfJE/ (X dr
0 e 0

- - (3.4.15)

< lim inf (E/ O (XE™)dr + CEIE/ 1T+ X2m)2, dr) .
e—0 0 0

Since, by Lemma 3.4.2, the last term converges to 0 for ¢ — 0 and n € N fixed, we deduce that

T T
E/ e(X)dr <lim infE/ O (X)) dr. (3.4.16)
0 e—0 0

Thus, taking liminf. .o in (3.4.12) and then liminf,_, , using lower-semicontinuity of ¢ as in (3.4.15),
we obtain

T
E / P(X,)dr < C(1+ [lz0]3) < oo,
0

as required.

For the variational inequality part, let G, Z,t be as in Definition 3.2.4 (ii). Ito’s formula (e.g. [112,
Theorem 4.2.5]) then implies for all ¢ € [0, T

E||X;™ = Zllz-1 = E||2f — Zo|3-s

t
* ZE/ (EAXE™ 4 AG*(XP™) = Gy, X3 = Z,) s dr
0

t
n 2
+B [ 1B XE") = B 2]
Analogous to (3.4.10), we have
(AQS(X7™), Xo™ — Ze) g + 5 (X7) < 9°(Zy) (3.4.17)

dt ® P-almost everywhere, where we recall that both X" and Z are in L? dt ® P-almost everywhere.
Moreover, using the weighted Young inequality,

(EAXD™ X0 = Zn) yr S e [AXT g IX7" = Zell s

1 4 1 2 (3.4.18)
< St IAXE G + 5e T IXE" = Zell
dt ® P-almost everywhere. Hence, by (3.2.2), (3.4.17) and (3.4.18),
¢
EIX;" = Zillys + 2B | o* (X dr
0
¢
<Elz; — Z0||§1,1 + 2IE/ 0 (Z)dr (3.4.19)
0
t ¢
- ZIE/ (Gry XM — Z,) s dr + O]E/ IXE™ = Z, % dr
0 0
¢ ]. 4 2 ]_ 2 2
2 [ SebIaXEn s+ et IXET - 2o ar
0
As for (3.4.15), we have
¢ ¢
IE/ (X)) dr < liminfE/ o (X™) dr. (3.4.20)
0 e—0 0
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We notice that by Z € L? dt ® P-almost everywhere, we have ¢°(Z,) < ¢(Z,) due to Corollary 3.D.5.
Moreover, any other term in (3.4.19) converges because X=™ — X™ in L2(;C([0,T]; H™')), the require-
ment of G belonging to L?(Q x [0,T]; H~!) and Lemma 3.4.2. Thus, we can take liminf. o in (3.4.19)
to obtain

t t
1 1
E/ (XM dr < — 51E | X3 — Zel| -1 + 5]E i — Zoll %1 + ]E/ w(Z.)dr
0 0

t 1 t
—E/ (G X = Z,) s dr+§CE/ IX" = Z, |13, dr.
0 0

Now taking liminf,, ., using the lower-semicontinuity of ¢ and convergence of all the other terms,
yields (3.2.12), as required.

Step 3: It remains to show that the solution constructed in the previous step is unique. To this end, let
zo,yo € L2(Q, Fo; H™Y), (Y8 )nen C L2(Q, Fo; L?) satisfying y§ — yo in L2(Q; H 1) for n — oco. Let X
be an arbitrary SVI solution to (3.1.1) with initial condition z¢ and let (Y*™).>0.nen be the solutions
to (3.4.1) with respective initial conditions (y{)nen. We first check that

Z=Y"" and G =cAY"" + Ag(Y") (3.4.21)
are admissible choices for (3.2.12). First,
yer e L2(Q;¢([0,7); H™))

by construction and
Yer e L2(Q x [0,T); HY) € L*(Q x [0,T); L?)

by Lemma 3.4.2 with norm bounded uniformly in €. Also by Lemma 3.4.2, we have
T 2 4 2
]E/ AV, df = &2 E/ 1Y% dt < oc.
0 0

Finally, for the nonlinear term, we have by the chain rule for the composition of Lipschitz functions with
H{ functions (e.g. [126, Theorem 2.1.11]) that almost everywhere in O

VoE(Y") = (6°) (V") VYT,
such that we can compute using Lemma 3.D.2
ny(2 n |2 1 n 2
Liverenpae = [ @y fae < 5 19y
dt ® P-almost everywhere. Consequently,
G ny 2 np2
165 (Y ) gz < CE) 1Y [

such that we can conclude by Lemma 3.4.2
T ) T )
B[ A0 de =B [ 07y e
0 0

T
n2
<CEE [ Vel

< C(e) < oo,
which yields that the choices in (3.4.21) were admissible.
As a consequence, (3.2.12) yields for ¢ € [0, T]

t
EX — YO0 + 28 [ (X dr
0
t
<E 20 - I3+ + 28 | oY) dr (3.4.22)
0
t
—9E / (EAYE™ + AgE(YE™), X, — VM) oy dr
0

t
+ C’]E/ X, — YEm |5, dr.
0
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For u € L? and ¢¢ as in (3.4.9), we have, as in (3.4.10) and (3.4.17),
(AT (YO"),u—=Y") o1 + (V") < ¢ (u) dt ®P-a. e. (3.4.23)

Since Y™ € H} C L? dt ® P-a. e. we can use Corollary 3.D.7 as in (3.4.13) to obtain dt ® P-almost
everywhere

[ (Vem) = p(vom)| < Cs (14 V=73, )

Thus, we can modify (3.4.23) and get
(—AGT(YEM),u— Yo s + o(YS™) < o(u) + Ce (1 + HYs’”Hiz) dt @ P-a.ec.. (3.4.24)

Note that (3.4.24) is trivial if p(u) = oco. Furthermore, (3.4.24) can be deduced analogously for u €
tm (L™ N H~1) in the superlinear setting, i.e. when ¢ is given by (3.2.8), with m as in Assumption
3.2.1 (A5). In the sublinear setting, i.e. ¢ is given by (3.2.9), and v € M(O) N H~!, we consider an
approximating sequence ();eny C M N H~! with densities (u;);jeny C L? given by Theorem 3.3.8, such
that (3.4.24) is satisfied for all u;,j € N. We then pass to the limit j — oo and notice that (u;);en has
been constructed in such a way that both ¢(u;) — ¢(u) and
<_A¢s(ys,n)’ uj — Ye,n)H*I
= (¢°(Yem), u; — YE7H>H*1 — (p°(YE™),u — Y67n>H*1
= <—A¢8(Y57n), u — YE,TL>H71 .

Consequently, replacing u by X in (3.4.24), we have in any case
(—AP(YS"), X =Y i +o(Yo") < p(X) + Ce (1 + ||Y5”H2L2) dt @ P-a.e.. (3.4.25)
Using (3.4.25) and the same estimate as in (3.4.18), we can modify (3.4.22) to obtain for ¢ € [0, 7]
g, 2 n 2
ENX: =Yy -1 < Ellzo — yg -

t
1 1
28 [ b AT dr o ged 1 - Ve dr
0

¢ t
+ CIE/ X, — Yo %, dr + CEE/ (1 +|yen @2) dr.
0 0
Taking € — 0 and then n — oo yields
2 2 ! 2
E|X; ~ Yills <E oo~ golfys + CE [ X, = il dr fort€ 0,7) (3.4.26)
0

where Y is the SVI solution which has been constructed from (Y™) in the limiting procedure of the first
two steps of this proof. Gronwall’s inequality then yields X =Y if ¢y = yg, and thus uniqueness of SVI
solutions. Then, estimate (3.2.13) follows by applying Gronwall’s inequality to (3.4.26) with different
initial values, which concludes the proof. O

3.A Generalities on convex functions

We collect and prove some statements on convex functions defined on R.

Lemma 3.A.1. Let f: R — [0,00) be convex with f(0) =0 and z,y € R\ {0} with x <y. Then

M < M (3.A.1)

z Y

In particular, for x > 0 this implies f(z) < f(y).
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Proof. Note that by convexity, we have for A € (0,1), z € R
fOx) = fx+ (1 —=X)0) < Af(z)+ (1 —AN)f(0) = Af(z). (3.A.2)

If < 0 < y, the statement is obvious by the nonnegativity of f. If 0 < z < y, we use (3.A.2) with
A= 5 to get
flx) _ fQw) M) _ fy)

x Ay T Ay y

)

while for x <y < 0 we use (3.A.2) with A\ := £ to get

o) _ fO0) M) _ f@)

Yy A T Ax z

as required. O

Lemma 3.A.2. Let ¢ satisfy Assumptions 3.2.1 and y > 0. Then, if 1(y) > 0, we have

B (—z) = §*(2) < P(y) forz e [o, dﬂ ,

where Y* is defined as in Definition 3.3.1.

Proof. By Remark 3.3.2, the last part of Lemma 3.A.1 and the nonnegativity of ¥*, it is enough to show

¥ (“yy)) < 9(y). (3.4.3)

To verify (3.A.3), we distinguish three cases for ¢’ € R. For ' > y we have by Lemma 3.A.1

My’*%/f(y') =y <1/)(y) - M) <0

Yy Yy y )=

for ¢y’ < 0 we have by the nonnegativity of v

Y, U(y') <0,
Y
and for 3 € (0,y) we have
w), U(y) < ), U(y),
Y Y
which yields the claim. O

Lemma 3.A.3. Let ¢ satisfy Assumptions 3.2.1. For K = dom(y*) := {zx € R: ¢*(x) < oo} we have

sup K = lim ¥®) and sup(—K) = lim M
t—oo ¢ t—oo ¢

Proof. We only prove the first statement, the second one then becomes clear by symmetry. To this end,

note first that the limit is actually a supremum, as %t) is increasing (by (3.A.1)). Let now z € K, which

means that xt — ¢ (t) < ¢; < oo and thus @ > x — % for all t € [0,00), which yields “<” by letting
t — oo.

Conversely, we have @ € K for t > 0,9(t) > 0 by by Lemma 3.A.2. As ¢*(0) = 0, this is true also if

¥ (t) = 0, thereby proving “>". z
Corollary 3.A.4. Let ¢ satisfy Assumptions 3.2.1. By Lemma 3.A.2 and Lemma 3.A.3, we have that

1poo(l) = "/}oo(_l) > ,(/];y)

fory > 0 with ¥(y) > 0, where V¥ is defined as in Definition 3.3.1.
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Lemma 3.A.5. Let 1 satisfy Assumptions 3.2.1. For the convexr conjugate of the recession function,
we have

Voo (®) = (Yo0) () = X[—the (1) 60 (1) (2)

for x € R, where for an Interval I we have written

{Q frel

) =
xi() 400, else.

Proof. In the superlinear case, i.e. (3.2.6) is satisfied, we have 1o = x{o} and thus %, = 0, as required.
In the sublinear case, we first note that 1, is, by definition, positively homogeneous, which by symmetry
amounts to absolute homogeneity. Thus

Voo () = Yoo (1) |2],

where 1o (1) > 0 by Corollary 3.A.4, which allows to conclude by the definition of the convex conjugate.
O

3.B Variational solutions to nonlinear SPDE

Let (Q,F,P) a complete probability space, V. C H C V' a Gelfand triple, (W;);cjo,7] a cylindrical
Id-Wiener process taking values in another separable Hilbert space (U, (,),) with normal filtration
(Ft)tejo,)- Let

A0, TIxVxQ—=V' B:[0,T]|xV xQ— Ly(U, H),

be progressively measurable and satisfy the following conditions:
(H1) (Hemicontinuity) For all u,v,z € V,w € Q and ¢ € [0, 7], the map
R3X—= v (A(t,u+ Av,w), x),,
is continuous.

(H2) (Weak monotonicity) There exists ¢ € R, such that for all u,v € V
2 vi(A( u) = AG,0),u = o)y + [ BCyw) = B, o)l < ellu— ol
on [0,7T] x Q.

(H3) (Coercivity) There exist a € (1,00),c1 € R, ¢y € (0,00) and an (F;)-adapted process f € L([0,T]x
Q,dt ® P), such that for all v € V¢ € [0,T]

2 v (At 0),0)y + 1B, w.m < e llollz — e loll§ + f(6) on Q. (3-B.1)
(H4) (Boundedness) There exist ¢z € [0,00) and an (F;)-adapted process
g€ Lﬁ([O,T} x Q,dt ® P),
such that for all v € V,t € [0, T
JAG 0)llyr < 9(t) + es o]l
on €2, where « is as in (H3).
We then consider the stochastic partial differential equation
dX, = A(t, X,)dt + B(t, X;) AW, (3.B.2)

for which we establish the following notion of solution:
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Definition 3.B.1. A continuous H-valued (F;)-adapted process (X¢)¢cjo,r] is called a (variational)
solution of (3.B.2), if for its dt ® P-equivalence class X we have

X € LY([0,T] x Q,dt @ P; V) N L2([0,T] x Q,dt @ P; H),

with « as in (3.B.1), and P-a. s.
t - t -
X = Xo +/ A(S,Xs)d5+/ B(s, Xs)dW,, tel0,T],
0 0

where X is any V-valued progressively measurable dt ® P-version of X.

We then have the following well-posedness result (see [112, Theorem 4.4], relying on [92]).

Theorem 3.B.2. Let Xo € L?(Q, Fo,P; H). Then there exists a unique solution X to (3.B.2) in the
sense of Definition 3.B.1.

3.C Strong solutions to gradient-type SPDE

Let ¢ : H — R be a proper, lower-semicontinuous, convex function on a separable real Hilbert space H.
We consider an SPDE of the type

dXt S —890(Xt)dt + B(t, Xt)th,

3.C.1
Xo = wo, ( )

where W is a cylindrical Wiener process in a separable Hilbert space U defined on a probability space
(Q, F,P) with normal filtration (F;)¢>0 and B : [0,T] x H x Q — Ly(U, H) is Lipschitz continuous, i. e.
for all v,w € H
2 2
1B(t,v) = B(t, )1, w.m < Cllv—wlly,

and for all (¢,w) € [0,T] x Q. Furthermore, we assume that
1B Oy, my € L*([0,T] x Q).

Definition 3.C.1. Let zg € L?(Q2, Fo; H). An H-continuous, F;-adapted process X € L*(Q;C([0,T7]; H))
for which there exists a selection n € —9¢(X), dt ® P-a. e., is said to be a strong solution to (3.C.1) if

ne L*([0,T] x Q; H)

and P-a. s. . .
X =z +/ Ny dr —|—/ B(r, X,) dW, for all ¢t € [0,T].
0 0

3.D Yosida approximation of multivalued operators

The theory of Yosida approximations can be applied to general maximal monotone operators from Banach
spaces to their dual, see e.g. [7, Section 2]. However, we constrain ourselves to the case of the Hilbert
space R.

Fix e > 0. For a convex, lower-semicontinuous proper function ¢ : R — [0,00) we define its Moreau-
Yosida approximation ¢ : R — [0,00) by

2
¥*(r) = inf ('T ; i + w(s)> . (3.D.1)

Let ¢ = 0¢ : R — 2% be the subdifferential of ¢. For each r € R, we define the resolvent J¢(r) as the
unique solution s to

s+ep(s) o
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Hereby the resolvent is well-defined, since ¢ is maximal monotone as a subdifferential (see e.g. [7,
Theorem 2.8]), which implies that Idg + €¢ is bijective. We then define the Yosida approzimation
¢° : R — R of ¢ by

¢ (r) = 20— Jr). (30.2)

We state and prove some properties of this approximation, most of which are true for general subpotential
operators. The usage of additional assumptions will be highlighted.

Proposition 3.D.1. We have
@°(r) € ¢(J°r). (3.D.3)

Furthermore, ¢ is continuous, convex and Gateauz differentiable, and ¢¢ = (). In particular, ¢ is
also mazimal monotone.

Proof. The first claim is clear by construction. The remaining statements are proved in [7, Theorem
2.9]. O

Lemma 3.D.2. The Yosida approxzimation ¢° is Lipschitz continuous with Lipschitz constant %

Proof. Fix x,y € R. By definition of J¢, we have
S —Jy+e(¢(x) — ¢ (y) =z —v.

By multiplying with ¢°(z) — ¢°(y) and keeping (3.D.3) in mind, we obtain

e(6°(x) — ¢°(y))* < |¢°(x) — ¢ ()| [& —yl,
which immediately yields the claim. O

Lemma 3.D.3. Defining |¢(r)| := inf{|n| : n € ¢(r)}, we have |¢=(r)| < |¢(r)| for all r € R.

Proof. By monotonicity of ¢, we get for n € ¢(r)

0<(r—J%(r)(n—¢°(r)).
Noting that r — J¢(r) = €¢°(r), we can simplify
0 <elg=(r)] |n| —e(¢7(r))?

to obtain the estimate. O

The next lemma is proved in [7, Theorem 2.9]:

Lemma 3.D.4. For each r € R, we have
1
W) = o I = ()P + 0(T),
in other words, the infimum in (3.D.1) is assumed at J°r.

As an immediate consequence, we get

Corollary 3.D.5. For each r € R, we have
P(Jor) <P (r) < (r).
Proof. The first inequality is clear by Lemma 3.D.4, the second one by setting r = s in (3.D.1). O

Lemma 3.D.6. For each r € R, we have
() — e (r)| <elo(r))®  forallr € R. (3.D.4)
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Proof. Fix an arbitrary r € R. For any n € ¢(r) we have, using Corollary 3.D.5 in the first step and the
subdifferential inequality in the second step,

0<9(r) =(Jr) < —n(J°r =) < In|e[¢°(r)].

Since n € ¢(r) was arbitrary, we can pass to its infimum. Using Lemma 3.D.3, we obtain (3.D.4). O
Corollary 3.D.7. With Lemma 3.D.6, under the additional assumption |¢(r)|* < C(1+|r|?), we obtain
[(r) — 2 (r)| < Ce(14+72)  for all r € R.

Lemma 3.D.8. We have for all a,b € R,e1,e5 >0

(6% (a) = 672 (0)) (a = b) = ~Cle1 +22) (|07 (@) + 6= (B)]*)

Proof. We compute

(6 (a) = 92(0) (0 — b) = (6" (a) — 62(B)) (T a — J*2)
+ (67 (@) = 6= B)(a— T a— (b D))
> (6 (a) — 6% (1)) (€107 (a) — £26% (1)
> — S +2) (167 @F +o= W)

where the second step uses (3.D.3) for the first summand to be positive and (3.D.2) for the second
summand. In the last step, we neglect the squared terms and use Young’s inequality for the mixed
terms. O

Corollary 3.D.9. Under the additional assumption |¢(r)|*> < C(1 + |r|?), Lemma 3.D.3 immediately
yields

(6 (a) = (1) (a = b) = ~Cler +e3) (1+ |af” + b))
3.E Estimate on specific quadratic variations
Lemma 3.E.1. Let U, H be Hilbert spaces, Q : U — U linear, bounded, non-negative definite and

symmetric, W a (possibly cylindrical) Q-Wiener process on U defined on a probability space (Q, F,P)
and normal filtration (Fi)i>o. Further let B : Q x [0,T] — Lo (Q%(U),H) such that B is predictable

and
T
([ 180 g1y <) .

and [ an (Fy)-adapted continuous H-valued process. Then, the quadratic variation of a stochastic integral

on H of the form
t
Mt:/ <f7'7B7'dWT>H
0

can be estimated from above by
‘ 2 2
00 < IR, (g1 o,y

Proof. If @ is of finite trace and thus W is a classical Wiener process, the statement follows from [112,
Lemma 2.4.2] and [112, Lemma 2.4.3]. In case of a cylindrical Wiener process, we can compute, using
the notation of Assumption 3.2.1 (A1),

— . _1 7
<M>t - <A <f’l“7-B'r‘ oJ dWT>H>t
t
2 _ 2
< [ U181 by )
t
2 2
- [ s 18217, (b ) 47
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where in the second step, we use the Lemma for the classical Q1-Wiener process W on Uy. The last step
1
can be seen by the fact that for an orthonormal basis (e)ren of Q2 (U), we have that (Jeg)ren is an

orthonormal basis of Ly (Q% (U1),H); see [112, section 2.5.2] for details. O
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Chapter 4

Ergodicity for singular-degenerate
stochastic porous media equations

4.1 Introduction

We consider the singular-degenerate generalized stochastic porous medium equation

dX, € A(¢(X}))dt + BAW,,

4.1.1

Xo = zo, ( )
on a bounded interval O C R with zero Dirichlet boundary conditions. The multi-valued function ¢ is
the maximal monotone extension of

Rz~ a:l{|m|>1}, (412)

W is a cylindrical Wiener process on some separable Hilbert space U, and the diffusion coefficient B
is an L?(O)-valued Hilbert-Schmidt operator satisfying a non-degeneracy condition (see (4.2.5) below).
Equation (4.1.1) is understood as an evolution equation on H~!, the dual of H}(O), where it can be
solved uniquely in the sense of SVI solutions, as shown in Chapter 3. The main result of the present
work is the existence and uniqueness of an invariant probability measure for solutions to (4.1.1).

The above form of stochastic porous media equations is motivated by the analysis of non-equilibrium
systems, appearing in the context of self-organized criticality (for a survey, see e.g. [122]). Self-organized
criticality is a statistical property of systems displaying intermittent events, such as earthquakes, which
are activated when the underlying system locally exceeds a threshold. These dynamics are reflected by
the discontinuity and degeneracy of the nonlinearity ¢ above. In order to get a better understanding of
the long-time behaviour of these systems, we prove the existence of a unique non-equilibrium statistical
invariant state for (4.1.1). Since this is the candidate to which the transition probabilities are expected
to converge for long times, it is the key object for the statistical behaviour of the respective process.

A previous approach to the long-time behaviour of Markov processes stemming from monotone SPDEs
with singular drift, by which the present article is inspired, is [77], which in turn uses the more abstract
framework of [78]. In these works, the existence and uniqueness of invariant probability measures to
stochastic local and non-local p-Laplace equations is proved, where the multivalued regime p = 1 is
included. In one dimension, the paradigmatic case is the equation

dXy = A(sgn(Xy)) +dWr, (4.1.3)

where sgn denotes the maximal monotone extension of the classical sign function. The proof relies
on sufficient criteria from [91], where the so-called lower bound technique has been extended to Polish
spaces which are not necessarily locally compact. This technique relies on the existence of a state being
an accessible point for the time averages of the transition probabilities uniformly in time, and the so-
called “e-property”, which is a uniform continuity assumption on the Markov semigroup. To verify these
criteria, the focus of [77] rests on energy estimates to first bound the mass of these averages to L™ balls
for some suitably chosen m € (2,3]. As a next step, the convergence to a chosen accessible state with
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probability bounded below is shown, which is done by comparing the solution of (4.1.3) to a control
process, which obeys the mere deterministic dynamics of (4.1.3), i.e.

d
&Xt = A(sgn(Xy)),

X0:y>

(4.1.4)

for y € L™, ||yl|,, < R for some R > 0. In this, simpler setting than (4.1.1), there is a unique limiting
state to (4.1.4) which is a natural candidate for the aforementioned accessible point.

In the present article, we aim to prove the existence and uniqueness of an invariant probability measure
by similar ideas. While energy estimates for (4.1.1) are easier to obtain due to the linear growth of ¢
(cf. (4.1.2)) at +o0, the degenerate form of the nonlinearity destroys the convergence of the noise-free
system to a unique fixed point. This is why we have to add a forcing term to the control process and rely
on a more refined deterministic analysis of the resulting inhomogeneous monotone evolution equation.
To guarantee the convergence of this modified control process, the forcing term has to be sufficiently
non-degenerate, and as the connection of the solution to (4.1.1) to the control process only works if the
noise is “close” to the deterministic forcing with non-zero probability, this relies on some non-degeneracy
requirements on the noise. As in[77], it is important that the convergence of the deterministic process
takes place uniformly for initial values in sets of bounded energy. We tackle this problem with the help
of a comparison principle, which, however, only works if the energy actually controls the L* norm. This
leads to the restriction to one spatial dimension. Finally, most of the above-mentioned steps have to be
argued on an approximate level due to the singularity of the drift, so that stability of the statements
under these approximations also has to be ensured.

The structure of this chapter is as follows. After stating the exact setting in the first part of section 4.2,
we state the main result of this article, Theorem 4.2.1 at the end of section 4.2. Section 4.3 then collects
auxiliary results in the natural order of the argumentation, which finally allow to prove Theorem 4.2.1.

The results of this chapter are accepted for publication up to minor revisions, see [102].

4.1.1 Literature

We give a brief overview on the existing results on ergodicity of stochastic nonlinear diffusions, with a
focus on approaches applicable to stochastic (generalized) porous media equations.

In the “classical” approach, e. g. in the monograph [37], the existence of invariant measures to semilinear
SPDESs with non-degenerate noise is proven by bounds that imply the tightness of the averaged transition
probabilities, allowing to use the Krylov-Bogoliubov theorem. Uniqueness is then relying on the Doob-
Khasminskii theorem, using the regularity of the Markov semigroup which can be guaranteed by the
strong Feller property and irreducibility. This technique has been considerably improved by [84], using
smoothing in form of the asymptotic Feller property, though the scope was still on semilinear equations.

Invariant measures to quasilinear diffusions with additive noise have been initially studied in [36] and [35]
on the level of Kolmogorov equations. In [110] (see also the monograph [10]), the strong monotonicity
of the porous medium operator was exploited, which leads to the existence and uniqueness of invariant
measures by strong dissipativity.

In the situation of weakly monotone drift operators, there have been several approaches to obtain con-
traction estimates which ensure ergodicity, e. g. via Harnack inequalities (cf.[121, 120]), weighted L' dis-
sipativity (cf.[39]) or lower bound techniques (cf. [95], [91]). We note that the first approach also works
for a partly multiplicative noise and the second one even for full multiplicative noise. The last-mentioned
approach was used by [78] and [77], where generalized porous media equations with discontinuous non-
linearities are analyzed as explained above.

A different approach to the long-time behaviour of solutions to SPDEs is to analyze the existence and
the structure of random attractors of random dynamical systems, as e.g. in [34, 33, 66, 71, 21, 72].
A property which has turned out to be very useful in this context is order preservation of trajectories
which are driven by the same noise, see, e.g., [67, 3, 60, 27]. A close connection between random
attractors and ergodic and mixing properties of random dynamical systems can be obtained in the case
of synchronization (see [32]), which is on hand if the random attractor is a singleton. This case has been
investigated in, e. g., [30, 59, 60, 115, 27].
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Last but not least, we mention [8, 15, 68], where similar equations are considered under multiplicative
noise, leading to finite-time absorption of the process into a subcritical region.

4.1.2 Notation

On a bounded open set O C R, we use the classical notation LP := LP(O) for the Lebesgue space with
exponent p € [1, oo] with norm ||| ,. We write H} := H}(O) for the Sobolev space of weakly differentiable

functions with exponent 2 and zero trace, and its topological dual will be denoted by H~!. A bounded
linear operator T : U — H, where U and H are separable Hilbert spaces, is called Hilbert-Schmidt if

2
I Tl r, 0,y = Z [Tex||s < oo,
keN

where (e)ren is an orthonormal basis of U. For a Hilbert space H, C,(H) denotes the space of bounded
continuous functions on H, B(H) denotes the Borel o-algebra, and B,(H) the set of bounded functions
H — R which are B(H)-B(R)-measurable. Multivalued operators on H, which arise in this work as
subdifferentials of proper, convex and lower-semicontinuous functionals, are mappings A : H — 2. We
define the domain of A by

D(A) :={z e H: A(z) # 0}

and its range by

R(A):= ] Ax).

xeH

For a metric space V and 7 > 0, we denote by BY the open ball with radius 7 with respect to the
corresponding metric. If V. = L*°, we use B° for BTLOQ. Within term manipulations, the constant C
may vary from line to line.

4.2 Setting and main result
We consider a one-dimensional open bounded interval O C R as the underlying domain. For simplicity,
set O :=(-1,1).

Define by ¢ : R — 2% the multi-valued maximal monotone extension of
Razw— 1‘]_{|I|>1}7

and let ¢ : R — R be its anti-derivative with ¢(0) =0, i.e.

1
(@) = 5(2l” = Dl

Let furthermore ¢ : H~! — [0, o0] be defined as

400 else,

o) = {fo Y(u)dz  ifue L2 (42,1

and consider the SPDE

AX7 € —0p(X7)dt + BdW,,

4.2.2
Xy ==, ( )

where x € H~!', W is an Id-cylindrical Wiener process in some separable Hilbert space U, defined on
a probability space (€2, F,P) with normal filtration (F¢)¢c(o,7], and B € Ly(U, L?) is a Hilbert-Schmidt
operator. This leads to BW; being a trace-class Wiener process in L2, such that there are mutually
orthogonal L? functions (£;)ren with

D lgkll3 < oo, (4.2.3)

keN

105



for which

BW; = Bi(t)ér, (4.2.4)
=1

where (Bg)ren are independent one-dimensional standard Brownian motions. Additionally, we impose
that there are m € N, ¢q,..., ¢, € R such that

geL? g(x):= ch&c(m) >1 for almost all 2 € O. (4.2.5)
k=1

Note that the well-posedness of the SPDE (4.2.2) has been shown in Chapter 3 in the sense of SVI-
solutions, identifying x with an almost surely constant random variable x € L?(€2, H~'). The process
constructed there gives rise to a semigroup (P;):>o of Markov transition kernels by

Pi(z,A) =B14(XF) forxze€ H ' and A€ B(H™!), (4.2.6)

which will be shown below in Lemma 4.3.7. By a slight abuse of notation, we will denote the induced
semigroup on By(H 1) also by P, i.e.

P f(x) = - f()Py(x,dy) for f € By(H '),z € H'. (4.2.7)

The main result of this article is the following;:

Theorem 4.2.1. In the setting described above, the semigroup (P)i>0 admits a unique invariant prob-
ability Borel measure p on H=1, i.e. for all f € Cy(H™1) we have

P fdp = fdp.
H-1 H-1

We briefly mention the steps of the proof. After we introduce the main approximating object X*¢ to
solutions X7 of (4.2.2), we prove a contraction principle, i.e.

P (| X7 = X%yt <o —yllg-r) =1 forall T >0,

which will be needed throughout the remaining proof. The lower bound technique of [91] is then applied
in three steps: We first prove that solutions to (4.2.2) are likely to stay on average close to a ball in L,
i.e. for p,d > 0 there exists an R > 0 such that for sufficiently large T' > 0

1 (T
= / P(X? € Cs(R))dr > 1 - p, (4.2.8)
0
where Cs(R) is the §-neighbourhood of B¢ (0) in H~!. We then analyze the deterministic equation

d
auiR = _a(p(uiR) + 9,

uFR(0) = R,

which will serve as the control process mentioned above and which converges for large times to a limit
Uso € H™!. Finally, we show that with positive probability, X% behaves “similar” to u*f if z € C5(R),
so that together with (4.2.8) we conclude that for all z € H=1, § > 0

I -
lim inf T P, (:c, B 1(uoo)) dr > 0,

T—o0 0

which implies the existence and uniqueness of an invariant measure by [91, Theorem 1].
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4.3 Lemmas and proof

We recall the following notion from [91]:

Definition 4.3.1. We say that a transition semigroup (P;);>o on some Hilbert space H has the e-
property if the family of functions (P, f);>o is equicontinuous at every point z € H for any bounded and
Lipschitz continuous function f: H — R.

As mentioned before, the proof of the main theorem relies on the following sufficient condition of [91]:

Proposition 4.3.2 (Komorowski-Peszat-Szarek 2010). Let (P;)i>0 be the transition semigroup of a
stochastically continuous Markov process taking values on a separable Hilbert space H. Assume that
(Py)i>0 satisfies the Feller- and the e-property. Furthermore, assume that there exists z € H such that
for every § >0 and x € H

1 T
liminff/ P.(z, BE (2))dr > 0. (4.3.1)
0

T—o

Then the semigroup (Py)i>0 admits a unique invariant probability Borel measure.

Most of the following arguments involve an approximating process, which will be introduced in the follow-
ing lemmas. We first summarize some of the auxiliary statements from Chapter 3. For the quantitative
estimates, see especially (3.4.6).

Lemma 4.3.3. Let ¢¢ be the Yosida approzimation of ¢, as introduced in Appendiz 4.B. Let T > 0 and
x € L?, and consider the SPDE

AX7° = eAX]dt + Ag* (X7 °)dt + BdW,,

4.3.2
XO = XT. ( )

Then, identifying x with a random variable x € L?(Q2, L?) being almost surely constant, (4.3.2) allows
for a unique variational solution (X;"%)cjo0,r] in the sense of [112, Definition 4.2.1] with respect to the
Gelfand triple L?> — H~' < (L?)'. Furthermore, X®° satisfies the reqularity estimate

T

B sup X793+ <E [ IXF4I dr < COIE el + 1) (43.3)
t€[0,T) 0

with a constant C(T) > 0 independent of €. For (z,)nen C L?, T, — x in H=' for n — oo, we have

lim lim X% = X7, (4.3.4)

n—oo e—0

where the limits are taken in L* (Q, C([0,T], H')) and X* is the SVI solution to (4.2.2). More precisely,
the e-limit is uniform on bounded sets of L* by the estimate

E sup [|X¥€— XY, <eC(D)(|lyl3 +1) (4.3.5)
te[0,T)

fory € L?, and for the n-limit we have

E sup [ X% — X2||3, 1 < C(T) ||z — 20|31 - (4.3.6)
t€[0,T]

Finally, for x,y € H~! we have

T 2 2
sup B[ X7 — XY[|% 0 < C(T) [lz —yllF (4.3.7)
t€[0,T)

Remark 4.3.4. We note that if 0 < Ty < Ty < oo, z € L?, X% is a solution to (4.3.2) constructed
on [0,71] and Y** is a solution to (4.3.2) constructed on [0, T3], then (Y;"%);c(0,ry] is also a solution to
(4.3.2). By the uniqueness part of [112, Theorem 4.2.4], we have

XF=Y,"° foralltel0,T1]

Consequently, X;”¢ is consistently defined for all t > 0, x € H~!, and the same is true for X7 by (4.3.4).
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From [99, section 4.3], we recall the following disintegration result.

Lemma 4.3.5. The solution to (4.3.2) is a time-homogeneous Markov process, such that we have

“ (wp))

z,a(

Ef(X755) = Bu B, f(X]
for any f € By(L?) and t,s > 0.

We need that solutions to (4.2.2) are almost surely contractive, which will be important in the subsequent
analysis.

Lemma 4.3.6. Let x,y € H~ ! and let (X7)i>0 and (X! )i>0 be the SVI solutions to (4.2.2) with initial
value  and y, respectively. Then for all T > 0 we have

B (IX5 — Xl gos < o~ yll ) = 1. (4.3.8)

Proof. We first fix T' > 0 for which we want to show the statement.

Step 1: First we prove contractivity on the level of approximate solutions and z,y € L2?. For this,
let (X7%)ieo,m) and (X{")iepo,r) solve (4.3.2) with the respective initial value. Let furthermore Z; :=
X — X%, which solves

dZ; = eA(XP" — XP7)dt + (A7 (X[7) — Ag™(X77)) dt,
Zy =1z — .

Then, by Ito’s formula (see e.g. [112, Theorem 4.2.5]), and noting that Z € H} P ® dt-almost surely by
(4.3.3), we obtain P-almost surely

t
1Ze) s =l — gl + 2 / (AZ,, Z,) s dr
t
+ / (AGF(XE) — AG*(XV), Z,) o dr

0

t

e — g% — 2 / 12,2 dr
0

t
= [ o) - ) X - X
0
The last two terms (the latter because of the monotonicity of ¢°) are negative, which yields
P (I X7 = X5 oy — lz = yll g > 0) =0. (4.3.9)

Step 2: We now turn to SVI solutions to (4.2.2) with x,y € L?. Note that it is enough to show for
arbitrary n € N,y > 0 that

1
P (1 = X2 — o = ylms > 1) <0 (43.10)
To obtain this, choose ¢ sufficiently small such that by (4.3.5)
max {E || X5 = X35 EIXE = X0} < 1

which yields by Markov’s inequality that
- 1 ¥
]P XJL,E _ X’E ) > < L

(15 = Xl 2 51 ) <

and the corresponding statement for X%. Thus together with (4.3.9) we have
x 1 1
P (17 - XHly-2 ~ o —vlla-s > 1)

<P (15 ~ X3l > 5 ) +P (160 = X800 2 5
PP (X5~ X8y — 2 = s > 0)
<7
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which yields (4.3.8) in the case z,y € L?.
Step 3: Finally consider z,y € H~!. By (4.3.7) we know that for x,y € H~!
EIX7 = X7l <Cllz—yllg-»-

In order to confirm (4.3.10), we choose Z,§ € L? in a way that (||-|| = |||l y-1)
1 Y
-z, ly—9l} < — d Clz—2z|,Clly — 9|} < =—.
max e~ 2l Iy~ 7} < 3= and max{(C e — ], Clly — g} < -
Using
le—yll=llz—2+2-g+5—yll = |2 —9l - llz - 2| —lly — 4l

and, again by Markov’s inequality,

T T 1 ] 1 2l
Inax{]P’ <||XT ~ Xi| > 4n) P (HX% fxg‘ > 4n>} <3

we compute

" 1
P (165 - Xl o= vles > 1)

- 1 - - _ B
<P <||X% e 4n> +P(||x5 - x2[ 12 - 911 > 0)

y 1 1 1
(st -2 &) <= (1e-12 ) +r (w-arz )
e (|xi-xt|z o) +p(le-alz )+ (lv-il 2 ) <o
which finishes the proof. O
Lemma 4.3.7. The solution to (4.2.2) gives rise to a semigroup of Markov transition kernels by
Pi(x,A) = E14(X?) forxe H ' and Ac B(H™).
The induced semigroup (P;)i>o on By(H™'), given by
P f(x) = f(y)Pi(z,dy),
H-1
has the Feller- and the e-property. For allz € H=! and f € C,(H™ 1),
[0,00) 2 t+— P f(x) (4.3.11)
is continuous at t = 0.

Remark 4.3.8. The semigroup (P;);>o consisting of Markov transition kernels together with the obvious
fact

Po(z, A) = 1a(z)
implies that there is a “canonical” Markov process with transition probabilities (P):>0 (see e.g. [37,
Section 2.2]).

Remark 4.3.9. Note that the last statement in Lemma 4.3.7 implies the stochastic continuity of (P;);>0
by [37, Proposition 2.1.1]. By [37, Theorem 2.2.2], the corresponding canonical process is then also
stochastically continuous.

Proof of Lemma 4.3.7: The continuity of (4.3.11) follows from the construction as an almost surely
continuous process, and the Feller property from the contractivity in Lemma 4.3.6. In both arguments,
the dominated convergence theorem applies due to the continuity and boundedness of the test functions.

To prove the e-property for (P;):>0, it is sufficient to show that for f : H=! — R bounded and Lipschitz
continuous, P;f (¢ > 0) is Lipschitz continuous with Lipschitz constant independent of ¢ and equal to
the Lipschitz constant [f]r;p of f. Using Lemma 4.3.6, we compute for z,y € H!

[P f(x) — P f(y)] = E[f(XF) = F(XD)]]
<E|f(XY) - f(XY)]
< E([[fluip X7 — X M 1]
< [Au lz =yl -1,
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as required.

We turn to the kernel properties of P;: For x € H™', t > 0, Py(x,-) is the pushforward measure of
X7 and thereby a probability measure. Moreover, let A € B(H~!). Note that the class of all functions
f € By(H™1), for which

H'>2w Pf(x) (4.3.12)

is measurable, is monotone in the sense of [114, Theorem 0.2.2, i) and ii)]. As the family of bounded
Lipschitz functions generates the Borel o-algebra and is stable under pointwise multiplication,

H™'> 20 Pla(2)

is proven to be measurable by the monotone class theorem (see e. g. [114, Theorem 0.2.2]), as soon as we
show measurability of (4.3.12) for bounded and Lipschitz continuous f. The latter, however, becomes
clear by taking into account that P, f is Lipschitz continuous if f is Lipschitz continuous (see the proof
of the e-property above).

To establish the semigroup property, we first note that the class of functions f € B,(H 1), for which the

semigroup property
Piiof(x) = Po(Pif)(z) forallt,s>0,x€ H ' (4.3.13)

is satisfied, is also monotone, so that it is enough to prove the semigroup property for f : H=1 — R
being bounded and Lipschitz continuous.

For z € L?, recall the approximation of (X7 ):>¢ by (X;%)i>0 as in (4.3.5). We compute for f: H~! - R
bounded and Lipschitz continuous with constant [f]rip, t,s > 0

Prisf(x) =Ef(Xis) = gl_fg% Ef(X/5)
= lim Eu, B, f(X] % (w2)) (4.3.14)

= Eu,Eo, f(X; " Y (ws)) = Py(Pif) (),

where the steps are justified as follows. The semigroup property on the level of e-approximations is
known from Lemma 4.3.5. The first limit is clear by construction and the assumption of f being Lipschitz
continuous together with (4.3.5). For the second limit, we compute

B B, £ () = B, B, £ (w2)|

< BB, [0 ) — FOGT ()| (1315)
< Eu B, [ £G4 (@) = £G4 )| h
BBy [ 7G50 w2) — FOGE ) )]

For the first term, we use (4.3.5) and (4.3.3) (which in particular implies that X% € L? almost surely)
to compute

(Ewl E., ’

PO ) — T (w ))D
<E,E., [mm X ) X )| ]

< i e [C0) 2 (1X2° (@)1 +1)]
< C)elfliy C) gz +1) 0 fore—0.

For the second term, we use Lemma 4.3.6 and again (4.3.5) to obtain

FOEE D ) — T (w))]

x, x 2
xX: (wl)(w2)_ngs(wl)(w)HH_l} (4.3.16)

(Elewz

< Ewl ]Ew2 |:[f]L1p

[]LlpE”XZE X310 =0 fore—0.
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It remains to show (4.3.13) for general initial conditions z € H~!, f still being bounded and Lipschitz.
In analogy to (4.3.14), we compute for a sequence (z,,)nen C L%, 2, — @ in H™ 1,

Poof(e) =Ef(X7,,) = lm Ef(X7p,)

= lim By, Eo, f(X;5" ) (wy)) (4.3.17)

= B, B, F(X “(w0)) = Pu(Pif)(2).

The intermediate step on the level of the approximating sequence has been proved above. The first limit
is clear by (4.3.6) and the Lipschitz continuity of f. The second limit is treated by the same steps as in
(4.3.16), using (4.3.6) instead of (4.3.5). This concludes the proof. O

The following lemma is an energy estimate for the L> norm.
Lemma 4.3.10. Let x € H~, §,p > 0 and for R >0
Cs(R):=={ue H " :3v e BF(0) such that |u— vl <3},

where BE (0) := {v € L™ : |lv|| < R}. Then there exists R = R(p,z) > 3 such that for all T > 1 we
have

1 (T
= / P(X® € C5(R))dr > 1 — p. (4.3.18)
0
for solutions X* to (4.2.2).

Proof. We first consider the approximating solutions from (4.3.2) with initial value # € L?, for which we
know by (4.3.3) that they are in H}, P ® dt-almost surely. We choose Z in a way that

- 0
lo — |- < 7 (4.3.19)
Note also that ¢° is weakly differentiable for £ > 0 and
1
(¢°) > 5111&\[71,1] (4.3.20)

for 0 < e < 1 by (4.B.2). Ito’s formula (see e. g. [112, Theorem 4.2.5]) on the Gelfand triple H < L? —
H~! then yields

L2 t - . .
il =nat+ [ 2mixieaexse + o), ar
0

t t
+ [ maw) .+ [ 20810 an

Abbreviating the last two summands by K and using the chain rule for Sobolev functions (see e. g. [126,
Theorem 2.1.11]) and (4.3.20), we obtain

i

2 ~112 ! Z,e|2
:||ac||2—2£/ [V xE<|| dr
2 0
t
—/ / 2(VX>e, V¢ (X29)) dedr + K
o JO
t
<lali-2 [ [ @ye@x e+ K (4:3.21)
0o JO
t
< ||i’||§*/ / 1{|X§,5|>1}(VXf’E)2dxdr+K
0o JO

= ||§:||2—/t/ (1 vva€)2dxdr+K
2 o Jo {|X,‘,:* |>1} r :

Defining A € Lip(R) by
x> Az) = sgn(z) (Jo] = 1) Lijz>13,
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we see that almost everywhere i

A/<X;E’E) = 1{|X:;7l:,5|>1}.
Thus, using the chain rule for Sobolev functions and the continuous embedding H} < L, we continue
(4.3.21) by

- 112 t _
HXZ”’E , S ||5:H§—/O /O(VA(X:fvf))2 dedr + K

t

< |3 fc/ ||A(X§~€)||§O dr+ K (4.3.22)
0
t

= |1&||2 - c/o (J|x2<]| . - 1)2+ dr + K.

For the remaining part

t t
K= [2xpemam)y,+ [ 20810 o
0 0

we notice that the first summand vanishes in expectation and that the second one can be estimated from
above by Ct by the assumptions on B. Thus, taking expectations in (4.3.22) provides

t
B [ (X7 - 03 dr < (Jalk+1) (4323
0

where we emphasize that C does not depend on €. By the Markov inequality, we then use (4.3.23) to
compute
2

2 1 TE (X - 1)
7/ (X2 —1)+>R)dr§—/ =t dr
< o (12 + 7).

which for T > 1 becomes smaller than £ by choosing R large enough, uniformly in e. For technical
reasons, we impose R > 3 without loss of generality. For T" > 1 fixed, we now choose ¢ small enough
such that

0
E sup HX Xfa < L (4.3.24)
te[0,T] H-1! 4
By Markov’s inequality, (4.3.24) yields
7, o\ _»r
P sup HX - X > - <=
t€[0,T] H-' 7 2 2

By Lemma 4.3.6 and (4.3.19) we have for ¢ > 0

|XxF - X

N

¢ H g1 S almost surely,

which we use to conclude for R as chosen above

T
= /0 P(X” € C5(R))dr

1T . . 5 . (4.3.25)
> 1o [ (I - Xy 2 o 2 R) ar

e - 5
>1- f/ P (HX: S, G 2) +P (||X;L’EHOO > VR + 1) dr

21_7_7/ (x|, — D3 = R) dr

Zlipa
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as required. O

We continue with the analysis of the deterministic control process, for which we cite a translated version
of [26, Théoreme 3.11]. For the definition of weak and strong solutions, see Definition 4.A.1.

Proposition 4.3.11. Let H be a Hilbert space and A : H O D(A) — H a mazimal monotone operator
of the form A = 0y for some ¢ : H — [0, 00| convex, proper and lower-semicontinuous. Suppose that for
all a € R the set

My :={z € H : p(z) + ||z]|* < o} (4.3.26)

is strongly compact. Let f € Li ([0,00); H) such that lim; o f(t) =: foo emists, f — foo € L([0,00); H)

loc

and foo € R(O¢p). For x € D(0yp), let u® be a weak solution to

u(0) = .

Then limy_y oo u*(t) =: uso exists and

foo € Op(teo). (4.3.27)

Remark 4.3.12. Note that existence even of strong solutions to (4.3.28) is guaranteed by [26, Théorémes
3.4 and 3.6] for t € [0,T], T > 0. By uniqueness, we can extend the solution to [0,00), analogous to
Remark 4.3.4. In particular, for ¢t > 0 and x € D(9¢) we have u*(t) € D(9yp).

From the definition of g in (4.2.5), recall especially that g € L? and g > 1 almost everywhere in O. For
x € D(d¢), consider the deterministic evolution equation

Cut € ~0p(u) + g,

u?(0) ==

(4.3.28)

on H™!, where ¢ is defined as in (4.2.1).
Lemma 4.3.13. Let R > 1. For the initial states v = =R, Proposition 4.3.11 can be applied to problem
(4.3.28) by replacing both f(t) and foo by g. In this case,

Uso = ((=A) " g) V 1. (4.3.29)

Proof. The functional ¢ as defined in (4.2.1) is obviously not constantly co. Furthermore, it is convex
and lower-semicontinuous by [7, Proposition 2.10].

In order to verify the compactness of the sets M,, o € R, as defined in (4.3.26), we first show that M,
is a bounded subset of L2. This is obvious for a < 0 such that we can restrict to o > 0 in the following.
Indeed, if for u € H=! p(u) < a < 0o, then u € L? by (4.2.1). Then, we compute

/ Ww2dz < |O) +/ (Jul = 1 + 1)2dz
o {|u|>1}
< |0|+/ (Jul = 12 + 2(Ju| — 1) + 1da
(ul>1}

1
2

< 0]+ 20(u) + 2|0} </{ <|u|—1>2dx) el

lu|>1}

< 2|0] + 2p(u) + 2v2|0|% 3 (u) < C (1 + a) < 0.

Since the canonical embedding L2 «— H~! is compact, it follows that M, is compact. As ¢ is lower-
semicontinuous, so is ¢ + ||'H12q—17 and thus M, is also closed. Hence, M, is compact, as required.

We recall from [7, Proposition 2.10] that ¢ can be characterized by

o — [u,w] € (H'NLY x H:
v w=—Av,v € H,v(z) € p(u(z)) for a.e.z € O’
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with
D(9p) ={ue H'NL":3v € H} such that v € ¢(u) almost everywhere} .

To show that the constant functions R are elements of D(0yp), we define for n € N
v =n(l—2) An(z+1)AR <€ H},

and u, := v, V1. We then have u,, € H~* N L' and v, € ¢(uy), and thus u, € D(dy). Since u,, — R
in H=!, we have that the constant function R € D(dp). For the constant function with value —R,
analogous considerations apply.

Finally, to show (4.3.29), we first prove that
Uso = ((—A)tg) vV 1 (4.3.30)

satisfies (4.3.27) with f., replaced by g. Setting v := (—A)~lg, we have v € H{, as g was assumed to be
in L? ¢ H~!, and consequently vV 1 € H~' N L!. Furthermore, v > 0 almost everywhere by the strong
maximum principle (see [79, Theorem 8.19]) and thus v € ¢(v V 1) a.e., such that v V1 € D(9yp). Since
additionally ¢ = —Aw, we have g € R(0p) and g € Op(v V 1).

We conclude by noticing that (4.3.30) is the only choice for u, such that (4.3.27) is satisfied. This
becomes clear by the strict monotonicity of ¢|g\(—1,1) and the strict positivity of (—A)~1g by the strong
maximum principle. O

Similarly to Lemma 4.3.3, we define approximations u®* for equation (4.3.28) by

d , , .
auf’g =eAuy + A¢®(uy®) +g fort € (0,5],

x7€ p—
Uy =,

(4.3.31)

where S > 0 and g still satisfies assumption (4.2.5). Analogous to the approximation of X*, there is a
unique variational solution to (4.3.31), and if z € D(9¢) N L?, so that (4.3.28) has a strong solution, we
obtain

sup [|lup® — uf |51 < eC(S)(lz]3 + 1) (4.3.32)
t€[0,S]

analogous to (4.3.5).

For these approximating deterministic equations, we need order-preservation in the initial value. A
partial order on H~! can be defined as follows:

Definition 4.3.14. We write u < v in H~1, if for all n € H},n > 0 almost everywhere, one has
u(n) < v(n).
Lemma 4.3.15. Let u,v,w € H™'. Thenu <v <w in H™' implies
[oll g < lJullg -+ + llwll g -

Proof. For arbitrary n € Hg, Il < 1, we compute

v(n) =v(nA0)+v(nVo0)
—v(=(nA0)) +v(nV0)
—u(—=(nA0)) +w(n Vo)
u(n A 0) +w(nA0)

[l g+ llwll g1 s

[ VANI|

VAN

where for the last step we note that both n A0 and 7V 0 are H} functions with norm less than 7 (see
e.g. [126, Corollary 2.1.8]). O

For the approximate deterministic dynamics governed by (4.3.31), we then have the following comparison
principle:
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Lemma 4.3.16. Let z,y € L™ C L? and x < y almost everywhere, and let u®¢ and u¥° be the solutions
to (4.3.31) with the corresponding initial values. Then

uf® <l in H™', for allt > 0.

Proof. Note that u*¢ for x € L™ is also a weak solution in the sense of [119, Chapter 5] with ® = eId+¢°.
By [119, Theorem 5.7], the claimed comparison principle is satisfied. O
Corollary 4.3.17. Let R > 0. As a consequence of Lemmas 4.3.15 and 4.3.16, we have for x € L,
Izl < R and arbitrary u € H*

|

hup = ullgs < ||l =ul| 4™ =] serexo.

H-1

Proof. Tt is enough to read off Definition 4.3.14 that —R < x < R almost everywhere implies —R <z < R
in H~!, and that the order is invariant under translation by a fixed element of H~!. O

We now compare the approximations u** to the solution of the stochastic equation (4.3.2), with a noise
conditioned on suitable events.

Lemma 4.3.18. Let R,S > 0,0 < < 1,z € L™, ||z| < R and let u™*° be the solution to (4.3.31).
Furthermore, let X™¢ be the solution to (4.3.2) up to time S with the same initial condition x. Assume
that
sup ||[W/” — tgH2 <8, (4.3.33)
te(0,S]

where for simplicity we write WP = BW;. Then for 0 < e < 1 we have

X5 —ug®llg-r < C(R,9)B.

Proof. We consider the transformed processes

V= XD - WP and
v = iy
so that by
X5 = ugll s SNV = vg%llg—s + WS = Sgl[ 1,

we can focus on ||Y§™® —vg® |§{,1 using (4.3.33) and the continuity of the embedding L? < H~'. For
the following equalities, recall that X®¢ € Hi P ® dt-almost everywhere due to (4.3.3) and u®° € H}
for almost every r € [0,.5] by [119, Theorem 5.7]. Thus,

X (X € HY Podiae

i (4.3.34)
and eur® + ¢ (upf) € Hy for a.e. r €[0,5],

by the Lipschitz continuity of ¢° and the chain rule for Sobolev functions (e.g. [126, Theorem 2.1.11]),
which allows to write

1 2
IV — ol

S
= / (Y70 —op %, A (e X007 4 ¢°(X777)) = A (eur® + ¢ (up®))) gy dr
0

S
(V28— X0 4 6 (XD9) = (el + 6 (ur))) s dr

S
(Ve + WE = (07 +7g), (Y, + WE — (0 +7g))) . dr

%))

S— S— S— —

(Y WP — (0 4 1g),¢° (V5 + W,P) = 67 (07 +1g)) . dr

S

(WP =g e(VE + WE = (07 4 ) + 6 (V7 + W) = 67 (07 + 1)) dr
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S
< [ IWE gl Ve + W) 4+ 0 (Ve + WE) =07 +vg) = (07 + 79 dr
0

S 9 2
< (/ HWTB—rgHer>
0

S
([ el o s,
0

1
2

2
+ellvf® +rglly + 6% (v +7rg)ll, ) dr)

1

S
§52g<4/ 52||Y,?”75+W,5||§+|}¢5(K:’”’5+Wf)|\§
0

W=

x 2 x 2
+&[lor e +rglly + 116707 + 7o)l dT)

Note that the monotonicity of ¢ has been used for the first inequality. It remains to show that the last
factor can be bounded in terms of R and S uniformly in 5 < 1.

To see this boundedness, first notice by (4.B.3) in Appendix 4.B that |¢°(z)| < |z| for all z € R, € > 0,
so that it is enough to prove suitable bounds on

S 9 S )
/ ||YTC”’5—|—VVTB||2 dr and / |y +rgll5 dr.
0 0

To this end, we compute

1. . o i R
S IV =l + [ (EAGE) + A (X79), Y79 o1 dr (4:3.35)
0
by (4.3.3), and further, noting Y;*¢ € L? by (4.3.3) and (4.2.4),
S
(1.3:35) = ollfs = [ (X% + 67 (X79), ¥ e
0
S
el — [ S WE) W)LY 4 WE) e (4.3.36)
0

S
b [ e W) (T W WE)
0

From (4.B.3) in Appendix 4.B, we obtain the lower bound |¢(z)| > % |z| for [#| > 14+ and e < 1, so
that for u € L? we have the estimate

I g/ 2u™ (u) da + 410] < 2 (u, ¢ (u)) 12 + 4]0 . (4.3.37)
{lul>1+e}
Using (4.3.37) and Young’s inequality for the last two summands, once weighted by %, we continue by

S
(4.3.36) < ||z} — / e|[vme + WP+ % Y7 + WP, — Cdr
0

S
B T e et U SRR (L XD
0
1[5 " 2 3 (9 2
gmuz,l—z/o ||YT7E+WTB||2dr+§/O W22 + Car.

By (4.3.33), assumption (4.2.5) and 8 < 1, we have for r € [0, 5]
W2, < [W2 = rgll, +lIrgll, < B+ S lgll, < C(8),
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such that (4.3.38) yields, by dropping the left-hand side and relabelling the constants,
5 x,€ B2 2
/ [ + WE|E dr < 40(8, [l2]%-). (4.3.39)
0
To obtain a bound that only depends on S and R, note that x € L™, ||z|| ., < R by assumption, such

that )
[zl -2 < Cllzll, <2C[0|2 R

which, together with (4.3.39), yields the desired bound. A similar estimate for fOS |02 + rg||3 dr can
be obtained by analogous computations. O

We need to ensure that (4.3.33) is realized for each 8 > 0 with non-zero probability.
Lemma 4.3.19. As in (4.2.4) we denote

= BW; = Zﬁk )€k

with ) oy ||§k||§ < oo. Let g and m be defined as in (4.2.5), and let the degeneracy assumption on
(&k)ken in (4.2.5) be satisfied. Then for all S > 0,5 > 0 we have

]P’( sup ||W —tgH2<6> > 0.

te(0,S]

Proof. We use the orthogonality of (§)ren to write, for m* > m,

2
W —tll, =
m 2
> & (Bi(t) — tex) Z EkBi(t) Z i Br(t) 134
k=1 2 llk=m+1 k=m*+1 (4.3.40)
2 2 2 2 2
= 1&kl3 186(6) —texl*+ D BB+ D l€l3 1B
k=1 k=m+1 k=m*+1
For the first term, we note that the event
p
max sup |Bx cpt]” < ——=—— 4.3.41)
ke{l,....,m} ¢teo, S]| ®) = | 3> ney l€xlly (

has positive probability by the following reasoning: As the (8;)7~, are independent, it is enough to show
for each k € {1,...,m} that

P ( sup |Br(t) — ext] < 5) >0 (4.3.42)
t€l0,S]

for any fixed S > 0, > 0. To see this, note that Si(t) — ¢t is again a standard Brownian motion with
respect to some probability measure Pg, which is absolutely continuous with respect to P by Girsanov’s
theorem. From [68, Lemma B.1], we obtain for a standard Brownian motion /3; that

P ( sup |51(t)] < e> >0, (4.3.43)
t€0,5]

which is equivalent to

Pg ( sup |Bk(t) — crt| < z—:) > 0.
t€(0,S]
Absolute continuity then yields (4.3.42). For the third term in (4.3.40), we compute
E Sup DB Iglz < > ||ka2IE s Gl

k>m* k>m*

<48 Y [l&ll; = R(m*) N0

k>m*
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for m* — oo, where we used the squared version of the Burkholder-Davis-Gundy inequality. Choosing
m* so large that R(m*) < g we obtain

P(ﬁm ijmimmﬁg§>21_Mgﬂ>0
3

t€[0,S] k'S

Having chosen m* in this way, we can now conclude by (4.3.43) that also for the second term of (4.3.40)

we have )
m IB
P sup Z l€Rlla 18k ()] < 3> 0,
t€[0,S] . i
which proves the claim by independence. 0

The following lemma combines all results up to now.

Lemma 4.3.20. Let § > 0,R > 1 and let g € L? satisfy assumption (4.2.5). Recall us, from Lemma
4.8.13 as the long-time limit of solutions u®®, =1 to (4.3.28). Then there ewist v,S > 0 such that for
every initial value x € Cs(R), where Cs(R) is the §-neighbourhood of B3 (0) in H™', we have

P(|| X3§ — uooHH—l < 26) > .

Proof. Recall that v, u=" are well-defined by Remark 4.3.12 and Lemma 4.3.13. According to Lemma
4.3.13, we can choose S > 0 such that we have

uB(t) — uOOHH,l} < g for all t > S. (4.3.44)

e 1) — .

Let u®¢ be defined as in Lemma 4.3.18. As shown there, we can choose 0 < 5 < 1 such that
1)

sup |[W/P —tg||, <B implies || X§° —u§||,-0 < = (4.3.45)
t€(0,5] 4
uniformly for all € € (0,1], z € B (0). We then define
2 B 2
yi=>P[ sup |W; ftgHQ <Bl, (4.3.46)
3 t€[0,S]

which is strictly positive by Lemma 4.3.19. We then choose ¢ € (0, 1] small enough such that for u’*
and 4~ as in (4.3.31) we have

)
ma {{|u —uf| | Jus"™ —us"| L} <5 (4.3.47)
which is possible by (4.3.32), and such that
)
E sup [|X5° — X7y < = (4.3.48)
re[0,S5] 8

is satisfied uniformly for z € B%(0) by (4.3.5) (note that the squared form in (4.3.5) is a stronger
statement than needed for (4.3.48) by Jensen’s inequality). For every € By (0), (4.3.48) implies

. 5
P <||X§ — X5 g < 4) >1- g (4.3.49)

and Corollary 4.3.17, (4.3.44) and (4.3.47) yield
(S S Y S

<t — ]+l

S LR AR T
<42_°¢
-8 2
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Hence, still for z € Bf(0), we conclude,

P([[ X5 = tooll g1 <)

v ) 1)
P (18 = X5l < § ond X3 = ol < 5

»Mof.v

T g g z z
=1-P <||XS —XS’EHH,l > 1 or ||AX'S’8 *USﬁHH—l 2

)

> 1= (1K - X570 2 §) P (1X5° — 51

)

" . 1) ¥
>P XTE g, TE e
= (I S Ug - 4) 9
T
2[?’( sup HWt —tg||2<,8> 5 =7
t€[0,5)
The claim for © € C5(R) follows immediately by Lemma 4.3.6. O

Proof of Theorem 4.2.1. Lemma 4.3.7, Remark 4.3.8 and Remark 4.3.9 prove all requirements of Propo-
sition 4.3.2 except (4.3.1). To see this remaining statement, we estimate for 0 < p < 1 and R(p, x) given
in Lemma 4.3.10

S -t
hmlnfT ; P. (x,B% (uoo)) dr

T—o0

I -
= liminf T/ PT+S (.’L‘ 326 I(Uoo)) dr

T—o0

= hmlnf—/ / Pg y,B% (uoo)) P.(xz,dy)dr
H- 1

> hmlnf—/ / Ps y,Bzé (uoo)) P.(z,dy)dr
Cs(R(p,))

>whmmff/ Py (2, Cs(R(p,2))) dr > 4 (1= p) >0,

T—o0

where we used the semigroup property of (P;);>0, Lemma 4.3.20 and Lemma 4.3.10. The result then
follows by Proposition 4.3.2. O

4.A Solutions to monotone evolution equations

For the reader’s convenience, we cite and translate [26, Definition 3.1]:

Definition 4.A.1. Let H be a Hilbert space, f € L'([0,T];H), A : H O D(A) — H a maximal
monotone operator. A function u € C([0,T]; H~!) is called a strong solution to

d
€ —Aut, (4.A.1)

if u is absolutely continuous on compact subsets of (0,7) (which implies that u is differentiable almost
everywhere in (0,7)) and for almost all ¢t € (0,7)

u(t) € D(A)
and du
e) € ~Au(t) + (1)
We call uw € C([0,T]; H!) a weak solution to (4.A.1) if there are sequences f, € L'([0,T]; H) and
u, € C([0,T]; H) (n € N) such that u,, is a strong solution of the equation
%un € —Aup + fn,

fn— fin LY([0,T]; H) and u,, — w uniformly in [0, 7] for n — oo.

Remark 4.A.2. We observe that each strong solution is also a weak solution.
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4.B Yosida approximation for the specific function ¢

Recall from section 4.2 that the multivalued function ¢ : R — R is defined as the maximal monotone
extension of
Rz TL{|z|>11-

We want to explicitly calculate its resolvent function R : R — R and its Yosida approximation ¢° : R —
R. For theoretical details, see [74, Appendix C].

The resolvent R°(x) is defined as the solution s to
s+ep(s) > x. (4.B.1)

Note that (4.B.1) has exactly one solution by the maximal monotonicity of ¢. For z € [—1, 1] we have

0 € ¢(z),

thus (4.B.1) is solved by s = z. Consequently R*(x) = x.

For z € (1,1 + €] we have
rz—1

3

€[0,1] = ¢(1).
Thus, s = 1 solves the equation by

x—1

r=1+¢ € 1+ep(1),

which yields R°(z) = 1. If © € [-1 — ¢, 1), the same argument yields R°(z) = —1.

For |z| > 1+ ¢, we have > 1 such that

A
1+

i +e€ v € x + ¢ a:
Tr =
1+e¢ l4+e 1+¢ 14¢)’

yielding R°(z) = 17-. By definition of the Yosida approximation,

oy T —R()
¢ (J?) - c ’
it is now easy to conclude that
0, lx] <1
z—1 1.1
o) =4 2, "€ (1.1+] (4.B.2)

ot pe[-1-¢1)

Tre || >1+¢

In particular, for e <1 and |z| > 1+ &, we observe that

9% ()] = % (4.B.3)
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