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Temporal approximation of stochastic evolution equations
with irregular nonlinearities

KATHARINA KLIOBA@ AND MARK VERAAR

Abstract. 1In this paper, we prove convergence for contractive time discretisation schemes for semi-linear
stochastic evolution equations with irregular Lipschitz nonlinearities, initial values, and additive or mul-
tiplicative Gaussian noise on 2-smooth Banach spaces X. The leading operator A is assumed to generate
a strongly continuous semigroup S on X, and the focus is on non-parabolic problems. The main result
concerns convergence of the uniform strong error

Ef::(IE su,

. 1/p
p UG - U/ NI -0 (k—0),
jel0,..., Ny} / X)

where p € [2, 00), U is the mild solution, U J is obtained from a time discretisation scheme, k is the step
size, and Ny = T /k for final time 7" > 0. This generalises previous results to a larger class of admissible
nonlinearities and noise, as well as rough initial data from the Hilbert space case to more general spaces.
‘We present a proof based on a regularisation argument. Within this scope, we extend previous quantified
convergence results for more regular nonlinearity and noise from Hilbert to 2-smooth Banach spaces. The
uniform strong error cannot be estimated in terms of the simpler pointwise strong error

- 1/p
Ekt=( sup JEIIU(tj)—U-’IIX> ,
J€0,..., Ny}

which most of the existing literature is concerned with. Our results are illustrated for a variant of the
Schrodinger equation, for which previous convergence results were not applicable.

1. Introduction

This paper is concerned with the temporal discretisation of nonlinear stochastic
PDEs driven by multiplicative Gaussian noise. We aim at proving convergence of
time discretisation schemes for such equations, which can abstractly be written as a
stochastic evolution equation of the form

{ dU = (AU + F(U))dt + G(U)dWy on [0, T1, 0

U@©) =ug e LP(2; X).
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Here, A generates a Cp-semigroup (S(¢));>0 on a 2-smooth Banach space X, Wy
is a cylindrical Brownian motion, 7 > 0, p € [2, 00), and u is the initial data.
Besides global Lipschitz continuity, no further regularity assumptions are imposed on
the nonlinearity F and noise G.

Now, our goal is to show pathwise uniform convergence of contractive time discreti-
sation schemes for such irregular nonlinearities and rough initial data, focusing on the
hyperbolic setting. It has been extensively studied in recent years (see [1,2,4,7,10-
12,14-17,19,20,26,29,32,36-39,42,53] and references therein). When passing to the
parabolic setting (i.e. (S(#));>0 being an analytic semigroup), regularisation phenom-
ena allow for different proof techniques, resulting in much stronger convergence re-
sults. For details on the parabolic case, we refer to [3,5,6,9,18,25,33-35,40,41,43,44]
and references therein.

1.1. The setting

The error usually considered in the above-mentioned literature on the hyperbolic
case (as well as in the parabolic case) is the pointwise strong error

sup  E|U(t)) — U7, (1.2)
J€{0,....Ni}

where U denotes the mild solution to (1.1) and (U/ )I/Vi

The latter is recursively determined by U° = u,

o an approximation thereof.

Ul = RUIT"+ kR FIU™Y + RGWUI™HAWY, j=1,...,N., (1.3)

for some time discretisation scheme Ry € L(X) that is an approximation of the

semigroup S at time k > 0. Here, Ny = T/k is the number of time grid points,

k =t; — tj_1 is the uniform step size, t; = jk, and AWI = Wh(tj) — Wh(tj-1).
It is a natural question to find convergence rates for the uniform strong error

E suwp [U@)—U/|P, (1.4)

since it describes moments of the maximal error in time rather than the maximum
in time of moments of the error. It cannot, however, be controlled by the simpler
pointwise strong error (1.2) without a loss in the rate. Indeed, if the pointwise strong
error converges at rate > 0, i.e. (1.2) is bounded by C N~ for some C > 0, then

N N
E sup U@ —U/IP <EY UG- U NP =) EIUE)—U/|P
je{l,...,N} j=1 j=1
<N sup E||U(tj)—Uj||p§CNl_°‘p. (1.5)
jefl,...,N}
Taking p-th roots, convergence at rate o — % is obtained. Since we have arbitrarily

slow rates o € (0, %] and are also interested in the case p = 2, this estimate is not
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strong enough for our purposes. Still, convergence of the whole path can be expected,
as numerical simulations suggest [1,13,52]. Estimates where the supremum is inside
the expectation are usually referred to as maximal estimates, and ample literature is
available on this for general stochastic processes [47].

In [36], convergence rates for (1.4) were obtained for general contractive time
discretisation schemes under structural assumptions on the nonlinearity F' and the
noise G in (1.1). Namely, it was assumed that they preserve the spatial regularity of
the argument in the sense of the mapping properties F : Y — Y, G : Y — Ly(H,Y)
for a proper subspace ¥ < X with additional smoothness, where £, (H, Y) denotes
the space of Hilbert—Schmidt operators. Moreover, F and G were assumed to be
of linear growth on Y and the initial data to be of the same additional regularity.
Naturally, the question arises whether these assumptions can be relaxed. Clearly, we
cannot expect to preserve the convergence rate because this already fails in the linear
deterministic case. However, it is an open question whether qualitatively, pathwise
uniform convergence holds under weaker assumptions on F' and G as well as for
rough initial data from L?(£2; X).

The main goal of our paper is to prove that this question can be answered positively,
merely assuming global Lipschitz continuity of F and G on the full space X. In
addition, we show that under the respective conditions, both convergence results with
and without rate extend to the more general setting of 2-smooth Banach spaces (cf.
Subsection 2.1) rather than Hilbert spaces.

1.2. Main result

Before we can state our main result, we require an additional definition. Let X and
Y be 2-smooth Banach spaces such that ¥ < X. For o € (0, 1], we say that a time
discretisation scheme R : [0, T] — L(X), k — Ry approximates S to order o on'Y
if there is a constant C,, > O such thatforallx € Y,k > 0,and j € {0, ..., Ni}

1(S(t;) — RDxlx < Couk® x|y

Such a time discretisation scheme is called contractive if || Rl z(x)<1. We denote
by vy (H, X) the space of y-radonifying operators from a Hilbert space H to X (cf.
Subsection 2.2), which coincides with the space of Hilbert—Schmidt operators if X is
Hilbert. Our main theorem is as follows.

Theorem 1.1. Let X be a 2-smooth Banach space. Suppose that A generates a Cy-
contraction semigroup (S(t)):>0 on both X and D(A). Let (Ry)r~0 be a contractive
time discretisation scheme on both X and D(A) that approximates S to some order
a € (0, 1] on D(A). Suppose that F: X — X and G: X — y(H, X) are Lipschitz
continuous. Let T > 0, p € [2,00), and uy € LP(R2; X). Denote by U the mild
solution to (1.1) on [0, T]. Let k € (0,T/2] and (Uj)jzo ,,,,, N, be given by (1.3).
Define the piecewise constant extension U: [0, T] — LP(Q; X) by U(t):=U/ for
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teltj,tj+1), 0 < j < Ny — 1, and U(T):=U. Then

=0.
LP(Q)

sup |U(t) — U@)llx
t€[0,T]

lim
k—0

Theorem 1.1 follows from Theorem 4.2. The pathwise uniform convergence rates
in the structured setting with additional regularity, which are required in the proof of
the main result, can be found in Theorem 3.8.

Among the schemes covered by Theorem 1.1 and Theorem 3.8 are

e exponential Euler (EE): Ry = S(k);

e implicit Euler (IE): Ry = (1 — kA)™!;

e Crank-Nicolson (CN): Ry = 2+ kA)(2 —kA)~\.
Contractivity of the scheme R on X and D(A) is an immediate consequence of the
contractivity of the semigroup (S(#));>0 in the cases (EE) and (IE). For (CN) and other
commonly used schemes, an argument based on functional calculus yields the desired
contractivity. Applications to the Schrodinger equation are contained in the main paper
(see Sect.5), showing pathwise uniform convergence for general contractive schemes
in a setting in which previous results on (EE) [ 1, Thm. 4.3] or other contractive schemes
[36, Thm. 6.13] are not applicable.

Naturally, in addition to the temporal discretisation investigated here, a space dis-
cretisation is needed for a numerical solution of (1.1). In this paper, the focus lies
on the temporal discretisation in the global Lipschitz setting, since a detailed under-
standing thereof is a quintessential step towards the treatment of locally Lipschitz
nonlinearities. Our result should be seen as a first step, and we plan to continue our
work on uniform strong errors in a locally Lipschitz setting in the near future.

1.3. Method of proof

Previous results on pathwise uniform convergence are only applicable if nonlin-
earity and noise preserve additional regularity, are of linear growth on the space with
additional regularity, and the initial data are pathwise more regular as well. To circum-
vent the problem that this is not the case in our setting, we regularise the nonlinearity,
the noise, and the initial values occurring in (1.1) according to

mF :=mR(m, A)F, ,G:=mR(m,A)G, ,uy:=mR(m, A)ug

for some regularisation parameter m € N, where R(m, A):=(m — A)~! denotes
the resolvent. By construction, ,, F maps to D(A), ,,G maps to y(H, D(A)), and
mio € LP(2; D(A)), giving the desired additional regularity in structure with the
more regular space being D(A). Hence, this enables us to apply existing convergence
rate results for the regularised discretisation given by

mU? =R UI ™" + kR F(nU7 ™) + Rem G (U ™AW, U%=,u0,
(1.6)
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for 1 < j < Ni. They approximate the mild solution ,, U of the regularised evolution
equation

mU = (AnU + n F(GaU)) dt + GG U)dWg (@), nU0) = pup € X. (1.7)

Since the equations considered are in 2-smooth Banach spaces, the results from [36]
have to be generalised beyond the Hilbert space setting. While most of the extension
is straightforward, the stability of the scheme can no longer be obtained by a dilation
argument. Instead, the key ingredient of the proof is a novel maximal inequality for
discrete convolutions based on a martingale argument. Lemma 3.5 illustrates how
martingale (difference) sequences are used in this argument, resulting in stability as
stated in Proposition 3.6 and, ultimately, in pathwise uniform convergence rates, see
Theorem 3.8. It yields convergence of the pathwise uniform discretisation error (1.4)
of the regularised problem as k — 0. Note that this convergence is not uniform in the
regularisation parameter m € N.

The main task consists in proving convergence of the regularisation error both for
the mild solutions to (1.7) and for the discretisations (1.6) as m — oo uniformly in
the number of time steps Ni. For the continuous regularisation error, this is achieved
by a combination of a maximal inequality for stochastic convolutions, continuity of
paths of the nonlinearities evaluated at the mild solution, and a classical continuous
Gronwall argument.

An analogous straightforward estimate of the discrete regularisation error fails.
Instead, the maximal inequality for discrete convolutions already used in the stability
proof proves helpful. In addition, a clever splitting of the error is required so that
it can be rewritten in terms of the continuous regularisation error, the discretisation
error of the regularised problem, as well as the full error, i.e. the discretisation error
of the original problem (1.1). The regularisation parameter m € N can then be fixed
large enough such that the first error becomes small, and we already showed uniform
convergence of the second as k — 0. In the end, we thus derive an estimate for the full
error in terms of itself, and we apply a standard discrete Gronwall argument, finally
resulting in the desired convergence statement.

1.4. Overview

e Section?2 contains the preliminaries for the rest of the paper.

e In Sect.3, we extend previous results on pathwise uniform convergence rates
from Hilbert to 2-smooth Banach spaces. In particular, we present a novel sta-
bility proof.

e In Sect.4, we state and prove the main result on pathwise uniform convergence
of time discretisation schemes in the case of irregular Lipschitz nonlinearity and
noise, which leads to Theorem 1.1.

e Section 5 illustrates the results for the nonlinear stochastic Schrodinger equation.
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2. Preliminaries

Throughout the paper, we consider the final time 7" > 0 to be fixed and denote the
Borel o-algebra of a Banach space X by B(X). We use the notation f(x) < g(x)
to denote that there is a constant C > 0 such that for all x in the respective set,
f(x) < Cg(x). Furthermore, we fix a probability space (2, .%,P) and a filtration
(Z1)tef0.1) on this probability space. Unless otherwise stated, all random variables
and stochastic processes considered are defined on (€2, %, P). The progressive o-
algebra on (2, %, P) is denoted by P.

2.1. 2-smooth Banach spaces

In this paper, we will work in 2-smooth Banach spaces, a generalisation of Hilbert
spaces, which is characterised by a parallelogram inequality instead of a parallelogram
identity as is the case for Hilbert spaces.

Definition 2.1. Let D > 1. A (2, D)-smooth Banach space is a Banach space X for
which forall x, y € X,

I + 1%+ llx — yI> < 2)Ix|> + 2D? 1y ||

We call a Banach space 2-smooth if it is (2, D)-smooth for some D > 1.

In the realm of stochastic analysis, this class of spaces plays an important role.
As a consequence of the parallelogram identity, it includes all Hilbert spaces with
D = 1. Furthermore, the spaces L (i) are contained in this class for 2 < p < oo
with D = /p — 1 [46, Proposition 2.1]. The following simple fact will be used
throughout the paper: If X is (2, D)-smooth and A is a closed linear operator, then
D(A) equipped with the graph norm (||x||? + ||Ax||?)!/? is again (2, D)-smooth.

2.2. y-radonifying operators

To give sense to stochastic integrals in Banach spaces X that are not Hilbert, the
space of y-radonifying operators y (H, X) is required, where H denotes a Hilbert
space. It is obtained as the closure of a subset of the space of y-summing operators.
In this subsection only, let (,),ecN denote a Gaussian sequence, i.e. a sequence of
standard Gaussian random variables.

Definition 2.2. We call a linear operator R: H — X y-summing if

N 201,2
IRy~ rx0:=sup (E] Y- yaRha| )" < o0, @
n=1
with the supremum being taken over all finite orthonormal systems {1, ..., hy}in H

with N € N. The space of all operators for which (2.1) holds is denoted by y *°(H, X).
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The thus-obtained (y*°(H, X), || - [l%(m,x)) is a normed space, which is contained
in the space of bounded linear operators L(H, X). The inclusion follows immediately
from considering orthonormal systems {/} consisting of a single element. Furthermore,
y*°(H, X) is a Banach space.

The space of y-radonifying operators from H to X is now obtained as the closure
of finite rank operators in the space of y-summing operators.

Definition 2.3. Let N € N, h, € H,and x, € X for 1 < n < N and define the
operator h, ® x, € L(H,X) by h — (h, ® x,)h:=(h,, h)gx,. Operators of the
form R = Zﬁlz 1 hy ® x;, are called finite rank operators, and the space of all such
operators is denoted by FR(H, X). We define the space y (H, X) of all y-radonifying
operators as the closure of FR(H, X) in y*°(H, X).

Trivially, FR(H, X) C y°°(H, X). As a closed subspace of y*°(H, X), y(H, X)
is a Banach space with the norm || - ||, (g, x):=|l - l;>(#,x)- For a finite rank operator
R = Zfl\;l h, ® x,, € y(H, X) with orthonormal {A1, ..., hy} € H, the norm (2.1)
simplifies to

5 2
||R||y(H,x) =E

N
Z VnXn
n=1

In case X is a Hilbert space, the norm of R further simplifies to Zf,v:l [l |I<. Hence,
by taking the completion, we see that y (H, X) coincides with the space L,(H, X)
of Hilbert—Schmidt operators for Hilbert spaces X and H. An example for a y-
radonifying operator in a non-Hilbert space is given by the indefinite integration
operator I7: L%(0,T) — C[0, T] defined by f+ [t — fol f(s)ds] fort € [0, T].

A property of y (H, X) frequently used in the following is the (left) ideal property.

I?

Proposition 2.4. [[31]], Theorem 9.1.10] Let R € y*°(H, X). Let H be another
Hilbert space and X another Banach space. Then for all Ly € L(H, H) and L, €
L(X, X), we have LyRLy € y*°(H, X) and forall 1 < p < o0,

IL2RL oo 7, %) = 12l ox ) IRy cr ) WLt 27 -

If, moreover, R € y(H, X), then LoRL € y(I:I, 5().

For details on the aforementioned and further properties of y -radonifying operators,
we refer the reader to [31, Section 9.1].

2.3. Stochastic integration
Let H denote a separable Hilbert and X a 2-smooth Banach space. For a y-

radonifying operator R € y(H, X) and a sequence y = (¥,)nen of centred i.i.d.
normally distributed random variables, we write

Ry::ZynRhn (2.2)
neN
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for an orthonormal basis {4, },cn of H. The convergence is in L?(€2; X) for p < oo
and almost surely, independently of the choice of orthonormal basis (see [31, Corollary
6.4.12]). While Ry depends on the choice of the orthonormal basis, its distribution
does not. The stochastic integrals appearing, for instance, in the mild solution formula
(1.1) are stochastic integrals of operator-valued integrands. Hence, the integrator is an
H-cylindrical Brownian motion rather than a (standard) Brownian motion.

An H-cylindrical Brownian motion is a mapping Wy : L>(0, T; H) — L*(Q)
such that

(i) Wxh is Gaussian forall h € L%(0, T; H),

(i) EMWghy - Wgho) = (hy, hQ)Lz(O,T;H) forall hy, hy € LZ(O, T; H),
where we include a complex conjugate on Wy 5 in case we want to use a complex H -
cylindrical Brownian motion. As a shorthand notation, welet Wy (1) h:=Wg (1(9,1)®h)
forh € H andt € [0, T]. An H-cylindrical Brownian motion can be regarded as the
infinite-dimensional analogue of a Brownian motion, in the sense that (W (£)/):c[0,7]
is a (standard) Brownian motion for each fixed 4 € H (of norm ||i||z = 1). Real-
valued Brownian motions are recovered in the case H = R.

A notion closely related to H-cylindrical Brownian motions are so-called Q-Wiener
processes. An H -valued stochastic process (W (t)),>0 is called a Q-Wiener process for
an operator Q € L(H) if W(0) = 0, W has continuous trajectories and independent
increments, and W (¢) — W (s) is normally distributed with parameters O and (¢t — s) Q
fort > s > 0. One can show that W is a O-Wiener process if and only if there exists an
H -cylindrical Brownian motion Wy such that Ql/ 2Wy= ZneN Ql/ 2, Wy Hh, =
W (t) for an orthonormal basis (h,),cny of H (cf. (2.2) and note that the series is
independent of the choice of (4,),eN).

Stochastic integrals with respect to H-cylindrical Brownian motions or Q-Wiener
processes can be defined in the sense of Itd integrals. Further properties of H-cylindrical
Brownian motions, Q-Wiener processes, and details on the Itd integral in Hilbert
spaces can be found in [21]. An overview of stochastic integration in Banach spaces
is contained in [51].

To estimate Itd integrals w.r.t. such H -cylindrical Brownian motions, the Burkholder—
Davis—Gundy inequalities are particularly helpful. In the case X is a Hilbert space,
they imply that

(]E sup
1€[0,T1]

for some constant B, > 0 for all g € L?(£; LZ(O, T;y(H, X))). In general (2, D)-
smooth Banach spaces, (2.3) holds with B,, = 10D.,/p. This follows as a special case
of the following maximal inequality for stochastic convolutions from [50] based on ear-
lier works on the contractive case in Hilbert spaces [27]. We recall that a Cp-semigroup
(S(1))r>0 1s said to be quasi-contractive if for some constant A > 0, ||S(1)|| < eM for
allr > 0.

PN\ 1/p
) < BpllgllLro;r20,7:y (H,x))) (23)

t
/ 8s AWH (s)
0

X
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Theorem 2.5. [[50]], Theorem4.1] Let (S(¢));>0 be a quasi-contractive Co-semigroup
with constant A > 0 on a (2, D)-smooth Banach space X.

Then for every g € L%(S: L*(0,T;y(H, X)) the process (fy St — 5)g(s)
AWy (8))iej0,7) has a continuous modification, which satisfies, for all 0 < p < oo,

P P
<
=C,

t
E sup /(; St —s)g(s)dWgy(s)

D”gnip(Q-Lz(() T;y(H,X)))’
1€[0,T] ’ | o

with a constant C), p depending only on p and D. For 2 < p < 00, the inequality
holds with C,, p = 10e*" D /p.

Recall that for p < 1, the expression on the right is only a seminorm of g. Consid-
ering S as the trivial semigroup, we recover continuity of Itd’s isomorphism. In the
case p = 2, H = R, and X Hilbert, it is even an isometry known as It6’s isometry.

2.4. A version of the Rosenthal-Burkholder inequality

On the fixed probability space (2, F, P), we consider a finite filtration (F j)§'=0’
¢ € N, and denote by Ez;:=E(- | F;) the conditional expectation with respect to F;.
For an X-valued martingale (M j)ﬁ.:() with respect to (F j)f'zo’ we denote by (d j)f.z 1
its difference sequence defined by dj:=M ; — M ;_;. Furthermore, let the non-negative
random variables M; (for0 < j < ¢)and d; and s;(M) (for 1 < j < £) be given by

J 172
M = max Ml dfi= max (a5 ()= 1Ef,_lud,n) ,
i=

and set M* := M}, d* := dj, and s(M) := so(M).

We call a mapping V: Q@ — L(X) such that  — V (w)x is strongly measurable
for all x € X a random operator on X and a random contraction on X if, additionally,
its range consists of contractions. A sequence of random operators (V) jen on X is
said to be strongly predictable in case each V;x is strongly .%;_i-measurable for all
x € X.

An adapted X-valued sequence (& j)(;':1 is called conditionally symmetric given
(F j)f.:() if for all 1 < j < £ the random variables &; and —£; are conditionally
equi-distributed given F;_, i.e. for all Borel sets B € B(X) it holds that

Er 1 lgen) = Ex; 1—gen)-

Recently, in [50, Theorem 3.1] an extended version of Pinelis’s version of the
Rosenthal-Burkholder inequality (see [46]) was proven. An alternative approach based
on Bellman function techniques was found in [54].

Theorem 2.6. [[50]], Theorem 3.1] Let X be a (2, D)-smooth Banach space. Suppose

that (1\7l fi )f':o is an adapted sequence of X-valued randomvariables, (M ; )ﬁ':o isan X -
' ¢

valued martingale with difference sequence (dj)jzl, (Vj)ﬁ»:1 is a sequence of random
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contractions on X that is strongly predictable, and assume that we have 1\710 =My=0
and

Mj=ViMj_ +d;, j=1,...,¢
Then, for all2 < p < oo we have
”(M)*”p <30plld*|l, +40D./plis(M)] .

If, moreover, (M j)ﬁ-:O has conditionally symmetric increments, then

IM)* |1, < Splld*ll, + 10D/plls(M)] .

2.5. Approximation of semigroups

A fundamental part of the approximation of solutions to a stochastic evolution
equation entails the temporal approximation of a semigroup by a scheme. The ap-
proximation behaviour is quantified as follows.

Definition 2.7. Let X be a Banach space. An L(X)-valued scheme is a function
R:[0,00) — L(X). We denote Ry:=R(k) for k > 0. Let Y be a Banach space
that is continuously and densely embedded into X. If A generates a Cp-semigroup
(S(#))r>0 on X, an L(X)-valued scheme R is said to approximate S to order o > 0
on Y or, equivalently, R converges of order o on Y if for all T > 0 there is a constant
Cy > 0 such that

I1SCik) — RDullx < Cak|ully

forallu € Y,k > 0,and j € N such that jk € [0, T]. An £(X)-valued scheme R is
said to be contractive if | Ri|lz(x) < 1forallk > 0.

Henceforth, the index for norms in the space X will be omitted. In the linear deter-
ministic case, the following schemes approximate S to different orders:

e cxponential Euler (EE): Ry = S(k), any order &« > 0 on X;

e implicit Euler (IE): Ry = (1 — kA)~!, order « € (0, 1] on D((—A)>%);

e Crank—Nicolson (CN): Ry = 2+kA)(2—kA)~ !, ordera € (0, 2]on D((—A)3*/2),
provided that R is contractive.

Note that contractivity of (S(¢));>0 implies sectoriality of —A and thus the fractional
powers (—A)P exist for > 0. As many commonly used schemes, (IE) and (CN) can
be written as Ry = r(—kA) for some function r: C; — C, where r(—kA) is defined
via the H*-calculus of —A.

Common choices for the space Y in Definition 2.7 are domains of fractional powers
of the negative of the generator A of the semigroup. An important property of these
spaces is their embedding into the real interpolation spaces with parameter co. That
is, fora > 0

D(A%) — Dy (a, 00), 2.4)

where D4 («, 00) denotes the real interpolation space (X, D(A))q.00- See [45,49] for
details on real interpolation spaces.
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2.6. Gronwall-type lemmas

We need the following variants of the classical Gronwall inequality from [36, Lem-
mas 2.5 and 2.6] in the continuous and the discrete version based on [28, Proposition
S51.

Lemma 2.8. Let ¢: [0, T] — [0, 00) be a continuous function and let o, § > 0 be
constants. If

t 1/2
(@) §a+/3(/ ¢(S)2dS> , fort €[0,T],
0
then
d(1) <a(l+ B2 % exp (1 + 1,6%) fort €10, T]
— 2 2 b 9 .

Lemma 2.9. Let (¢;) j>0 be a nonnegative sequence and ct, p > 0. If

-t 2\ /2 )
¢j§a+/3<2</>i) Jor j =0,
i=0
then

: I 1 ,. :
gj <a(l+p*)H" exp (5 + 5521) for j = 0.

3. Convergence rates on 2-smooth Banach spaces

We consider the stochastic evolution equation with multiplicative noise

{ dU = (AU + F(t,U))dt + G(t,U)dWpy on [0, T,
3.1

U(0) = ug € L (2 X)

for2 < p <00, T > 0, and A generating a Co-semigroup (S(¢));>0 of contractions
on a 2-smooth Banach space X. In this section, we extend the pathwise uniform
convergence rates obtained in [36] for contractive time discretisation schemes on
Hilbert spaces to 2-smooth Banach spaces. In particular, this includes a generalisation
of the well-posedness and stability results used for the main error estimate in Theorem
3.8.

The following assumption ensures well-posedness of the stochastic evolution equa-
tion (3.1).

Assumption 3.1. Let X be a (2, D)-smooth Banach space for some D > 1 and let
pef2,00)Llet F: 2x[0,T]x X — X, F(w,t,x) = ﬁ(a),t,x) + f(w,t) and
G:2x[0,T]x X —» y(H, X), Gw, t,x) = G(a),t,x) + g(w, t) be strongly
P ® B(X)-measurable and such that F(-, -, 0) = 0 as well as G(-, -, 0) = 0. Suppose
that
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(a) (global Lipschitz continuity on X) there exist constants Cr, Cg > 0 such that
forallw € Q2,¢ € [0, T]and x, y € X, it holds that

|F(w,1,x) — F(w,t, )] < Crllx — yll,
IG(w,t,x) — G(w, t, Vlym.x) < Csllx =yl

(b) (integrability) f € L% (2 L'(0, T; X)) and g € L, (2; L*(0, T; y (H, X))).

Note that Assumption 3.1 implies linear growth of F and G, i.e. for all w € Q,
te[0,T],and x € X,

IF(o,t,x)| < Crllxl and G, t, X)lymx) < Calxl.

Well-posedness shall be understood in the sense of existence and uniqueness of
mild solutions to (3.1).

Definition 3.2. A U € L%(Q; C ([0, T]; X)) is called a mild solution to (3.1) if a.s.
forallt € [0, T]

t

t
U@t) = S)uy +/ St —s)F(s,U(s))ds ~|—/ St —=5)G(s,U(s))dWg(s).
0 0

As a shorthand notation, we write

W fllp.g.z=0fllLr:La0,1:2), Nglp.q.z:=lgllLr(@:L90,T:y(H,2)))

for p € [2,00), g € [1,00], and Z C X. The following well-posedness result is an
extension of [36, Thm. 4.3] to 2-smooth Banach spaces.

Theorem 3.3. Suppose that Assumption 3.1 holds for some p € [2, 00). Let A be the
generator of a Co-contraction semigroup (S(t));>0 on X and let ugy € LP]_-O (2; X).
Then (3.1) has a unique mild solution U € LP(2; C([0, T]; X)). Moreover, there is
a constant C > 0 depending only on p, D, T, Cr, and Cg such that

1U N Lr@icqo.m1:x0) < C(1+ lluollLr:x) + 1 fllp1.x + llgllp.2.x)-

Proof. The statement follows from an application of the contraction mapping theorem
to the fixed point functional

t

t
TCv(t):=S()ug + / St —$)F(s,v(s))ds +/ St —5)G(s,v(s))dWg(s)
0 0

in the adapted subspace of L? (2; C([0, &]; X)), as shown in [36, Thm. 4.3] for Hilbert
spaces X. In order to apply the methods used in [36], we replace the space of Hilbert—
Schmidt operators £2(H, X) by the space of y-radonifying operators y (H, X) and
applying the maximal inequality from Theorem 2.5 instead of the Burkholder—Davis—
Gundy inequality. 0
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Under alinear growth assumption on F and G on a2-smooth Banach space Y embed-
ding into X, the problem (3.1) is also well-posed on Y, as the following straightforward
extension of [36, Thm. 4.4] illustrates.

Theorem 3.4. Let X and Y be (2, D)-smooth Banach spaces, Y — X, and as-
sume A generates a Co-contraction semigroup (S(t));>o0 on both X and Y. Let p €
[2,00), ug € Lp]_-O(SZ; Y), and let Assumption 3.1 hold. Additionally, suppose that
f e L%(Q; LY0,T;Y)), g€ L%(Q; L300, T;y(H,Y)), F: Qx[0,T]xY — Y,
G:Qx[0,T]xY — y(H,Y), and there are Ly, Lg > 0 such that for all v € <,
tel0, T),andx €Y,

IF(w,t,0)lly < Lr(1+ Ixlly), IG(@,t,X)|lymy) < Le(l+ lIx]y).

Under these conditions, the unique mild solution U € LP(2; C([0, T]; X)) to (3.1)
isin LP(2; C([0, T1; Y)) and there is a constant C > 0 depending only on p, D, T,
Lp, Lg, and Y such that

1UlLr:cqo,rvy < C(L+ lluollr:yy + 1 lp1y + lIglp2y)-

Having established well-posedness, we now turn to stability. Let R : X — X be a
time discretisation scheme with time step k > 0 on a uniform grid {t; = jk: j =
0,..., N¢} € [0, T] with final time T’ = ty, > 0 and Ny = % € N being the number
of time steps. We consider the temporal approximations of the mild solution to (3.1)
given by U%:=u and

Ul =ReU/ ™V 4+ kR F(tj-1, U7 + ReG(tj—1, U~ AW, (3.2)

with Wiener increments AW ;:=Wyg (t;) — Wy (t;—1) (see (2.2)). The above definition
of U/ can be reformulated as the discrete variation-of-constants formula

j—1 j—1
Ul=Rjug+kY R F@6.UY+ Y R7'GW;.UNAWy1  (33)
i=0 i=0

for j =0,..., Ng.

The following stability result is a generalisation of [36, Prop. 5.1] to 2-smooth
Banach spaces. This requires replacing the dilation argument in the original proof by
a martingale one based on Theorem 2.6, which is the subject of the following lemma.

Lemma 3.5. Let X be a (2, D)-smooth Banach space, N € N with N < Ng, and
0: Q2 x[0,T] - y(H, X) be such that Q;:=Q(-,t;) € LP(Q; y(H, X)) is Fy-
measurable for 0 < i < N — 1. Suppose that (Ry)i=o is contractive. Then there is a
constant B, p > 0 depending on p and D such that

i1 N-1
j—i 172
It 0. : 2
omax, H ng i AWy H H,, < B,,,D<k ; 10 ||L,7(Q;y(H’X))) ,
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Proof. The bound follows from an application of Theorem 2.6 as illustrated in Step 1
and a simplification of the two terms emerging in Steps 2 and 3.

Step 1. Define A7Ij:= Z,];ol R,{fi QiAW;yand M= Z{zl Ri Qi1 AW; for 0 <
J =< N.Further, define d;:=M M] 1and V;:=Ry forall1 < j < N. Then My =
My = 0 by construction and (M ) o is adapted because Q; is .%- and thus also
G i ,-measurable and AW, is J, .1~ and thus also /, -measurable. Furthermore,

(M; ) _o 18 an X-valued martingale with conditionally symmetric increments since it
is adapted andforO0<{¢<j<N

14

J
E(Mj| ) =Y ReQi 1 E(AWi|.F,) = Y ReQi 1AW, = M,
i=1 i=1

by independence of AW; of .%;, foralli > £+1. Consequently, (d;) ;V:] is amartingale
difference sequence, and Theorem 2.6 is applicable. It yields the bound

-1
rmxHEZR[k;Am+w
i=0

0<j<N

‘ = (M)*[|, < Splid*ll, + 10D/Pls(M)]| .
P

(3.4)

where d* = maxi< < I|dj || and s(M)? = 1)V B(>IMi1 — M2 | 7).

Step 2. To simplify the first term, we first apply the triangle inequality and Doob’s
maximal inequality [30, Thm. 3.2.2] before rewriting the Wiener increments as sto-
chastic integrals to apply Itd’s isomorphism as in Theorem 2.5. Lastly, making use of
Minkowski’s inequality in L?/?(2), contractivity of Ry, and the dominated conver-
gence theorem in L7 (£2), it follows that

2p
Il = | max ||M,»—Mj_1||H 2y =
2p
= 1([, t,+1](S)Rle dWg (s)
p— LP(S2:;X)
2pCp 1 12
< 7 R )
< 2 (/0 R[] as )
20Cpop 2
= P p Z/ HRthHy(HX)dS

| /\

2pCp.p 12 2pCpp 12
LDk Znngnﬂmlipﬂ) =Pk ZIIQIIU(QN,X») .
3.5
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Step 3. Using that the Wiener increments AW; are independent of F;, and have
variance ;41 — t; = k, we can bound the remaining term ||s(M)]|, in (3.4) by

=

1/2
sl = | ( X E(IRQiAWin I | 7))

p

IA
T
-~ o

1/2
(X IRQII iy AW, 12 | 7))

p

T
—_ O

1/2 N-1

1/2
=k Y IRQI x| = (KX 10 naymxy) - (36
i=0

p/2

The statement of the theorem is obtained with B, p = 10p%(p— 1)_1C,,,D +10D,/p
from inserting (3.5) and (3.6) in (3.4). O

Proposition 3.6. Let X be a (2, D)-smooth Banach space, p € [2,00) and ug €
LP(2; X). Suppose that Assumption 3.1 holds and that (Ry)r=o is contractive. Then
the discrete solution (3.2) obtained using (Ry)r=o is stable. More precisely, for all
T > 0 there exists a constant Ct independent of Ny such that

max [|U/|[| < Cr(I fllp.co.x + 18l p.oo.x + luollzr@:x)) < oc.
0<j<Ng p
Proof. Let N € {0, ..., Ni} and gy :=||maxo<j<ny U7 | p- Then, the variation-of-

constants formula (3.3) and contractivity of Rj allow us to bound

N-1
on = lluollLra;x) +k Z
i=0

j—1
ax | Y RTG (W, UDAW
i=0

<j=N

max Ft',Uj max
dmax |F G, UD) p+”0

p

3.7

Invoking linear growth of F and pathwise continuity of f for the second term, we
obtain the bound

N-1 N-1
i J
> | max 1F G 01| < by (cr| max no?u| +170p0.x)
1= 1=

N-1 N

= I fllpoox +Crk Y 0 < Tl fllpoe.x + Cov/T(k

-1
i=0 i=0

12
)"

(3.8)
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where we have used the Cauchy—Schwarz inequality in the last step.

To the last term in (3.7), we apply Lemma 3.5 with Q;:=G (¢, Ui) forO<i<N-—1,
which together with linear growth of G yields

j-1 N-1

. ) . 1/2
> RITG, U) AWy ’ sB,,,D(kZ||G<rl»,U'>||ip(g;y(ﬂ,x>))
i=0 P i=0

max
0<j<N

N—-1
) n1/2
= B (kY (lghpoox + CollU" Iriain)’)
i=0
N—1

12
< V2B pVTlgllpoex + V2B 0Co(k Y 07)

1

T 39
Inserting (3.8) and (3.9) in (3.7) followed by an application of the discrete version of
Gronwall’s inequality from Lemma 2.9 results in

0% < v/ Cee*(lluollLr@:x) + Tl fll p.oc.x + 2By pVTlgll p.oo, x)

with Ce:=1+ C%tN + 23127 DC% tn, which implies the desired statement for N = Ny,
noting that ty, = T. O

Under the assumption of additional regularity in the structure of F and G and smooth
initial data ug, pathwise uniform convergence rates are obtained. We would like to draw
the reader’s attention to the difference in notation to Sect. 4: As no additional regularity
in the structure of nonlinearity and noise is assumed in that section, the following error
estimate from Theorem 3.8 does not apply to U but only to its regularised counterpart
mU. This is the subject of Corollary 4.6.

Assumption 3.7. Let X, Y be 2-smooth Banach spaces such that ¥ < X continu-
ously,and let p € [2,00). Let F: @ x [0, T] x X — X, F(w,t,x) = ﬁ(w, t,x)+
fw,)and G: @ x [0, T] x X — y(H, X),G(w,t,x) = é((u, t,x)+ glw, t) be
strongly P ® B(X)-measurable and such that F(-,-,0) =0aswellas G(-, -, 0) = 0.
Suppose that

(a) (global Lipschitz continuity on X ) there exist constants Cr, Cg > 0 such that
forallw € Q2,t € [0, T], and x, y € X, it holds that
IF(w,t,x) — F(w,t, )l < Cpllx =yl
1G (.1, x) = Gw. 1, lyw.x) < Collx =yl

(b) (Holder continuity with values in X ) for some o € (0, 1], with [-], denoting the
C“%-seminorm,

CO{,F:= Sup [F(C(), y x)]o{ < 00, CO!,G:= Sup [G(C(), '7x)]ot < 00,
we,xeX we,xeX
(¢) (Y-invariance) F: Q2 x [0,T]xY - Yand G: Q x [0, T] x Y — y(H,Y)
are strongly P ® B(Y)-measurable, f € L%(Q; C(0,T];Y)),and g € L%(Q;
C(0,Tl; y(H,Y))),
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(d) (linear growth on Y) there exist constants Ly, Lg > 0 such that for all w €
Q,t €0, T], and x €Y, it holds that

IF(w,t,0)lly < Lr(1+ Ixlly), G, t,X)llymy) < Le(l+ lIx]y).

Along the lines of the proof of [36, Thm. 6.3] in the Hilbert space case, we obtain
the following error estimate in 2-smooth Banach spaces.

Theorem 3.8. Suppose that Assumption 3.7 holds for some a € (0,1] and p €
[2, 00). Let A be the generator of a Co-contraction semigroup (S(t));>0 on both X
and Y. Let (Ry)r>0 be a time discretisation scheme that is contractive on X and Y.
Assume R approximates S to order a onY. Suppose thatY — D 5 (a, 00) continuously
ifa € (0,1) or Y < D(A) continuously if « = 1. Let ug € Lp]_-O(Q; Y). Denote by
U the mild solution of (3.1) and by (U 7 j=0,...,N; the temporal approximations as
defined in (3.2). Then for Ny > 8 there are constants C1, Cp, C3, C4 > 0 independent
of k such that

’ 0

In particular, the approximations (U /) j converge at rate min{c, %} up to a logarithmic
correction factor as k — 0.

max_||U(t;) — U/||

<J=<Nk

12 T\, o
< Cik + Cok'/? + (03 + Cylog (;))k .
14

As in the Hilbert space case, the logarithmic factor is not required if the exponential
Euler method is used, which is given by Ry = S(k).

Remark 3.9. Provided that the semigroup (S(#));>0 has a dilation, the error bound
from Theorem 3.8 extends to the full time interval [0, T']. More precisely, for a piece-
wise constant extension U : [0, T] - LP(2; X) of (Uj)jzoka, there is a constant
C > 0 such that
< i+ (1 +10g (L) e 3.10
= ( g ( k ) ) (3.10)
p

sup |U@) — U@l
t€[0,T]

under the assumptions of Theorem 3.8 and an additional integrability assumption on f
and g. If the time discretisation scheme used is the splitting scheme, i.e. Ry = S(k) for
k > 0, the optimal rate (1 + ,/log(T/k))kl/2 can be obtained in (3.10). It is optimal
as it coincides with the modulus of continuity of the Brownian motion. The proof
of (3.10) carries over verbatim from the Hilbert space case, given the dilation of the
semigroup. For further details, we refer to [36, Section 6.3].

There are two main cases known in which semigroups on non-Hilbert spaces have
a dilation: positive semigroups on L”-spaces for 2 < p < oo [23] and (analytic)
semigroups whose generator admits an H*-calculus of angle less than 5 [24].
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4. Pathwise uniform convergence for irregular nonlinearities

Our aim is to prove pathwise uniform convergence of contractive time discretisation
schemes for nonlinear stochastic evolution equations of the form

dU = (AU 4+ F(t,U))dt + G(t, U)dWg (1), U) = up € LP(2; X) (4.1)

with ¢t € [0,T], T > 0, on a 2-smooth Banach space X with norm || - ||, where Wy
is an H-cylindrical Brownian motion for some Hilbert space H, and p € [2, 00). The
operator A is assumed to generate a contractive Cp-semigroup (S(¢));>o on X. The
main novelty of our paper lies in not assuming further regularity in the structure of the
nonlinearity or the noise. That is, we merely assume that F': Q x [0, T] x X — X
and G: Q x [0,T] x X — y(H, X) and impose no further conditions on the images
F(Q x[0,T] x Y) for some Y < X oreven on F(2 x [0, T] x X) being proper,
more regular subspaces of X. Moreover, we allow rough initial data ug € L?($2; X).
Further assuming progressive measurability and global Lipschitz continuity of F and
G as detailed in Assumption 4.1, we have the existence of the unique mild solution to
(4.1) given by a fixed point of

t t

S(t — $)F (s, U(s))ds—i—/ S(t — $)G(s, U(s)) dWx (s)
0
4.2)

U) = S(tuo + f
0

fort € [0, T'], cf. Theorem 3.3.

For time discretisation, we employ a contractive time discretisation scheme R : [0, c0)
— L(X) with time stepk > Oonauniformgrid {t; = jk: j=0,..., N} €[0,T]
with final time T = ty, > 0 and Ny = % € N being the number of time steps. As in
the previous section, the discrete solution is given by U%:=uq and

Uli=RU/ ™ + kR F(tj—1, U'™Y) + ReG(tj—1, U™ AW, (4.3)
for j =1,..., Ny with Wiener increments AW;:=Wg(t;) — Wg(t;—1).
We summarise the conditions imposed on F and G.

Assumption 4.1. Let X be a (2, D)-smooth Banach space for some D > 1 and let
pef2,00)LletF:Qx[0,T]xX - Xand G: Q2 x[0,T] x X — y(H, X) be
strongly P ® B(X)-measurable. Suppose that

(a) (global Lipschitz continuity) there exist constants Cr, Cg > 0 such that for all
weQ,tel0,T],and x, y € X, it holds that

[Fw,t,x) = F(o,t, y)|l < Crlix = yll,
1G(w,t,x) = G(w, 1, V)ly@Hx) < Collx =yl

(b) (linear growth) there exist constants Ly, L > 0 such that for all w € Q,¢ €
[0, T], and x € X, it holds that

[F(w,t, )| < LE(L+1lxD),  IG(@, 1, )llym.x) < Lo+ [1x]),
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(c) (Holder continuity) for some o € (0, 1],

Cori= sup [F(w, - x)]y <00, Cqg:= sup [G(w,-, x)]q < 00.
we2,xeX we2,xeX

Note that Holder continuity of F as stated above implies pathwise uniform conti-
nuity. Condition (c) can be weakened to the existence of some « € (0, 1] such that

F('at’x) - F(~,s,x)
sup sup

€ LP(Q)
xeX 0<s<t<T (t —s)~

and likewise for G, i.e. pathwise Holder continuity uniformly in x € X is sufficient
together with existence of p-th moments of the Holder seminorms. Assumption 4.1
implies Assumption 3.1 with F:=F — F(,-,0), f:=F(,-0), and likewise for G,
whence (4.1) has a unique mild solution. Compared to Assumption 3.1, only condition
(c) is added. Under these assumptions, we obtain the main result of this paper on
pathwise uniform convergence of the temporal approximations.

Theorem 4.2. Suppose that Assumption 4.1 holds for some p € [2,00) and o €
(0, 1]. Further, suppose that A generates a Co-contraction semigroup on both X and
D(A), and let ugy € Lg_-O(Q; X). Let (Rr)r>0 be a time discretisation scheme that is
contractive on both X and D(A) and that approximates S to order o on D(A). Denote
by U the mild solution of (4.1) and by (U7) j=0,...,N; the temporal approximations as
defined in (4.3). Define the piecewise constant extension U: [0,T] — LP(2; X) by
U(t):=U/ fort € [tj, tj+1), 0 < j < Ny — 1, and U(T):=U™M. Then

lim
k—0

=0. (4.4)
p

sup U@ — U@
t€l0,T]

The main ingredient of the proof of this theorem consists of regularising the non-
linearity, the noise, and the initial values by

mF :=mR(m, A)F, ,G:=mR(m,AG, ,ug:=mR(m,Aug (4.5)

for m € N. By construction, ,, F maps to D(A), ,,G maps to y(H, D(A)), and
mio € LP(2; D(A)), giving the desired additional regularity in structure. Assumption
4.1 also implies existence and uniqueness of the mild solution , U of the regularised
problem

mU - (AmU +mF(mU)) dr +mG(mU)dWH(t)a mU(O) = mlUp € X (46)
for m € N. It is given by a fixed point of
t t
WU () = S(Omio + /0 S( — I F(uU(s))ds + /0 S( — ImG U () AW (5).

The following proposition lists useful properties of the regularised quantities.
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Proposition 4.3. Let Assumption 4.1 hold and let ,, F, ,,,G, ,,uq be as defined in (4.5)
for m € N. Suppose that A generates a Co-contraction semigroup (S(t))s>o. Let
ug € Lg_-o (2; X). Then the following statements hold.
(a) (D(A)-invariance) ,, F: Q x [0, T] x D(A) — D(A) and ,G: Q x [0, T] x
D(A) — y(H, D(A)) are strongly P ® B(D(A))-measurable and ,uo €
L% (2 D(A)).
(b) (uniform Lipschitz continuity) There are Cr, Cg > 0 such that for all m € N,
weQ,tel0,T],andx,y € X, it holds that

lmF(w,t,x) = pnF(o,t, V)| < Crllx = yll,
lmG(w,t,x) = mG(w, t, YyH,x) < Ccllx — yll.

(c) (linear growth on D(A)) For all m € N, there are constants Lr , Lg.m > 0
such that for all w € Q2,t € [0, T], and x €Y, it holds that

lm F(w,t, x)Ipay < Lrm(1+ 1xIDca)),
lmG(w, t, )y H,pA)y < Lem(l+ lIx]pay)-

(d) (pointwise convergence) As m — oo, ,, F and ,, G converge pointwise to F and
G, respectively. Moreover, ,ug — ug in LP(2; X) as m — oo.

Proof. (a) Continuity of F(w, t,-): X — X follows from Assumption 3.1(a) for all
w € Q,t € [0, T], and thus also continuity as a mapping F(w, t,-): D(A) —
X. From the identity AR(m, A) = mR(m, A) — I and continuity of the re-
solvent on X, we obtain continuity of R(m, A): X — D(A). Consequently,
mF(w,t,): D(A) — D(A) is continuous. Hence, strong P ®
B(D(A))-measurability of ,F: Q x [0, T] x D(A) — D(A) follows from
strong P ® B(X)-measurability as stated in Assumption 3.1. Likewise, strong
P ® B(D(A))-measurability of ,, G can be derived. Lastly, since R(m, A) maps
to D(A) and ug € L’ (2; X), it holds that ,,ug € Lz (2 D(A)).

(b) First, we recall a folklore result from semigroup theory [22, Thm. II.1.10(ii)]:
For contraction semigroups, the norm of the resolvent R(A, A) is bounded by
IR(A, A)llzx) < (ReA)~! for all Re A > 0. Hence, ImR@m, A)llcx)y < m -
% = 1 is contractive. Together with this observation, Lipschitz continuity of
F and G implies uniform Lipschitz continuity of ,, " and ,,G with the same
Lipschitz constant, respectively.

(c) By assumption, F is of linear growth on X. Linear growth of ,, F on D(A) with
Lr, = (2m + 1)L follows from the identity AR(m, A) = mR(m, A) — I,
observing that

lnF(w,t, x)Ipay = ImAR(@m, A)F(w, t, x)|| + |[mR(m, A)F(w, t, x)||
< |m[mR(m, A) — I1F(w, t,x)|| + | F(w,t,x)|
<QCm+D|F(o,t,0)]| < Cm+ DL+ |Ix]).

Linear growth of ,,G with Lg ,, = (2m + 1) L follows analogously.
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(d) It suffices to prove that mR(m, A) — [ in the strong operator topology as
m — oo. Since A is densely defined and closed as the generator of a Cp-
semigroup, this follows from [22, Lemma 3.4].

O

For a comprehensive discretisation error analysis, we start by investigating the
continuous regularisation error. The following lemma will prove helpful in doing so
for Z € {X, y(H, X)} and with ¥ chosen based on the nonlinearity F or noise G.

Lemma 4.4. Let Z be a Banach space, ¥ : Q x [0, T] — Z have continuous paths
almost surely and assume that

sup ¥ (-, 0)llz € LP(Q).
t€l0,T]

Let R,, R € L(Z), n € N, be such that R,, — R strongly as n — 0o. Then

=0.

lim
n—oo

sup [[(Ry = R (02|
tel0,7T] p

Proof. By continuity of paths of v, the set ¥ (w, [0, T]) € Z is compact for a.e.
o € Q. Since by assumption R, converges to R in the strong operator topology, [22,
Proposition A.3] yields uniform convergence of R, to R on compact sets in Z as
n — oo for a.e. w € Q2. Hence,

sup (R, — R)Y(w,1)||z —— 0 forae. o€ Q.
1€[0,T] n—00

Due to the assumed integrability of the supremum of v in time, the desired statement
follows from dominated convergence in L”(£2). O

Lemma 4.5. [Convergence of continuous regularisation] Suppose that Assumption
4.1 holds for some p € [2, 00). Suppose that A generates a Cy-contraction semigroup
(S(t))r>0 on X and let ug € L;’o (2; X). Denote by U the mild solution of (4.1) and
by »U the mild solution of (4.6) with n F, , G, nuo as defined in (4.5) for m € N.
Then

lim
m—0Q

sup [|[U(1) — U@l
tel0,7T]

=0. %))
p

Proof. Let,,V:=U — ,,U and t € [0, T]. Then, ,,, V is given by

t
m V(1) = S()[uo — muo] +/ St —$)F (s, U(s)) = mF (s, mU(s))]ds
0

t
+/ St =G, U(s)) — mG(s, mU(s)]1dWg(s),
0
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which implies

mE1(T) =] sup [l V©)]
te[0,7] P
t

< || sup [ISMluo = muolll|| + Sup[”S(t_S)[F(SvU(S))_rnF(SnnU(x))]”ds

tel0,7] P tel0,7] JO P
t

+ || sup /S(t_S)[G(SaU(S))_mG(S:mU(S))]dWH(S)

ref0,7] I JO

P
=:E1,1(7) + E12(7) + E13(7).

We proceed to bound the terms individually. For the initial value term, contractivity of
S, strong convergence of mR(m, A) to I on X, and dominated convergence in L? (£2)
yield the existence of mg € N such that for all m > my,

£
Eq1(7) < llug — muollLr:x) = Il —mR(m, A)lugllLr@;x) < 3 (4.8)

Next, we estimate

Ein(7) < /OIIF(S,U(S))—mF(s,U(S))IIdS +Cr /O IU(s) —mU () ds
P b4
=t| sup [[F(s,U(s)) = mF (s, U@s)I +CF/ sup |l V()| ds

s€[0,7] p 0 rel0,s] p

using contractivity of S and uniform Lipschitz continuity of ,, . By Theorem 3.3,
U almost surely has continuous paths. Combined with continuity of F in time and
space as follows from Assumption 4.1, this implies that ¢: Q@ x [0, T] — X,
Y(w,t):=F(w,t, U(t)) also has continuous paths almost surely. Furthermore, lin-
ear growth and Theorem 3.3 imply

sup [|[F (s, U(s)Il
s€l0,1]

< Lr(1+UllLr;cqo,T1:x)) < 0.
p

Hence, Lemma 4.4 applied to ¥ on Z = X with R, = nR(n, A) and R = [ yields
the existence of m| € N such that for all m > m,

&
< —

3T

‘S[l(l)P] (s, U(s)) = mF (s, U

p

In conclusion, for m > m the Cauchy—Schwarz inequality yields

€ t € 1ol F 2\ /2
B <5+ Cr [ B < S e [Cumera) . @)
0 0
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Via the maximal inequality from Theorem 2.5, the triangle inequality in L (2; L?
(0, 7; y(H, X))), uniform Lipschitz continuity of ,,, G, and Fubini’s theorem we obtain

Ea() = C'*DH(/OI 1G (5. U() = mG (s mU 1) ds)1/2 Hp

< Cp,DH</0’ 1G (s, US) — mG s, UGHIE 1.1, ds)l/z HP

T 5 1/2
+CpnCal [ 1U6) = WU ds
0 p/2
< Cppt?| sup [G(s,Us) =uGs. UG,y x)
s€[0,T] ’ P
T 2 1/2
+C,,,DCG</ sup [|U@) — U@ ds> .
0 rel0,s] p

By the left ideal property of y (H, X), see Proposition 2.4, the resolvent R(m, A)
extends to a linear and bounded operator on y (H, X) form € p(A). Hence, arguing as
for the nonlinear terms, Lemma 4.4 with Z = y(H, X) and ¥ (w, t) = G(w, t, U(?))
yields the existence of m, € N such that for all m > mo,

&
up G (s, UGs) —wGGs, U lyitn| < s
s€[0.7] m y( ) » 3Cp,DT1/2
Hence, for m > m»
e T S\
Bl = 5+ CroCol [ mErs7as) " (4.10)
0

Altogether, we deduce from (4.8), (4.9), and (4.10) that
T ) 1/2
mE1(t) < e+ ,Bp,D,T(/ mE1(s) dS)
0

with B, p,7:=CF TVZ 4 Cp,pCq. An application of the continuous version of Gron-
wall’s inequality from Lemma 2.8 yields

2 1/2 L1,
mE1(7) 58'(1+ﬂp,D,Tr) exp (§+§:Bp,D,TT)'
The required statement follows by setting t = 7. g

The regularised discrete solution obtained by applying the contractive time discreti-
sation scheme as in (4.3) is given by the variation-of-constants formula:

j—l j-1
mUT =Rl muo +k Y R wF @ mUD) + ) R nG Ui mUD AWy
i=0 i=0

@11
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for j =0,..., Ng.

The next error investigated is the numerical discretisation error for the regularised
problem, where we make use of the fact that ,, F and ,,G are mapping into spaces
with additional regularity. By means of the regularisation, we are now in the position
to apply the results from Sect. 3.

Corollary 4.6. (Convergence of regularised discretisation) Suppose that Assumption
4.1 holds for some p € [2,00) and o € (0, 1]. Further, suppose that A generates
a Co-contraction semigroup on both X and D(A), and let ug € Lp_;,_-O(SZ; X). Let
(Ri)k>0 be a time discretisation scheme that is contractive on both X and D(A) and
that approximates S to order o on D(A). Let m € N. Denote by ,, U the mild solution
of (4.6) with , F, G, nuq as defined in (4.5) and by (mUj)jzo
approximations as defined in (4.11). Then,

N, the temporal

,,,,,

max [, U(tj) — mU’||
0<j=<Nk

lim
k—0

=0. 4.12)
14

Proof. First, we note that, as X, D(A) is a 2-smooth Banach space, see Subsection 2.1.
Global Lipschitz continuity of ,,, F, ;G on X, D(A)-invariance, and linear growth on
D(A) as stated in Assumption 3.7(a), (c), and (d) were already proven in Proposition
4.3. Holder continuity of ,, F and ,,G as in Assumption 3.7(b) follows immediately
from the respective Assumption 4.1(c) on F and G. Lastly, ,ug = mR(m, A)ug €
ij_-o (£2; D(A)) due to the regularising property of the resolvent.

Hence, Theorem 3.8 is applicable to ,, U and its discretisation (,,U/) j—o,... n, With
Y = D(A), nonlinearity ,, F', and noise ,,G. It yields the desired convergence, even
with a rate depending on the Holder continuity in time of F and G. O

Note that the convergence of the regularised discretisation is not uniform in the
regularisation parameter m € N. This leads to additional challenges in the proof of
the main result, which we now pass to.

Proof of Theorem 4.2. Let [t]:=t; fort € [tj,tj41),0 < j < Ny —1,and [T ]:=T.
Then

sup |U(t) — U@l
tel0,7T]

=
p

sup U@ = U
tel0,7T]

p

+H max_|U(t;) — U/ ||
p 0=<j=<Ni

Theorem 3.3 implies pathwise continuity of the mild solution U. Clearly, U is also
uniformly continuous on [0, T'], which together with dominated convergence in L (£2)
yields convergence of the first term to 0 as k — 0. It remains to show convergence of
the discretisation error. To this end, let N € {0, ..., N} and fix some m € N to be
determined later. We further decompose the discretisation error at the first N 4 1 grid
points into three parts

E(N) :=

U@ —U/
‘OganNu 1) = U]

p

<

0<j<N

max_[|U(t;) — U (1)) +H max |l U(t;) — mU7|| +H max_|,U/ — U/
<j=N p 0=j=<N p

0
= mE1(N) + mE2(N) + n E3(N). (413)

P
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Note that ,, E1(N) — 0 uniformly in N as m — o0 as a consequence of Lemma 4.5.
Moreover, ,, E»(Ny) — 0 as k — 0 follows from Corollary 4.6. It remains to bound
the remaining term ,, E3(N). This will be done in terms of ,, E1(Ny) and ,, E2(Ng),
which converge in the desired manner, and E(i), 0 <i < N — 1, which is dealt with
using a Gronwall argument as illustrated in Step 1. The bound itself will be obtained
in Step 2 of the proof.

Claim. Let ¢ > 0. We claim that there exist mg = mo(e) € Nand C = C(p, D, F,
G, T) > 0 such that for m > my,

N—1 172
mE3(N) = %+C[mEl(Nk)+mE2(Nk)]+C<kZE(i)2> : (4.14)
i=0

Step 1. We show that the claim suffices to prove the convergence of E(Ng) as k — O.
Indeed, noting that ,, E; (N) < ,, E; (Ny) fori = 1, 2, we conclude from (4.13) that

e N-1 o 1/2
E(N) < 5+ (C + DInE1(N) + m Ex (N1 + c<k D E®) ) :
i=0

An application of Gronwall’s inequality from Lemma 2.9 results in

1+ Cth>

E(N)<(£+(C+l)[E(N Ex(NO1) (1 + C2ry) 12
< (3 nE1(ND) +m Ex(NOT) (1 4+ CPi) 2 exp (—

for all m > mg. By Lemma 4.5, there exists m| € N such that

mE1(Ny) = || sup [[U(1) — U@

te[0,T]

L
, 20C+1D

for all m > m; and Ny € N. Fix some m > max{mg, m1}. Then
1+C?T
E(N) < (e + (C 4+ DnE2(Np) (1 + C°T)' 2 exp (%)

Corollary 4.6 gives ,, E2(Ni) — 0 as Ny — oo or, equivalently, k — 0. Since ¢ > 0
was chosen arbitrarily, we conclude E(Ny) — 0 as k — 0, which proves the desired
convergence statement.

Step 2. We proceed to prove the claim (4.14) from Step 1. The error can be divided
into an initial value part, a nonlinear part, and a noise part according to

mE3(N) =

max |, U/ — U/
0<j=N p

<

j—1
kZ R T'[F(t,U") — F(ti, U]
i=0

max ||R} (uito — uo) | H + H max
0<j=N » O0<j=N P
=

Z R{T'GW, U — G (ti, mUDAWigy
i=0

=: B3+ E32+ E33, (4.15)

+ || max

0<j<N

P
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where the dependence E3 ¢ = E3 ¢(N, m, k) for ¢ = 1, 2, 3 is omitted in the notation.
We bound all three terms individually. First, we observe that by contractivity of Ry
and pointwise convergence of mR(m, A) — I, there exists my € N such that for all
m > my

£
E31 < |lmuo — uollr(@;x) = lmR(m, A) — DuollLr;x) < 5 (4.16)

Second, we consider the nonlinear part of the error. For0 < j < Nand0 <i < j—1,
we estimate

IR} ' [F (1, U") — w F(ti, U]
<||F(t;, U) = F(t;, Ut + | F(t, U(t:)) — m F(t:, U (1)) |
i F @, Ut) = mF @, mU @) + i F (G mU (@) — m F (1, w U]
< CrIU@) = Ul + IF(t, Ut) — mF (1, U @)
+ CrIIUE) = nU I + CFlmU @) — U, 4.17)

where in the last step we have used uniform Lipschitz continuity of ,, ' and F. The
reason for splitting the error this way is that the difference between F and its regularised
counterpart ,, F' is evaluated in the values U (¢;) of the mild solution at the time grid
points. Since the mild solution has continuous paths, this enables us to apply Lemma
4.4 as seen in the proof of Lemma 4.5. This yields uniform convergence, in particular
uniformly in the number of time steps. Summing over i, multiplying by k, taking the
maximum over all j and taking norms in L?(2), we conclude from Minkowski’s
inequality in L”(€2) that

Jj—1

Esy=| max |k R/ '[F(t,U") = nF(t;. nU")]
0<j<N = »
N—-1 ) N—-1
<Crk Y NU@W = U +Crlk Y IU@) —nU @]
i=0 p i=0 p
N-1 ) N-1
+Cr|k Y ImU @) —nUl| + ‘k D U IF@, U@)) = mF (i, U)|
i=0 p i=0 P
N—-1
< Crk ) E@) + CrTInEx(N) + n Ex(NO1+ T | sup [|F(t, U1) = wF (1, U®)]
im0 1€[0,7] p

As demonstrated in detail in the proof of Lemma 4.5, Lemma 4.4 yields the existence
of m3 € N such that for all m > mj3,

&
< —

sup [|[F(t,U(1)) —mF @, U@) .
, OT

te[0,7]

Consequently, from Cauchy—Schwarz’s inequality it follows that for all m > ms3,

N-1 12
Eyp = CoVT(k YD EGP) "+ CoTlnEi (N0 4w B2V + 5. (@18)
i=0
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To bound the last term E3 3 in (4.15), we apply Lemma 3.5 with Q;:=G (#;, U') —
mG(ti, mU"). This yields

N—1

. . 12
Ess = Bpp(k Y |16, UD = Gt nUD [
i=0

2
with BP,D:=10D\/ﬁ(f”OTp1 + 1) recalling that C?,D = lOD\/ﬁ- As for the non-
linear terms in (4.17), we split the term |G (%, U') — , G(t;, nU")ly(H,x) in such
a way that the difference of G and ,,G is evaluated at U (t;) rather than the dis-

crete approximations U’ or ,U’. After an application of the triangle inequality in
2({0,...,N — 1}; LP(Q; y(H, X))) this results in

N—1 . 12
Esj < B,,,D[cc (k210 - Ul @)

i=0
N— N—1

1/2 . 1/2
+Co(k Y U@ = U@ rn)  +Co(k Y InlU@) = nl rgix) )
i=l i=0

N—1

12
+ (kX2 NG, U @) = nGi, Ua Iy a3 ) }
i=0
N-1 A2
= B,,,D[cc (k30 E@?) "+ CoVTLaE1(NO + i Ex(N0)]

i=0
p:|

We recall from the proof of Lemma 4.5 that the left ideal property of y (H, X) allows
us to apply Lemma 4.4 on Z = y (H, X). We infer that there is m4 € N such that for
all m > my4 the bound

+VT| sup IGE U®) = G, UD)y.x)

t€l0,T]

&
sup |Gt U®) =Gt U] < —=
1€[0,T] " » 6B, pT
holds. Thus, for m > my,
N-1 1/2 P
E33 < By pCq (k > E(i)2> + Bp.oCoVTlnEr(NO) + m E2(NO + .
i=0

(4.19)

Inserting the bounds (4.16), (4.18), and (4.19) into (4.15) proves the claim (4.14) with
C:= max{«/T, 1}- (Cp\/T+ By, pCg) and mo:=max{m2, m3, m4}. This finishes the
proof. 0
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5. Application to the stochastic Schrodinger equation

To illustrate the convergence results from Sect.4, we consider the stochastic
Schrodinger equation with a potential and linear multiplicative noise

du = —i(A + V)u dt —iu dW on [0, T],
{ (5.1
u(0) = uo
and its nonlinear variant with ¢: C — C and ¢ : C — C,
du = —i(Au+ Vu + ¢p(u)) dt — iy (u) dW on [0, T1, 5o
{M(O) = u 62

in R? for d € N. Here, {W(#)}:>0 is a square integrable K-valued Q-Wiener process,
K e {R, C}, with respect to a normal filtration (.%;);>0, V is a K-valued potential,
ug is an .#p-measurable random variable, and T > 0. Pathwise uniform convergence
of contractive time discretisation schemes is known for this equation for sufficiently
regular V, Q, and uq, and convergence rates are at hand ( [36, Thm. 6.12, 6.13], [1,
Thm. 5.5]). We aim at relaxing the regularity conditions imposed on the potential V
as well as the covariance operator Q and allowing for rough initial data u(, while
maintaining pathwise uniform convergence.

Let 0 > 0 and write L2 = L2(R%), L™ = L®(R?), and H® = H® (R?). We will
also be using the Bessel potential spaces H¢ = H%4(R%), which coincide with the
classical Sobolev spaces W4 (RY) if o € N and q € (1, 00). For details on these
spaces, we refer the interested reader to [8,49].

We are concerned with covariance operators Q € £(L?) of trace class. More pre-
cisely, we assume that for an orthonormal basis (), cn of L2, the covariance operator
decomposes as

Q=> tulhy®hy) with Y i, =Cy < o0,

neN neN

sup (Ihnllzoe + Nhnll goase) < 00 (5.3)
neN

for some constant C, > 0. Foro =0, H 0.4/ should be interpreted as L°°. The con-
ditions (5.3) are equivalent to 02 € £(L?, L™ N H%4/7). While the last condition
constitutes an additional regularity assumption on Q, still a wide range of operators is
covered due to the Sobolev index of H%%/% being 0. In particular, H%/ -regularity
does not result in any Holder regularity, not even continuity.

The following theorem on the linear Schrodinger equation covers among others the
case o = 0. More general nonlinearities can be treated when restricting considerations
to only the case o = 0, see Theorem 5.2.

Theorem 5.1. Lerd € N, o € [0, $), and p € [2, 00). Assume that V € L™ N Ho%
and ug € L?_-O (2 HY). Suppose that the covariance operator Q € L(L?) satisfies
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(5.3). Let (Ry)ir>0 be a time discretisation scheme that is contractive on H° and
Ho+2_ Assume R approximates S to some order a € (0, 1]1on H° 2. Denote by U the
mild solution of the linear stochastic Schrodinger equation with multiplicative noise
(5.1) and by (Uj)j:(),_._,Nk the temporal approximations as defined in (4.3). Define the
piecewise constant extension U: [0, T] — LP(2; X) by ﬁ(t)::Ujfort € [tj, tjt1)
0<j<Ny—1,and 0(T)::UN’<. Then

lim
k—0

sup |U@) —U@)llpe
tel0,T]

—0. (5.4)
P

Proof. Let X:=H?. The semigroup generated by A = —iA is contractive on both X
and D(A) = H°*? [1, Lemma 2.1]. We claim that Assumption 4.1 is satisfied for
F(w,t,u):=—iVuand G(w, t, u):=—iM, Q'/? with M, denoting the multiplication
operator associated to u. At first, we show Lipschitz continuity of F on X. Let g1 =
% and g; = g. Then qll + qiz = % and g1 < oo because d > 20. By classical
Sobolev and Bessel potential space embeddings [8, Thm. 6.5.1], H° embeds into L9'.
Hence, an application of the product estimate [48, Prop. 2.1.1] yields:

IF@lae =1V -ullge S IV Igealulia + 1V e llull g
S WV llgears + 1V o) lull e (5.5

foru € H?,i.e. linear growth of F. Lipschitz continuity of F follows from the above
considerations, noting that F is linear.

Next, Lipschitz continuity and linear growth of G are to be derived from the trace
class condition of Q. Set H = L% and let Q = Y nen An(hy @ hy) with (hy),en and
Ay as in (5.3). Since H? is a Hilbert space, it suffices to consider Hilbert—Schmidt
norms. Using the product estimate from (5.5) in the inequality marked with (), we
calculate

IG@IZ, 2oy = 1M Q2117 12 oy = D IuQ P hallfye =D hullu - hnllFye
neN neN

(%)
2 2
S hallnll goaso + Il o)l o
neN

2
< Coosup (IVrnll goro + llallze) llule -
neN
Linearity of G yields Lipschitz continuity of G. In conclusion, Assumption 4.1 is satis-
fied. Hence, Theorem 4.2 is applicable and yields the desired convergence
statement. 0

Note that the convergence can be arbitrarily slow. More precisely, in the general

case, there is no « > 0 such that

sup |U() — U@0)llgo
t€l0,7T]

< k“.
p
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Previous results yielding a convergence rate [36, Theorem 6.3] are not applicable
in the setting of Theorem 5.1. Clearly, rough initial data prohibits an application of
quantified results. However, even for smooth initial data, a convergence rate is out of
reach due to the lack of regularity of the potential V and the covariance Q. Since the
embedding H® — L% and the product estimate [48, Prop. 2.1.1] are sharp, there
isno & > o such that F or G are mappings of linear growth on H?. Consequently,
the smoother space required for a convergence rate cannot be found in the setting of
this section.
To cover proper nonlinearities as in (5.2), estimates of the form

@) =y llae S llu—vlpe (u,ve H?) (5.6)

are required to show Lipschitz continuity of G. Estimates of this kind are out of reach
for o > 0 in the general case, see [36, p. 30]. In particular, Nemytskij maps are not
Lipschitz on H? for any o > 0.

Theorem 5.2. Letd € Nand p € [2, 00). AssumethatV € L*° andug € L (Q L?).
Suppose that the covariance operator Q € L(L?) satisfies (5.3). Let (Rk)k>0 be a
time discretisation scheme that is contractive on L*> and H?. Assume R approximates
S to some order o € (0, 1] on H?. Let ¢, ¥ : C — C be Lipschitz continuous and
such that ¢$(0) = ¥ (0) = 0. Denote by U the mild solution of the nonlinear sto-
chastic Schrodinger equation with multiplicative noise (5.2) and by (U 7 j=0,...,N; the
tempoml approximations as deﬁned in (4.3). Define the piecewise constant extension
U:[0,T] — LP(S:X) by U(r):=U/ fort e [tj,tj41), 0 < j < Ny — 1, and
U(T):=U™. Then

sup [|Ut) — U@)ll,2
t€[0,T]

lim

lim =0. (5.7

p

Naturally, the result extends to non-vanishing o in specific cases where Lipschitz
continuity on H? is known.

Proof. We show that Theorem 4.2 is applicable with F(w, t, u):= — i(Vu + ¢ (u))
and G(w, t, u):= — iMy @) Q72 on X = L?. Analogously to the proof of Theorem
5.1, we obtain the bound

1GW) — Gy 12,12) S V2Chsupye 1hnllLoe v () — Y (w)ll 2
= V2C.Cy sup,en 1hnllzoe llu — wil g2

for u, w € L?, from which we can deduce Lipschitz continuity of G. Linear growth of
G follows from G (0) = 0. In the same way, one can see that F'(u) = —i(Vu + ¢ (u))
is Lipschitz and of linear growth on L2. The statement directly follows from Theorem
4.2. O
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