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1. Introduction

In this paper, we introduce a new coercivity condition through which one can obtain esti-
mates for higher order moments for stochastic partial differential equations (SPDEs) of the
form

du(t) = A(t, u(t)) dt + B(t, u(t)) dW(t), u(0) = up. (1)

Here W is a U-cylindrical Brownian motion. We will be concerned with the so-called vari-
ational or monotone operator approach to SPDEs in Hilbert spaces. In particular, we assume
that (V, H, V*) is a Gelfand triple, where H is a separable Hilbert space and V a reflexive
Banach space.

The variational approach for SPDEs was introduced in 1972 by Bensoussan and Temam
using time discretization methods [5]. Pardoux improved the latter via Lions’ approach
for PDEs in [19]. In this approach, Galerkin approximations are used together with a
priori energy estimates to obtain existence and uniqueness. Since then, both Krylov and
Rozovskii [13] and Liu and Rockner [15,16] have extended this approach even further by
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allowing monotone and locally monotone operators, respectively, as the driving part of the
equation.

An advantage of the variational approach is that it directly applies to nonlinear equa-
tions. Another key property is that it typically gives global existence and uniqueness at once,
and there is often no need to check any further blow-up criteria for the solution. When
combined with other approaches this can be very effective (see e.g. [3] for the stochastic
Navier-Stokes equations).

Each of the above papers assumes a coercivity condition on (A, B) of the form (see
Section 2 for explanation on the notation):

2(A(tV),Y) + IBEW 2, .y < —OIVIT + KIVIE + £ (). (2)

Note that B(%, -) is allowed to be defined on the smallest space V. In the above mentioned
results for the variational approach to (1) one obtains estimates for

E sup u@®lf; and  Elulllyq gy (3)
te[0,T] >

but only for p = 2. Estimates for p > 2 are not available unless the growth of B is assumed
to be uniformly bounded in the V-norm (see [16, Section 5]). An attempt to treat more
general p > 2 (and even p < 2) was made in [8] by Brzezniak and the third author. Here
it also turned out that the classical coercivity condition is not strong enough to obtain
finite L”-moments. The paper [8], only considers a simplified setting. Therefore, it was
enlightening to see that in [18] by Neelima and Sigka, some results can be proved in a
general monotone setting. However, the LP-bounds proved there are only sub-optimal (see
Remark 2.6 for details), and the coercivity condition they used seems too restrictive in
some cases, which becomes clear further below and in the presented applications.

In the current paper, we obtain a complete generalization of the classical monotone
operator framework leading to estimates for (3) for p > 2. From [8] it follows that the terms
in (3) are infinite for p > 2. Therefore, a restriction is necessary. The key ingredient turns
out to be the following p-dependent coercivity condition:

*.112
I1B(t,v)*vIlf

—2 < =0V + Kellvllg + £ (o).
IvIlE

(4)
Our main result (Theorem 2.4) states that under (4) and the usual conditions in the mono-
tone operator framework, one can estimate the norms in (3). Note that (4) reduces to (2) if
p = 2.In Example 2.5 we use a specific choice suggested in [8] to show that (4) is optimal.
The proof of the main result is elementary, but quite tedious. In some cases, we give explicit
constants in the obtained estimates for the moments.

An interesting special case occurs if B(t,v)*v = 0, since then the p-dependent term
in (4) vanishes and we get estimates for all p > 2. This typically occurs for differential
operators of odd order with suitable boundary conditions. In some cases, we can even let
p — 00 to obtain uniform estimates in Q.

In Section 4 we consider applications to the stochastic heat equation with Dirichlet and
Neumann boundary conditions, Burgers’ equation, the stochastic Navier—Stokes equations
in dimension two, systems, higher order equations, and the p-Laplace equation.

2<A(t> V),V) + ”B(t’ V)”%jZ(U,H) + (P - 2)
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2. Setting and main result

Before we state our main result we fix our notation and terminology. For further details on
Gelfand triples and stochastic integration theory, we refer to [16].

Throughout this paper (U, (-, -)v) and (H, (-, -)i) denote real separable Hilbert spaces
and (V, || - |lv) is a reflexive Banach space embedded continuously and densely in H. The
dual of V (relative to H) is denoted by V* and the duality pairing between V and V* by (-, -).
The probability space (Q, A, P) and filtration (.%¢);>¢ will be fixed. The progressive o -
algebra is denoted by P. Furthermore, suppose that (W (t));>¢ is a U-cylindrical Brownian
motion with respect to (:%¢);>o.

2.1. Assumptions
The main assumptions on the nonlinearities are as follows:
Assumption 2.1: Let
A:[0,T] xQxV—V* and B:[0,T] x QxV — L,(U,H)
both be P ® B(V)-measurable. Suppose that there exist finite constants
a>1,5>0,p>p+20>0, K, Ka, Kp, Ko =0

andf € Lk (€; L' ([0, T])) such that for all t € [0, T] a.s.

(H1) (Hemicontinuity) For all u,v,w € V, w € Q, the following map is continuous:
A (Al u+ Av, ), w).
(H2) (Local weak monotonicity) For all u,v € V,
2(A(t,u) — At v), u — v) + [|B(t, ) — Bt V7, 0.
< K(+ VI + IVl — vI.
(H3) (Coercivity) Forallve V,v #£ 0,

112
B, v)*vIly

2A® )+ 1By + 0= 27— T

< =0Vl +£(O) + KclvIIZ.

(H4) (Boundedness 1) Forallv € V,

IAE =" < Ka(F(6) + VIS (1 + IIVllg)-
(H5) (Boundedness2) Forallv e V,

1Bty < F® + Kallvilz + Kallvl§.
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Most conditions are standard and appear in previous works that treat the variational
approach to SPDEs (see [14,16,19]). The case of Lévy noise is treated in [7]. The condi-
tion p > S + 2 is needed for a priori bounds for involving the La1(Q x [0, T])-norm of
lACt, u(t))| for u € LP(Q; C([0, T]; H)) N L7 (Q; L*([0, T1; V)) needed in the existence
proof. Often it can be avoided by a localization argument. Our hypothesis (H3) is new
and will allow us to obtain estimates for L’-moments. It reduces to the classical coercivity
assumption if p = 2. The function f can be used to include inhomogeneous terms in A
and B.

After these preparations, we can define solutions to (1).

Definition 2.2: Suppose that Assumption 2.1 hold and let u(0): Q — H be %y-
measurable. An adapted, continuous H-valued process u is called a solution to (1) if
u e L*(0,T; V) as. and for every t € [0, T], a.s.,

t t
u(t) = u(0) +/0 A(s,u(s)) ds +/0 B(s, u(s)) dW(s).

Note that due to (H4), t — A(t,u(t)) € La-t (0, T; V*) a.s. and thus the above Bochner
integral is well-defined. Due to (H5), t = B(t, u(t)) € L*(0, T; £,(U, H)) a.s. and thus the
stochastic integral is also well-defined.

The following can be checked by elementary arguments involving Young’s inequality
and inequalities for convex functions:

pa a
Remark 2.3: Let ¢ € L2=D (Q;La-1(0,T; V*)) and w e LP(Q;L*(0, T; L, (U, H))) If
(A, B) satisfies Assumption 2.1, then (A + ¢, B+ ) satisfies Assumption 2.1 with the
same a, f3, p, and f replaced by

a

f=r+1ol5=" + 1w lz,wm-

2.2. Main result

The main result of this paper is the following well-posedness result with higher-order
moments:

Theorem 2.4: Suppose that Assumption 2.1 hold and let u(0) € LP(Q, %o; H). Then (1) has
a unique solution u, and there exists a constant C depending on a, f5, 0, p, K., Ka, Kp, Kq
such that

T £ T 4
E sup ||u(t)||‘,;+E( / ||u(t)||’adt) < Ce“T E||u(0>||‘;,+E( / f(t)dt)
0 0

te[0,T]

(5)

The proof is given in Section 3. The main novelty is the a priori estimate (5). The exis-
tence and uniqueness can be obtained by standard Galerkin approximation techniques.
In Corollary 3.4 in case Kp = K, = 0, the p-dependence in the estimate (5) will be made
explicit.
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The following example is taken from [8] and implies optimality of Theorem 2.4 with
respect to p in the sense that if p is replaced by some number g > p, then it can happen that
Elu(®)|f; = oo.

Example 2.5 (Optimality): On the torus T consider the equation

du(t) = Au(t)dt + 2y (=A)2u(t) dW(®H),  u(0) = up. 6)

Herey € R, ug € LP(Q,.%0; L*(T)) and W is a real-valued Wiener process (thus U = R).
In [8] it is proved that (6) has a unique solution in LP(; L(0, T; H'(T))) if 2y 2(p — 1) <
1. Indeed, setting V = H'(T), H = L*(T), A = A, and B = 2y (—A)'/2, Assumption 2.1
(H1), (H2), (H4), (H5) hold with o = 2, f = 0 and f = 0 and suitable constants K, K4 and
Kp. To check (H3) note that

2 |B(V)*V|2 2
2(Av,v) + I1BW 72 (p) + (p = 2) 77— < 2(Av,v) + (p = DIBM) 2,
”V”LZ(T)
2 2 2
< _2”VV”L2(']I') + 4V (P - l)HVHHl(T)
<

~O01Vl3 (py + 20V 5y

where 6 :=2 — 4y 2(p — 1) > 0. This proves (H3) and thus the well-posedness follows
from Theorem 2.4. On the other hand, it follows from [8, Theorem 4.1(ii)] that there exists
an initial datum uy € C>°(T) such that if > p and y > 0 is such that 2y%(p — 1) < 1

and 2y2(q — 1) > 1, then there is a > 0 such that ]E”V(t)”Zz(T) = 00. Moreover, even

EHVU)H?JS(T) = oo foralls € R.

Remark 2.6: In [18] the following coercivity condition was proposed:
2AWLV).Y) + 0= DIBEN Py < —0IVIG +FO) +Kelvi, veV. ()
IB(V)* VIl

2
vl

condition (H3) by (7), the main result in [18] states that

The latter is more restrictive than (H3), since < ||B(t, v) ||2£2(U - Replacing our

T 5
sup Elu(t)|? < C MM@%+E(Af@&) :

te[0,T]

T 5
E sup [u(t)|”? < C; IEIIM(O)IIZ+E(/0 f(t)dt) ,

te[0,T]

where r € (0, 1). Both estimates are sub-optimal. The result (5) shows that the supremum
can actually be inside the expectation and thus one can take r = 1. In [18] the growth
condition (H5) on B is not explicitly assumed, but as far as we can see (H5) is used in their
estimate (13).

Similar results were obtained in [7], under a different coercivity condition. A detailed
comparison with (7) can be found in [18, Remark 6.1].
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3. Proof of the main result

In [16, Theorem 4.2.5, p. 91] the following version of It6’s formula is obtained for p = 2.
The p > 2 version can be obtained from the p = 2 version combined with the real case by
considering (||X/||> + &)?/? and letting & | 0 or by applying [21, Theorem 3.2, p. 73].

Lemma 3.1 (It6’s formula for || - "11)1)‘ Let p € [2,00), a0 € (1,00), Xy € LP(Q; Fo; H)
and Y € L%([O, T] x Q; dt @ P; V*), Z € L*([0, T] x Q; dt ® P; £,(U, H)) both pro-
gressively measurable. If X € L*([0, T] x Q; dt ® P; V) and for a.e. t € [0, T] ]E(IIthl%{) <
00, and a.s.

t t
Xt:Xo—i-/ sts—l—/ Z;dW,, te[0,T]
0 0

is satisfied in V*, then X is a continuous H-valued JF;-adapted process and the following holds
a.s.:

t
—2
1XE, = 1 X0l + p /0 IX 157220 X, d W

( _2) ! —4 *
gAYy : / X2 12 X1 ds
0

t
-2
+§/O 1115, (2<YS,XS>+||ZS||2£2(U,H)) ds, telo,T],

where ||X3||‘;)LI_4 is defined as zero if X = 0.

The main step in the proof of Theorem 2.4 is the following new a priori estimate, where
we note that the condition p > £ + 2 in Assumption 2.1 is not needed.

Theorem 3.2: Suppose u is a solution of Equation (1) with initial condition u(0) € LP(€; H)

and (H3), (H4) and (H5) from Assumption 2.1 hold with f € Lg (€ LY([0, T1)). Then, there
exists a constant C depending on a., f5, 0, p, K., Ka, Kp, K, such that

4 P

T 2 T 2

E sup [u()|f; +E ( / lu)% dt) < CeCT | Ellu(o)|f; + E ( / f@® dt)
te[0,T] 0 0

(8)

Proof: Step 0: Stopping time argument.
For n > 1 consider the following sequence of stopping times:

t
1, = inf{t € [0, T] : lu(t)|lg = n} Ainf{t € [0, T] :/ ()5 ds = n},
0

where we set inf @ = T. Then 7, — T a.s. as n — 00 by Definition 2.2. Since u solves (1)
in the sense of Definition 2.2, Lemma 3.1 implies the following:

tATy
lut A T)IlE = w1 +p /0 lu(s) 152 B(s, u(s)) *u(s) AW (s)
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tATy
+§ /O lu() 572 (2<A(s,u(s)),u<s)> + IB(s, ) 1 2, w11,

RN 1(C u(s))*u(s)H%J) “

lus)l1%

Using the coercivity assumption (H3), the latter implies
0 tATy _
Juce A )l + L / w12 o)1 ds
0
tATy _
< u(©)If +p / lu(s)IIf; “Bls, u(s))*u(s) dW (s)
0

P tATy —
+2 / )5 (FG) + Kellu(s) 1) ds. )
0

Taking expectations in (9), the stochastic integral cancels and we find

P (9p AT p—2 a
Ellu(t A )l + 5 E / lu(s) 5y " luls) 1% ds
0
p AT, — p ATy
< E|u(0) ||, + SE / lus) |15y " (s) ds + SKCE / lu(s) |15, ds.
0 0

(10)

Estimates (9) and (10) will be used several times to derive new estimates which ultimately
lead to (8).

Step I: Estimating the supremum term E SUP;e(0,7] [lu(s) ||€{.

Taking suprema and expectations in (9), we obtain the following estimate

ATy

-2 %

E sup u(r A t)llf; < EJu(0)|5 + pE sup / 1(s) 12" B(s, u(s))* u(s) AW (s)
re(0,t] re[0,t] /O

tAT, _ Kc tATy
28 [ e o as+ BB [ ol as an

Let &1 > 0. Then

E sup / a2, u(s)* u(s) AW ()
re[0,t] /0

2

@) tATy _
< 2V2E ( / ) I77 > 1B w2, .11y ds)
0

1 1
(ii) 2 tAT, _ 2
< zﬁ(E sup ||u(rmn)||f;,) (E / 15 1B w2, v m) ds)
0

re[0,t]

(iii) V2

< V2eiE sup [lu(r Aty + B
1

re0,t]

tAT,
-2
/0 ()15 1B(s () 70,1y ds
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(iv)
< V2¢,E sup ||U(T/\Tn)||ll)—[
re(0,t]

ATy
+ —E / 1@ + Kalu@©)IE + Kalu@)[%) ds,

where in (i) we have applied the Burkholder-Davis-Gundy inequality with constant 2+/2
(see [20, Theorem 1]), in (ii) Holder’s inequality, in (iii) Young’s inequality and in (iv)
hypothesis (H5). Using the latter estimate in (11), we find

(1 —p«/iel) E sup [lu(r A o)l

re0,t]

tATy
< Eu©)|5; + p(ﬁ + %)E / lu(s) 15 2f (s) ds
&1 0

V2Kg K, tATy Kav/2 [ -
+P( mB+”§ E/‘ HMM@d&+p31 E/ ()15 ()1 ds.
0 0

(12)
Using estimate (10) for the last term of (12) leads to
(1 —px/zel) E sup |u(r A r,,)||};{
re(0,t]
23 s/ VAT
1+ K,—— JE|u (O)IIP +pl — + +K — ]E/ ||u(s)||‘1;1 2f(s)ds
19 10 0
2K, 2K, K, EnTy
+p(f K ‘/_ )E/ 1u(s) |17, ds. (13)
€1 2 819 0

It remains to absorb the integrals of u on the right-hand side of (13). To this end, let &, > 0.
By Holder’s inequality and Young’s inequality we obtain

AT, t
E /0 @I ) ds < E sup ulr A 25 /0 £(5)ds

re(0,t]

5y o 5
<| &E sup ||u(r)||% g’ E(/ f(s) ds)
re(0,t] 0

< TZEZ]E sup |lu(r A r,,)||H—|— 52 (/ f(s) ds)

re(0,t]

A1)

(14)

Setting ¢ (&1, €2) —p\/_al + (- 2)82([ +3 ¢ @z 0) and using (14) in (13) we
obtain:

(1= $reE sup ulr Azl < (14 K. 2F) Elu@I;
re(0,t]
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(V2 1, V2 ‘ :
+ 2¢," (8—1+5+Ka81—0)E(/0f(s)ds)

V2K K, 2K, K, tATh
+p( B+—C+@ E/ lu(s)[1?, ds.
0

&1 2 g0
(15)

First choosing &1 small enough, and then &; such that ¢ (e1,2) = %, it follows that there
is a constant C > 0 (only depending on «a, 8, 8, p, K., K4, Kp, K) such that

; 2 ‘
E sup [lu(r A )|}, < C Enum)nzw( / f(s) ds) +E / 1(0,0,1 () lu(s) 15,
0 0

re[0,t]
(16)
Applying Gronwall’s inequality to v(t) := SUp,.cpo,q |l u(r A t,) ||§J we find
T 5
E sup |lu(tA rn)llp < CetT EIIu(O)II‘L +E (/ f(s) ds)
te[0,T] 0
By Fatou’s lemma, this leads to
T 5
E sup [u(®)|f; < CeT | Ellu(0)||5; +E (/ £(s) ds) : (17)
te[0,T] 0

and completes the proof of the supremum estimate.
Step 2: Estimating the V-norm [E( fOT lu(s)I5 ds)g.
In order to estimate this quantity, by Lemma 3.1 we find

t
()1 = 1u©)IF + / (204G, (), u(s)) + 1BG, w5 I 2y 0ap)) s
0
t
+ 2/ B(s, u(s)) u(s) dW(s).
0

By the coercivity condition (H3) we find that

t * 2
lu(o) 1% + /O ((p _ ) BG4y +9||u(s)||‘é) ds

lu(s)I1%

t t
< 1O + /0 (F©) + Kelu@)%) ds+2 /0 B(s, u(s))" u(s) dW(s).

Selecting just the term 6|u(s)||% and evaluating at t = 7,, gives
g) v g 8



10 M. V. GNANN ET AL.

Tn t
o / Hu@1G ds < 4O + / (F(5) + Kellu()I,) ds
0 0
+2 / " B, u(s)) u(s) AW (s). (18)
0

Applying the function | - |§ to both sides of (18) and taking expectations, we obtain

g Tn %7 T %
%E ( /O () 1% ds) < E[u©, + E ( /0 £ ds)

T % Tn
i ([ o o) +2§E‘ | B u awe
0 0

P
2

) (19)

where a, = 2P=2. The ||u(s)||%;-terms can be estimated with help of (17) by

P
T 2
IE( / ||u(s)||zds) < T3E sup |lu(n),
0

te[0,T]
r S
< CT%CT ]E||u(0)||§;+E( / f(s)ds) ) (20)
0

Thus it remains to estimate the B-term. We obtain:
p
2

E ‘/Tﬂ B(s, u(s))*u(s) dW(s)
0

P
(i) T 4
<GE ( / () 171 10,2,) () IB(S D17 1. ds)
0
P
4

(ii) ™
< CpE( sup IIu(t)II%;/ IIB(s,u(S))Ilf;Z(U,H) dS)
0

te[0,T]

) 7 . N

Dl t ) (E 2 d

<G sup [lu(®) |y I1B(s; u() Iz, () ds
te[0,T] 0

i) 1 P ) :

< G B sup [lu(®lly + Cpo K (/ IB(s, w2, v,m) ds) (@D
te[0,T] 0

where in (i) we have applied the Burkholder-Davis-Gundy inequality, (ii) follows from

Holder’s inequality, and (iii) is a consequence of Young’s inequality. Applying (H5), the

B-term can be estimated as

P
E ( / 1B, u() 7, (v ds) <E ( / (f(©) + Kpllu() 17 + Ka lu(s)1I%) ds)
0 0
p

T % T g T 5
< byE (/ f(s) ds) + prB%E (/ ||u(s)||12q ds) + pr:?,IE (/ lu(s)I5 ds)
0 0 0
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T : P p 4 Tn 5
< bE (/0 f(s) ds) + bpKz T2 s[l(l)pT] ||u(t)||§1 + bpK;E (/0 lu(s)I5 ds) ,
telo,

—2
where b, = 3PT. Recombining this estimate with (17) and (21), we obtain:

P
2

t 1 P
E ‘/ B(s, u(s))*u(s) dW(s)| < (sz— + bpK3 CpTg g) E sup ||u(t)||€i
0 €

te[0,T]

& T 127 P e Tn g
+ prPEE (/o f(s) ds) + bpKs CPEE (/0 lu(s)I5 ds)

)4
2

T
< C.(1+ THET | Ellu(@) |}, + E ( /0 £ ds)

b4 e Tn ‘g
+ bpKs CPEE (/ lu(s)I5 ds) )
0

Using this and (20) in (19), it follows that

Tn g T %
05E (/ lu(s)|1% ds) < CL(1 + T7)eCT Ellu(0)|[?, + E (/ £(s) ds)
0

0

P;Z% Tn » %
+apby2 T K e ([ as)
0

Therefore, choosing ¢ > 0 small enough, we obtain

T £ T £
E(/ ||u(s)||‘{‘,ds) < "l E||u(0)||§;+E(/ f(s)ds)
0 0

Since we have estimated all three terms in the above steps, this finishes the proof. u

Remark 3.3: One can also prove an estimate for the integral of || u(s) ”‘;1_2 lu(s) 5. Indeed,
by Hélder’s and Young’s inequality

T T
E / 1@ 22w % ds < B sup [u(@)]E / ()% ds
0 s€[0,T] 0

P

T b

<228 sup ol + 28 ( [ g ar)
te[0,T] 0

where the last line is bounded by the left-hand side of (8).

If Kg = K. = 0 in Assumption 2.1 (H3) and (H5), it is possible to improve the depen-
dency on p in estimate (8). Here the condition p > f + 2 is not needed.
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Corollary 3.4: Suppose u is a solution of Equation (1) with initial condition u(0) €
LP(Q; H) and (H3), (H4), (H5) from Assumption 2.1 hold with Kg = K. =0 and f €

L% (€; LL([0, T1)). Then there exists a constant C only depending on a, 5,0, Ka, K, such that

_1 1
lullr@scqo,rimy) + P~ 2 lullp @iz o,mvy) < € [IIM(O)IILP(Q;H) + ILfIIfP(Q;Ll(O,T))] .
(22)

Moreover, if B(v)*v = 0 for all v € V, then the above estimates hold for all p € [2, 0], and
p~ /% can be omitted.

The main point is that C does not depend on p and T. In particular, we canlet T — o0
in (22) if f is integrable over R .

Proof: Estimate (15) gives for every €1,&3 > 0:

(1= p(er,e2)E sup [u(t A )5
te[0,S]

22 o (V2 1 2 w :
s(1+1<am—6)n«:uu(0)||H+ze; (;+5+Kam—6>1@(/0 f(s)ds) ,
(3)

where ¢ (e1, &) = pﬁel + (- 2)82(‘8/—1E + % + K, Slié). Choosing
1 1
= ), 82 = 3
2V2p 200 - 2) (8p+ 1 +Kagp)

€1

gives P (e1,€2) = }1. Moreover,

1 e LA )
<16p™ ([ 1+ K- | +p"+ 1< Ap7,
&2 0

where A is a constant depending on K, and 6. Therefore, we get:

P

1 8 p=2 Tn 2

1 s e A el < (14K ) B+ apt + 0 TE ([0 )
0

te[0,S]

Taking 1/pth powers, the supremum of (22) follows since for every y > 0,

y Vi 7(p=D
sup p» = sup (1+(p—1)7 < sup e ?» =¢.
PpeE[2,00) pe[2,00) pel2,00)

o=

Under the additional assumption B(v)*v = 0, it follows that condition (H3) holds for all
p € [2,00). Therefore, we can let p — o0 in (22).

In order to derive the estimate (22) for the V-term, we use (19) and the assumption
K. = 0 to find that

)4

- : N
%E(/O ||u(s>||%ds) sEnum)uﬁw(/o f(s)ds)
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) T . :
—}—ZZE'/ B(s, u(s)) u(s) dW(s)| , (24)
0

where ap = 202 If B(v)*v =0 for all v € V, then the stochastic integral vanishes and
thus (24) already implies the required result.

It remains to prove estimate (22) for the V-norm in the case the stochastic integral
in (24) does not vanish. For this we use the Burkholder-Davis—Gundy inequality with

Yp = (ZP) asin (21) (see [9, Theorem A]), giving for alle > 0

T 2
E ‘/ B(s, u(s)) u(s) dW(s)
0

< 2R sup |u(e)lf,
€ telo,T]

)4
2

T
+ peE (/ IBGs, w7, 0,11, ds) ’
0

where ¢ > 0 is arbitrary. Using assumption (H5), we additionally obtain

T
]E(/O ||B(s,u(s))||2£2(U)H) ds) < 2 (/ f(s)ds)
o :
+27 KJE (/0 Ilu(S)IIi‘/dS)

Recombining all terms with inequality (24) we find

)4

5 T % T 2
T ( /0 @IS ds) < EJu(@)[%, + (1 + 7pe2")E ( /0 £6) ds)

P

P
Z%y p -1 }27 ! a :
+20E sup Ju()lf, + 27K poE / lu@IS
0

te[0,T]

P
Therefore, setting e = 0 5 /(ap2Pt1K; y,) we obtain

0% T £ T £
%E ( /0 ()11 ds) < Ellu() |5 + (1 + ype2P"HE ( /0 fs) ds)

P
22y p
+ =LE sup [lu@®)|y-
te[0,T]

Taking pth powers and observing that the leading term is ypz P < C./p, we arrive at the
desired inequality. |

Given the a priori estimates of Theorem 3.2, one can now complete the proof of
Theorem 2.4 by showing existence and uniqueness as in the classical case p = 2. Details are
standard and can be found in [15]. As our assumptions differ from the latter some changes
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are required, and in particular, we require p > £ + 2, which is needed for technical rea-
sons in the existence proof, but can often be avoided by a localization argument. Note that
it was not used in Theorem 3.2. For details we refer to the existence and uniqueness proofs
in [7,18].

4. Applications

In this section, we apply our framework to

o linear scalar second-order parabolic equations, namely the stochastic heat equation with
both Dirichlet (Section 4.1) and Neumann boundary conditions (Section 4.2), in which
the p-dependent term in the coercivity condition (H3) reduces to the classical setting in
certain cases.

e semilinear second-order parabolic equations, namely the stochastic Burgers’ equation
(Section 4.3) and the stochastic Navier-Stokes equations in two dimensions
(Section 4.4),

e systems of SPDEs (Section 4.5) and higher-order SPDEs (Section 4.6) as treated in
[11,22],

e the fully nonlinear evolution induced by the p-Laplacian influenced by noise
(Section 4.7).

The treated examples demonstrate the wide range of applicability of our unifying
abstract framework. In several cases, the regularity estimates in LP(Q) for p > 2 seem new.
In all cases, the approach to prove them via our Theorem 2.4 also seems new. The variety of
the examples will hopefully be enough to explain the reader how to apply our framework
to concrete SPDEs.

4.1. Stochastic heat equation with Dirichlet boundary conditions

We consider a stochastic heat equation with additive noise and Dirichlet boundary condi-
tions.

d o) d
du(t) = Z ai@igu(t)) + (1) | dt + Z (Z biowu(t) + y/k,t) dwi(). (25)

ij=1 k=1 \i=1

Here the Wi(¢) are real-valued Wiener processes. In what follows, we use:

Assumption 4.1: Let D C R? be an open set. Let
(V,H, V") = (Hy(D),L*(D), H~ (D))

and U = ¢2. Suppose that al e L®(Q x [0, T] x D) for 1 <i,j<d and (b;(),f‘;l €
L®(Q x [0, T); WH®(D; £2)) for 1 < i < d. Furthermore, we assume that the coefficients
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are progressively measurable. Define
o0 .
ol = Zb’kb’k, i,jeN (26)
k=1
and suppose that the uniform ellipticity condition on a’ and b;(:

d
> (241 =¥ & > 01 forall & € R (27)
i,j=1

holds true where € > 0. Furthermore, assume ¢ € LP(Q;L?([0, T|; H-'(D))),y €
LP(Q; L2([0, T); L2(D; £2))), and ug € L (Q; L?(D)), where p > 2.

Equation (25) can be reformulated as a stochastic evolution equation of the form
[e.0]
du(t) = At,u(t) dt + > Bi(t,u(t) dWi(o),
k=1

with the deterministic linear operator A(?) : Hé (D) — H™'(D) defined by

d
(A(t,u),v) = — Z/ aloiu oy dx + (¢(t),v) foru,ve H} (D),
ij=1"D

and stochastic operators B(?) : Hé (D) — L*(D) given by

d
Bi(t,v) = Z b};aiv + yys forve Hé (D).

i=1

It turns out that the p-dependent term in the coercivity condition (H3) vanishes. Therefore,
the solution admits moment estimates of all orders p > 2, only limited by the integrability
of the additive noise and the initial condition:

Proposition 4.2: Suppose that Assumption 4.1 are satisfied. Then, a unique variational
solution u of Equation (25) in the sense of Definition 2.2 exists and the following estimates
hold:

p
T 2
0

te[0,T]
r : r ;
< Ce“T | Eu(O)|}; ) +E ( /0 [EIGI dt) +E ( /0 v O py2y dt)

where C depends on 0, p, a¥ and b;{for alli,j,k € N.
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Remark 4.3: Assuming that D is bounded and all by are not space dependent, we can use
Corollary 3.4 to obtain p-independent constants, and even take p = oco. That is, there exists
a constant C such that for all p € [2, o]

lullr o2y + 1l e @iz 0,1:m, (D))
< ClIluO)llp@r2(py) + I8l @azorm-1Dy) + 1 @2 ,r20:2)) ]

where C only depends on 6, al, b;( foralli,j, k,e N.

Remark 4.4: A version of Proposition 4.2 holds if we only assume (b;c),fo:l e L*®(Q x

#4112
[0, T] x D;¢?). However, in this case we can only use ”B(ltl’:% < ||B(t,v) HZLZ(U,H) which
leads to the p-dependent coercivity condition
> (a7 = (p—1)o¥) &I 2 0l¢) forallé e RY.
ij=1

Proof of Proposition 4.2: By Remark 2.3 and Theorem 2.4, it suffices to show Assump-
tion 2.1, (H1)-(H5), for (A, B) witha = 2,¢ = 0, ¥ = 0,and f = 0. Hemicontuinty (H1)
is immediate from the definition of A. For local weak monotonicity (H2), observe that
it suffices to prove the inequality for v € H)(D) and u = 0 by linearity. Using uniform
ellipticity (27), it follows:

0 [eS) d
2AGV,Y) + IBEAZ, 2120y = — > /D 2a0w vdx + > | /D > bib ooy dx
ij=1 k=1 ij=1

d
= Z/(—Zuij+0'ij) oiv ojvdx
D

ij=1

< =03 o) + OWVIZ2 ), (28)

that is, (H2) is satisfied with K = 8 (if D is bounded one can take K = 0 by Poincaré’s
inequality). For coercivity (H3), observe that the first two terms in (H3) form the first line
of (28). Therefore, it remains to derive an expression for ||B(t, v)*vll?2 / ||v||i2 Dy where

v € H} (D). Integration by parts gives
. 1 .
Bt v) V), = / bioivvdx = —/ aib}cvz dx.
D 2J)p
Using the spatial regularity of b%, we obtain:

d
= / (bLov)vdx
i=1"D

d
1 ,
k> Z/Dz(a,» v dx
i=1

1
s—/n&wwm#m
2 /p

2 02



STOCHASTICS 17

= ” le(b) “LDO('D;é’Z) HV”%}(D)
Therefore,

< 1By I
> bkow +p-2)—m7—C

2ALV)V) + D
k=1

< =0l py + C = DIV )

that is, (H3) is satisfied with f = 0 and K. = C(p — 2). For the boundedness condition
(H4),letu,v € HO1 (D). Then,

d

AG w1 < D Nl (o) 1ull g3 ooy VI3 )
ij=1

that is, [JA(t, u)lli,_l(p) < ||alj||L°°(Qx[O,T]xD))2||”||iIé(D)) implying (H4) for a =2,
B =0,and Ky = (3 lla¥ || 1o (x[0,7]xD))?/2. Similarly, because of (26),

d
IBE 1722y < || D 07 130 ()
=L e

Hence condition (H5) holds with K, = || ij:l O'ij“LOO(Qx[())T]XD) and Kg = 0. |

From the above proof it follows that the regularity condition on b in Assumption 4.1 can
actually be weakened to b € L*°(Q x [0, T] x D; fz) and div(b) € L>®°(D; {’2), and where
the divergence only needs to exist in distributional sense.

4.2. Stochastic heat equation with Neumann boundary conditions

The second equation we consider is the same stochastic heat equation as before, but
now with Neumann boundary conditions on a domain D C RY. For completeness, this
equation is:

d oo d
du(t) = Z di@’au(d) + ¢ () | dt + (Z Z biou(t) + l//t,k) dwi(®).  (29)

ij=1 k=1 i=1

Most assumptions and computations will be similar as before, though some special care is
needed to derive the coercivity condition in the Neumann setting.

Assumption 4.5: Let p € [2,00). Let D C R? be a bounded C!-domain, and consider
(V,H,V*) = (H' (D), L*(D), H' (D)").

Suppose that al e L®(Q x [0, T] x D) for 1 <i,j<d and (b;;),fil e L*®(Q x [0,T];
Whee(D; {’2)) for1 < i < d.Furthermore, we assume that the coeflicients are progressively
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measurable. Define
.. s . H
ol =>"biby, i,jeN (30)
k=1
and suppose that the uniform ellipticity condition on a’ and b;{:

d
> (a1 =0T —(p—2)C}) &&= 01E) forallé e RY (31)

ij=1
holds true where 6 > 0, and Cp = ||b - 1|l ;> (gp;2). Furthermore, assume uy € LP(Q
L*(D)),
¢ € IP(Q;L2([0, T, HY(D)*)) and y e LP(Q; L*([0, T); H' (D; £%))).

Equation (29) can be reformulated as a stochastic evolution equation of the form

du(t) = A(t,u(t)) dt + D Be(t, u(t)) dW(b),
k=1

with the deterministic linear operator A(t) : H'(D) — H'(D)* defined by

d
(A(t,u),v) = — Z/ al(t, x)0iu djv dx + (¢ (t),v) foru,ve HY(D), (32)
ij=1"D

and stochastic operators By(t) : H'(D) — L*(D) given by

d
Bi(t,v) = D bjdw+ iy forve H' (D). (33)

i=1

Unlike Section 4.1, the p-dependent term in the coercivity condition (H3) does not vanish
completely and enters through the term b - n|sp. If b - n vanishes at the boundary of D,
then the solution admits moment estimates of all orders p > 2, only limited by the inte-
grability of the additive noise and the initial condition. The main result of the Neumann
case is:

Proposition 4.6: Suppose Assumption 4.5 hold. Then, a unique solution u of Equation (29)
exists and the following estimate holds:

p

T 2

E sup [lul? +E(/ e 1%, dt)
te[0,T] L2(D) 0 H{(D)

)4
2

P
T 2 T

where C depends on 0, p, a¥ and b;{for alli,j,k € N.
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Remark 4.4 applies in the Neumann case as well, and thus this gives an alternative to (31)
which additionally works without the smoothness of b.

Before starting the proof of the proposition, we state a lemma that is needed to show the
coercivity condition (H3).

Lemma 4.7: Consider Assumption 4.5 and B as defined in (33). For every ¢ € (0, 1) there
exists a constant C, > 0 such that for every nonzero v € H' (D) one has

IB(t,v)*VII7,
————L < 1+ 8)CIIVVIT ) + C(Ch + DDV ) (34)
”v”LZ('D)

where Cj = ||b - n||7+ oDy A D} = | div(b)||

div denotes the divergence.

2 .
150 (Dyf2) where n is the outer normal and

Proof: Observe that Tr(¢u) = ¢Tr(u) for ¢ € C'(D) and u € WH(D). Indeed, for u €
C!(D) this is clear, and the general case follows by approximation and boundedness of
Tr : WH(D) — L1(éD). Thus, by integration of parts

. 1 . 1 . 1 .
/ b (@v)vdx = - / bk (i) dx = - / b*Te(v?)n; dS + = / (6:b™)v? dx,
D 2 Jp 2 Jop 2 Jp

where 1 denotes the outer normal of D. Taking sums over i and £?-norms in k for the last
term we can write

d
ke > / (6:b™)v? dx
i=1 7D

For the boundary term, we obtain

d
ke > / b*Tr(v?)n; dS
i=1 /0D

By [17, Theorem 2.7] for every ¢ € (0, 1) there exists a constant C, > 0 such that

< [ 1div®lar? dx < DilviEs
2 b

< / b nll 2 Te() S < CoITE ()l oy
p  Jop

ITr Ay < A+ IVOADLiD) + Collv Il o)
< 2(1+ &) IvVvlipp) + Cellviap,
<20+ &)Vl Vi) + C6||V||%2('D)7
Therefore, for v # 0
Hk — Z?:l Jp b*@iv)v dx”g2

Ivliz2(p)

< A+ &)CpllVVlr2py + (CCp + Dp) IVIir2(p)-

Taking squares we obtain the desired estimate by using (x + y)? < (1 + &)x* + C.y* and
by redefining ¢. |
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Proof of Proposition 4.6: We show that Assumption 4.5 (H1)-(H5) hold, where we set
¢ =0,y = 0. Application of Theorem 2.4 gives the result. We see that (H1), (H4) and
(H5) are similar to the proof of Proposition 4.2. To prove (H2), we require an extra step
in inequality (28). Note that the same sequence of inequalities holds since we only use
the uniform ellipticity condition. This condition also follows from the new uniform ellip-
ticity condition in Assumption 4.5. By linearity of the operators, it suffices to consider
v € H'(D). Using inequality (28), this results in:

(o.¢]

2(A(t,v),v) Z

k=

Z biow

d
< —GZ/D |oivl* dx < =01VIIZ ) + OV T )

12(D)

We are left to prove (H3). It only remains to inspect the term || B;(v)*v||/||v||* where v €
HY (D). Let ¢ € (0,1) and invoke Lemma (4.7) to produce the bound

o] * 112

1B:(v)* vl

2(A(LY), V) + D 2 biow +(p — W"
k=1 Il i= 12(D) L2(D)

< (=0 + (p = 2)eCIVVIIL2 ) + Co(Cy + DYIVIIE )
< (=0 + (p = DeC)IVIFp ) + (=L +&)Ch + 0 + Co(Cy + D) IVl T2 )

where v # 0. Since Cp € L*°(Q), we can choose ¢ > 0 such that (p — Z)SC ) <6/2,and
this gives (H3). Applying Theorem 2.4 the required statement follows. |

4.3. Stochastic Burgers’ equation with Dirichlet boundary conditions

We consider Burgers’ equation with multiplicative gradient noise in dimension one, that is,
du(t) = (0%u(t) + u(t)ou(t)) dt + y ou(t) dwW(t), xe (0,1), (35)

where W (¢) is a real-valued Wiener process. Equation (35) was first studied in [6] and
subsequently in [10] with space-times white noise. We consider the same setting treated in
[18, Example 6.3] of a one-dimensional gradient noise term. Generalizations of the above
problem (35) are considered in [16, 5.1.3], but for nonlinearities of the above type, it is
natural to consider d = 1 as it is needed for the monotonicity condition (H2). The novelty
is that our main abstract theorem allows us to treat arbitrary moments in Q using the
classical parabolicity condition.

Assumption 4.8: Lety € (—+/2,+/2), T> 0, and
(V,H,V*) = (H}(0,1),L*(0,1), H(0, 1))

and take U = R.
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Now (35) can be reformulated as a stochastic evolution equation
du(t) = A(u(t)) dt + B(u(t)) dW(1),

where A : Hé (D) — H™Y(D) is given by
1 1
(A(u),v) = —/ ouov dx+/ uouv dx foru,ve Hé(O, 1), (36)
0 0

and B: Hé (0,1) = L?(0,1) is defined by
B(v) =yov forve H& (0,1). (37)

Note that in order to align with our abstract framework, we would have to take
B: Hé (0,1) = L£(R,L*(0,1)) but we do not distinguish between the through the mul-
tiplication operation trivially isomorphic spaces £, (R, L2(0, 1)) and L>(0, 1).

Since we can allow p = oo in the above, it will turn out that we are able to obtain uniform
estimates in € for this particular example. This is in correspondence with what has been
shown in [6], albeit obtained in a different way.

Proposition 4.9: Suppose that Assumption 4.8 are satisfied. Let p € [4, 00]. Then, for any
ug € LP(Q; L*(0, 1)) Equation (35) has a unique solution u, and the following energy estimate
holds

le@llp@icqo,mirzoay) + 14l @z, mm 0.1)) < Cluollir@izo),

where C only depends on y .

Proof: Asin previous instances, it suffices to verify Assumption 2.1, (H1)-(H5), withf = 0
and Kp = K, = 0, so that the proposition follows from Theorem 2.4 and Corollary 3.4.
Hemicontinuity (H1) is obvious. In order to prove local weak monotonicity (H2), note
that for u,v € Hj (0, 1) we have

36 _

1 1
(A(u) — A(W),u—v) = /0 8(u—v)8(u—v)dx—|—/0 (uou—vov)y(u—v)dx

1 1
= = vy 5 /0 (1= ) 0 — 7 d.

Integration by parts then entails
1! 1!
——/(u—v)a(uz—vz)dxz—/ W? —v?) o(u — v) dx
2 Jo 2 Jo
1 1 1
:—/ 8(u—v)3dx—|—/ vu—v)o(u—v)dx
6.Jo 0

1
:/ v(u —v)o(u — v) dx,
0
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so that
, 1
(Aw) —AW),u—v) =—|lu— V”Hg(o,l) - /0 v(u—v)o(u—v)dx

2
< —llu— V”Hé(o,l) + vl v = vl = vilgo,1)-

We employ the Sobolev-Gagliardo-Nirenberg and Poincaré inequalities to obtain

3 1 1 1
s < VG ¥y 0y < CMVIE o IV 2y 01
so that
5 1 3
(A0 = AW =) < —lu =¥y o + IVl = Vo e = VI

®
< (‘9 - 1)“” - v”?{é(o,l) + Cé‘“v”izl(o’l)“u - v||]%2(0,1)

2

(ii) 2 2 2
< (e = Dllu =7l g + Gl V15 0. 18 = V201

H(0,1)
where (i) follows from Young’s inequality for some ¢ € (0, 1) and (ii) is a consequence of
the Sobolev-Gagliardo-Nirenberg inequality. Now we combine with (37) to get
2(A@W) = AW, u—v) + [|Bw) — BO) 22,

< G228 =2 — vy + G (1 IV (14 M120) 18— Y120

where u,v € Hé (0, 1). Noting that y € (—+/2,+/2) and taking & = #, (H2) holds with
K=C,,0=2,and f = 2.

F . , o IBO) VI
or coercivity (H3), we first inspect the quantity ————Y

e withv e Hé (0,1)and v #£ 0.
H
Now, note that the following holds by using integration by parts
1 1
* 2 _ Y b _
By =7 [ vovar=1 [ o0 ax=o
0 0

By (36) and (37), this leads to

IBO)* vty

2<A(V),V> + “B(V)”iZ(Q’l) + (p - 2) ”vHZ
H

1
= =2Vl 0.1 +/0 viovdr+ IVl )

Since fol v ovdx = ; fol d(v*) dx = 0, we get

IBO)* VI

2AWY) + 1By + 0 = 2)——5
’ IVl

= (=24 7)1 0,1

Therefore, (H3) holds with§ =2 — y 250,0 = 2,f=0,and K, =0
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Letu,v € HO1 (0, 1). For the boundedness condition (H4), observe

>

1 1
[{A(u), v)| 5/ |oul |ov| dx + ‘/ uduvdx
0 0

where

1
/0 0wl 10v] dx < llull g3 0. 1Vl kg 01

by the Cauchy-Schwarz inequality and

1 1
1
/u@uvdx /—(uz)avdx
0 0o 2

where we have applied integration by parts in (i), Holder’s inequality in (ii), and the
Sobolev-Gagliardo-Nirenberg inequality in (iii). This results in

&)

@1,
< E”u“L‘l(O’l)”V“Hé(O,l)

(iif)
< C| u”LZ(O,l) ”u”Hé(O,l) ”V”Hé(o,l)’

[(A(u),v)| < (“u“Hé(O,l) + C”””LZ(O,I)”“”Hé(o,l)) “V”Hé(o,]))

Using o = 2 as in (H2) and (H3), we obtain

1A -1y = Clluly oy (14 Nl

proving (H4) with K4 =C and B =2. Finally, for v e H}(0,1), ||B(v)||i2(0’l) =
y 2||V||§1(1 1 S° that (H5) is satisfied with Kg = 0 and K, = y 2. [ |
0 >

4.4. Stochastic Navier-Stokes equations in 2D

Consider the stochastic Navier-Stokes equations in two space dimensions with multiplica-
tive gradient noise

du(t) = (v Au(t) — (u, VYu) dt + > [(bg, V)ul dWk(t) — (Vp) dt. (38)
k=1

Here, (Wi (t))>0 is a collection of independent real Wiener processes indexed by k € N.
The components by are set to be vectors of divergence-free vector fields (see Assump-
tion 4.10 below). Equation (38) was considered in [6] using semigroup methods, and
later on in many other papers (see [3] and references therein). For simplicity we do
not consider additional forcing terms, but they can be included without difficulty (see
Remark 2.3). We note that the restriction to two dimensions is imposed to be able to use
the Sobolev-Gagliardo-Nirenberg inequality with suitable exponents in the proof for (H2)
below. For dimensions d > 3, local well-posedness holds, see [3].
In what follows, we use:

Assumption 4.10: Suppose D C R? is a bounded domain. Furthermore, assume v >
0, T> 0, (b)ken € L¥((0, T) x Q x D; £2(N; R?*?)) which is progressively measurable,
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and satisfies div by = (3", 8,‘192) )§=1 = 0 in the sense of distributions for all k € N. We
impose the coercivity condition that there exists x > 0 such that

2 S ) 2
D E =30 D0 DTN 2k FIE (39)
iy =1 k=1y,p’'=1ij=1 iy =1

for all & € R?*2, Set U := ¢? and define (V, H, V*) by

1

2
V={ve Wé’Z(D;RZ) :V.-v=0 aeonD}, |v|v:= (/ |Vy|? dx) ,
D

and where H is the closure of V with respect to the norm

Ilsr = ( A Ivlzdx); .

Defining the Helmholtz-Leray projection Py, as the orthogonal projection
Py : L*(D;R?) — H,
Equation (38) turns into a stochastic evolution equation
(e.¢]
du(t) = (Lu(t) + F(u(t))) dt + D Be(u(t)) dWi(t), (40)
k=1
where L : H**(D;R*>) NV — His given by
Lu = vPur(Au), ue H**(D;RHNV

and canbeextendedtoamap L : V. — V*suchthat||Lu| v+ < |lu|lv, u € V.Furthermore,
set F to be a nonlinear operator F: V — V* given by

F(u) = —Pur[(u, VIu] = =Py [diviu @ u)], ueV.
Finally, define B: V. — £,(U, H) by

B(uw)ex = Bi(u) = Pur[(bk, V)ul, ueV.

Theorem 4.11: Suppose Assumption 4.10 holds and let p € [2,00]. Then, for any uy €
LP(Q; H), there exists a unique solution u to Equation (40) and there exists a constant C
only depending on k such that

lull e o, rmy) + Nulleirzo,mvy) < Cliuolleimy

Remark 4.12: The special case of periodic boundary conditions in case of rough initial
data was recently considered in [3], where high-order regularity was proved. There the
monotone operator setting (in L?(€2)) was combined with a new approach to SPDEs based
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on maximal regularity techniques (see [1,2]). The main difficulty to prove high order reg-
ularity for the solution to (38) is that the nonlinearity is critical for the space L*(0, T; V).
Therefore, classical bootstrapping arguments do not give any regularity.

Proof of Theorem 4.11: 1t suffices to use Theorem 2.4 and Corollary 3.4 with A(u) :=
Lu + F(u), for which (H1)-(H5) under the assumption Kz = K. = 0 have to be shown.
We will only show (H2), (H3) and (H5). For the other assumptions, we refer to [7,16]. In
order to show local monotonicity (H2), let u,v € V. The quantity (Lu — Lv, u — v) can be
computed from the definition

(Lu— Lv,u — v) = —v|lu — v||3. (41)
Next, we compute
(F(u) — F(),u —v) = —(div((u — v) ® v),u — v) — (div(u ® (u — v)),u — v),
where
(div(u ® (u —v)),u —v) = —%(Vlu—v|2,u) =0 (42)

and the Sobolev-Gagliardo-Nirenberg inequality entails

3 1
—({div(( —v) ®v),u — v) < Cllu = vlIyllu — viiglIvis w2

for a constant C, so that by Young’s inequality

C/
(F@) = F),u = v) < ellu = vl + VI e Il = VI (43)

for a constant C'. Finally, the contribution (H2) coming from the stochastic integral is

S 1Bew) — Bl S S b V)@ — ]I

k=1 k=1
o0 2 2 L,
2 > > / by by iu— V)" gi(u—v)" dx,  (44)
—~ Jp
k=1y,y’'=1ij=1

where (i) follows since projections are contractive and (ii) is the first line written out.
By (41), (43), (44) and the coercivity condition (39) we obtain

2{Lu+ F(u) — (v + Fv)),u — v) + Z IBk(u) — Bx() I
k=1

IN

4 2
F ”V||L4(D;R2) ||Ll - V“H

< F”V”V“V”H”u —vlg

//
< S0+ VI3 + [IvIE) Nlu = viiF,
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with a constant C” and (i) follows from the Sobolev-Gagliardo-Nirenberg inequality. The
above implies that (H2) holds witha = f =2 and K = %
In order to show (H3), note that

vy & oz, vev.

We also note that (F(v), v) 2 0(42) for v € V. Therefore, the only term that remains to
IB* wull}y
lluell gy
b are divergence-free vector fields. Indeed, we obtain for k € N,

be estimated is . This will also turn out to be 0, by using that the components of

# 0= [ 1) vx
= /D ((prarvhv! + (B2 v!) dx—l—/D ((bFrarv)v? + (b2 0v*)v?) dx

By redefining indices, it suffices to treat
A . Using integration by parts, we see:

[a]= / (b o1 (") + b2a,(v)?) /(61b + 3b2) (V)2 dx =0

and thus (B*(v)v)x = 0 for all k € N. We therefore conclude that the coercivity condition
(H3) is as follows:

o0
2Ly + F0),v) + D IBk W) < —vIvIly, veV,
k=1

that is, we can choose @ = «, f(t) = 0, and K, = 0.
In order to show (H5), we use (39) and (44) once more and arrive at

o0
DB < @v =)Vl
k=1
showing that also (H5) holds on choosing Kg = 0 and K, = 2v — «. |

4.5. Systems of second order SPDEs

The authors of [11] develop a C?*? theory for systems of SPDEs. This relies on integral
estimates for a model system of SPDEs (see [11, Theorem 3.1]). We will show that one of the
underlying assumptions, which the authors of [11] call the modified stochastic parabolicity
condition, fits naturally in our framework. Sharpness follows from [11, Example 1.1] which
is based on [12, Section 3].
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Consider a random field
u= ..., uV) :RY x [0,00) x Q > RN

described by the following linear system of SPDEs:
du®* = (afjﬂa,-juﬂ + ¢a) dr + (a,iaﬂaiuﬁ + l//k,a) dWi () (45)

where the collection { Wi }i>; are countably many independent Wiener processes.
In this section, we use Einstein’s summation convention with

hji=12...,d a f=12,..,N; k=12,...

The assumptions are:

Assumption 4.13: Letp € [2,00),d > 1and N > 1. Let
(V, H, V*) — (Hm+l(Rd; RN),Hm(Rd; RN),Hm_l(Rd;RN))

and U = 2. Further assume that aZ/), eL®Qx [0, T foralll <ij<dl<a,f<N
and (a,ﬁ)aﬂ)i‘;l e L°°(Q x [0, T];fz) foralll <i<d,1 < a,p < N.and suppose that the
following modified stochastic parabolicity condition is satisfied:

(MSP) The coefficientsa = (aZ ﬂ) ando = (a,ﬁ) " ﬂ) are said to satisfy the modified stochas-

d

tic parabolicity (MSP) condition if there are measurable functions /1}'(0! 5 R% x

[0,00) x Q — R with A;.c,aﬂ = j‘;c,ﬂa such that for
‘AZﬁ = zaZ/)’ - Uli,yaaiz,yﬂ — (- 2)(”12% - 'li,ya)("'i{,yﬂ - /ljl'c,yﬂ)
there exists a constant ¥ > 0 with
AL ecnnP > klEP P ¥E e RYp e RY
everywhere on R? x [0, 00) x Q.

Suppose that ug € LP(Q, .%o; H) and
¢ € LP(L7([0, T); H™ T (R RY))),
y e LP(Q; L2([0, T]; H™ (R 2 (N; RY)))).

Remark 4.14: The above ellipticity condition AZ pigin” 7P > Kk|&|n|? is known as the
Legendre-Hadamard condition. In case the coefficients depend on the space variable some
smoothness is required if one wishes to assume this type of ellipticity. Alternatively, one can
consider measurable coeflicients with a more restrictive ellipticity condition. For details on
these matters, we refer to [4]. ) _

In the MSP condition, one typically takes l;w 5= (a,](,a s+ o*,](’ ﬁa) /2 or l};’a s =0
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We can reformulate (45) as a stochastic evolution equation

du(t) = Au(t)) dt + > Be(u(®)) dWi(1). (46)
k=1

For this, define the deterministic part of the equation as an operator
A: H™YREGRY) » H"L(REGRY)
such that for any u, v € H"t1(R% RN)
(A(u),v) = — /Rd aZﬁaiuﬁajua dx. (47)
The stochastic part of the equation is defined as an operator
B: H"Y (R RY) > £,(6% H™(RERY))

such that for any u € H" T (R%RY) and

B(u)ex = Bx(u) with By, (u) = a,i)aﬁaiuﬁ. (48)
We are now in a position to recover [11, Theorem 3.1]:

Proposition 4.15: Let m > 0, and suppose that Assumption 4.13 are satisfied. Then, (45)
has a unique solution

u e IP(Q; C([0, TT; H™ (R% RNY))) N LP(Q; L2 ([0, T; H™ L (RY; RNY)).

Moreover, for any multi-index s with |s| < m, there exists a constant C depending on d, k
and K such that

P
T 2
E sup 10Oz g, + 7B ( /0 10°0ets (1) 122 e, dt)

p
T 2
S C E”asuOHiZ(Rd;RN) + E (/0 ”65¢(t)||%_1—1(Rd;RN) dt)

)4
2

T
+E ( / 1650 O P o dt)
A L2 (R4 (N;RNY)

Proof of Proposition 4.15: Without loss of generality, one can restrict to the case m = 0,
since the other cases can be obtained by differentiation. We will check the conditions of
Theorem 2.4 and Corollary 3.4. We proceed by showing that Assumption 2.1 (H1)-(H5)
hold. By Remark 2.3 we may assume ¢ = y = 0. We only verify coercivity (H3), since
(H1), (H2), (H4) and (H5) are very similar to the stochastic heat equation, to which
equation (45) reduces on setting N = 1, and which was treated in Subsections 4.1 on
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arbitrary domains. To this end, let v € H'(R% RY) and consider the following (using the
summation convention):

2AW), V) = —2 / a) o’ op” dx.
R4
Next, we use definition (48) to consider the term ||B;(v)]|?:
2 _ ' j
”Bt(v) ||L2([Rd;€2(N;RN)) - /Rd o-lé,y ao-k,yﬂaivﬂajva dx

Considering ||Bt(v)*v||[2/||v|| forv e HY(R% RN), v # 0, we have:

L2(R4;RN)’
[ee) (o) ) 2
1B )" VI3 = D 1B il =D ( /R Ty @) dx) : (49)
k=1 k=1

Note that the following identity holds:
O'k ﬂa,v v (O‘kyﬂ /lkyﬂ)v o + ik ,p0i (VY 5.

Integrating both sides of the above expression over R?, by Equation (49) we find:

00 2
1B ()" V7 = ( /R (Ohyp = Ay @V dx)
k=1

IS
M8

o
/. Z(m > (0 gy | dx
y=1

=~
Il

1

(i) ; ,
< D> Vi agn ( /R @5 = iy o) dx)
k=1

= VI3 gy /R (Ohyp = Fey ) Oy = iy )0 O dx,
where the Cauchy-Schwarz inequality is applied at (i). This leads to

1B VI,
v

< (/ (Ukyﬁ A‘kyﬁ)(o-kya_ kya)a, ﬂajv dx)
k=1
Therefore, the coercivity condition (H3) can be derived from (MSP) as:

1B ()" V112

” ”LZ(Rd RN)

< /Rd (—Zazﬂ + o',i)yaa,]c’yﬂ +(p— 2)(012')})[, - ii)yﬂ)(ai’ya /l]kya)) aivﬁajva dx

[2(R4;RN)

2<A(V)’V> + ”(Bt(v))”iZ(Rd;gZ(N;RN)) + (P - )

2 2
< _K”V“Hl(Rd;RN) + K”v”Lz(Rd;RN)’

which shows that (H3) holds with & = «, f = 0,and K, = «. |
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4.6. Higher-order SPDEs

In this section, we consider the following on R¥:

du(t) = | (=™ D" P APy u(t)) + $(b) | dt
lal,|1=m

+ 0| D) Brad u(®) + yre | dWi(), (50)
k=1 | |la|l=m

where (Wi (t)):>0 are countably many independent Wiener processes.

The above equation was considered in [22], and below we will show that the p-
dependent well-posedness results can be obtained within our abstract framework. Addi-
tionally, our coefficients are space dependent. The assumptions are:

Assumption 4.16: Letd > 1,m > 1 and let
(V,H,V*) = (H"R?), *RY), H"(RY).

and take U = 2. Further assume that the coefficients A% € L°(Q x [0, T] x D) for all
1 <a,p < d. Suppose that

L®(Q x [0, T] x R%¢%), if mis even;

(Bra)i=1 € < WL (RY; £2), if m is odd.

Assume that the coefficients satisfy the following coercivity condition:

2
2 Y v - LTENREIS IS bl 20 Yl 6D

la|,| B=m k=1 |la|=m la|=m
where 4 > 0. Furthermore, suppose uy € LP(Q, %y; H),

¢ € LP(QL*([0, TLH™(RY)) and y e LP(Q;L4([0, T); L2 (RY; £7))).

Next, we reformulate SPDE (50) into a stochastic evolution equation

(o.¢]
du(t) = A(t, u(®) dt + > Bi(t u(t)) dWi ().
k=1
The drift part of the equation is defined as a time-dependent linear operator
A(t): H"(RY - H™(RY),
where for all u,v € H"(R%):

Atuw),v)=— > (A%"uolvy=- > / dA“ﬁ(aau)(aﬁv)dx. (52)
la|| Bl=m a1 Bl=m " R
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Similarly, the stochastic part is defined as a time-dependent linear operator
B: H"(R?) - L,(¢% 12 (RY)),
where for all u € H™(R%)

B(u)ex = Bi(u) = Z By (1)0% u.

la|=m

Proposition 4.17: Suppose that Assumption 4.16 is satisfied. Then, (50) has a unique
solution in

u € LP(Q; C([0, T]; L*(R%))) N LP (€3 L2([0, T]; H™ (RY))).

Furthermore, there exists a constant C only depending on A, d and p such that

P
T 2
E sup [lu(®)f +E( / ()1, dt)
rel0.1] L2(R4) 0 Hm(RY)

P P
T 2 T 2
< CeT (Elluol ) +E ( / 16Ot dt) +E ( / 1O g dt)
0 0

Remark 4.18: If the coeflicients are not space-dependent, one can shift the regularity as
in Section 4.5. Moreover, in that case, the estimate can be obtained with more explicit
constants independent of p and T as in Corollary 3.4.

Remark 4.19: For m even, no smoothness assumptions on B have been made. In case m
is odd one can also deal with the non-smooth case, but this will require a p-dependent
coercivity condition as in the even case.

Before starting the proof, we state a lemma needed for the coercivity condition.

Lemma 4.20: Suppose that m = 2n+ 1 with n € Ny, and that Assumption 4.16 is satisfied.
Let ¢ € WH°(R% £2). Let o € N¥ be such that |a| < m. Then for every & > 0 there exists
a C, > 0 depending on m such that for all v € H™(R%)

| Jia v0"v dx]]

||V||L2(]Rd)

< ellVll gmmay + Cellvlig2 way-

Proof: By density, it suffices to consider v € C°(R?). If |a| = m, then we reduce the
number of derivatives by one order. Integrating by parts |a| times we obtain

/ Gvo*vdx = —/ vo%vdx + R,
R4 R4

where Ry, is a linear combination of terms of the form fRd 0% 0P vo? vdx with |a| + | 8] +
|7| = |a| and |a| = 1. Therefore, fRd Gevo*vdx = %Rk is of lower order in v. Moreover,
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note that

/ o%colvelvdx| < I Twoo(pye2y / 167 v] |87 v| dx.

R4 22 R4

From the above, it follows that it remains to show that for every || + |y| < m — 1,
Jra16Pv]107v| dx

||V||L2(1Rd)

< elvligm@ay + Cellvll 2 (ray- (53)
By Cauchy-Schwarz’s inequality and standard interpolation estimates we find that

/Rd 07| 167 v] dx < ||V||H|m(Rd)||V||H|~/|(Rd)

\ﬂl 1831 Izl
LZ(]Rd) ”V“H’”(Rd) ”VHLZ(Rd)
f

L2 (Rd )

< CIIVII vl

Hm (Rd )

= CIIVII Vil

H™(R4)

where we have set £ := || + |y | < m — 1. Therefore, by Young’s inequality we obtain that
for every ¢ > 0 there exists a C; > 0 such that

Jwa 10Pv]107 v] dx
||V||L2(Rd)
which is (53). |

_t
< Clv IIHm(Rd)IIVIILz(I’g < elvllgmwdy + Cellvli2wa)

Proof of Proposition 4.17: Furthermore, set ¢ = y = 0 by Remark 2.3. We only check
coercivity (H3), since the other conditions are similar to the stochastic heat equation
treated in Subsections 4.1 and 4.2 in case of bounded domains. From now on, consider
an arbitrary v € H" (Rd). From (52), we see that

2{A(t,v),v) = =2 Z / A ﬁ(aav)(aﬁv)dx

lal|fl=m
For || B(t, v)lle(Rd o2y We obtain
o 2 o0
IB W2y = D | D Brad™v => / D BiaBip@ v (@Pv) dx.
k=1 | lal=m Py k=1 lalipi=m

The last term that needs to be inspected is || B(t, v)*vll?z, which is inspected for the cases m

odd and m even separately. If m is odd, write m = 2n+ 1 for n € Ny. By Lemma 4.20 we
obtain

B(t,v)*v|)?

””(”—jd”" eIV gy + Ce VT2 gy, (54)

L*(R%)

where we are free to choose ¢ > 0, and C, depends on B. Therefore, if m is odd, the
following inequalities for the coercivity condition (H3) hold:

IB(t,v)*vI1%

2AEYY) + 1B 1] gagoy + 0 = 2) T
L2(R4)
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o0
_ oy
< > /Rd( 2Aaﬁ+;Bk,aBk’ﬂ)(5 V(@) dx

lal| Bl=m
+ (0 = DNV gmga, + Co (0 = DIVI72 gy
< (=2 + VI gy + CellVIT: gay.

Choosing ¢ small enough, the coercivity condition (H3) holds with 8 = 1 — e(p — 2),
f=0and K. =¢(p — 2).
If m is even, we use the Cauchy-Schwarz inequality to show
IB(t, v)* V1|7,
s < BV gy
” V“Lz (Rd)

Using the condition (51) on the coefficients of Assumption 4.16, we can combine all terms
to get the following inequalities for the coercivity condition (H3):

IB(t,v)* VI3
2(A(EV),Y) + 1B 2 oy + (0 — 2)————

||V||L2(Rd)
o0
< > / d(—zAaﬂ +(p- I)ZBk,aBk,ﬁ) (@“v)(@v) dx < =21VIF 0 ay-
lal.|Bl=m "~ & k=1
In this case, the coercivity condition (H3) holds with & = 4, f = 0,and K, = 0. |

4.7. Stochastic p-Laplacian with Dirichlet boundary conditions

We consider the following stochastic version of the p-Laplace equation:

[e.9]
du(t) = V - (IVu(®)|* "2 Vu(t)) dt + Z Bi(u(t)) dWi(t), (55)
k=1
where (Wi(t))>0 are countably many independent Wiener processes. Since we reserve p
for the moment in probability, we use & > 2 instead of p in the p-Laplacian.
We will prove existence, uniqueness and an energy estimate. The arguments are similar
to [18], who consider a slightly different leading order operator in (55). Moreover, they
have an additional nonlinear term f (u)dt, which can also be included in our setting.

Assumption 4.21: Let D C R? be a bounded domain, a > 2, y2 < Saa—_zl and p €
(2, /2—2 + 1) and ug € LP(Q; L*(D)). Consider

(V,H,V*) = (Wy* (D), L*(D), Wy (D)*),

and set U = (2. Let B: Wé’a (D) — Ly(¢%, L*(D)), where for u € Wé’a (D) and we have
B(u)ex = Bi(u)and By: Wy (D) — L*(D) satisfies B(0) = 0 and forall u,v € Wy (D):

1) = Be(r) 22, < 7f 1Vl — 1901

2 2 2
12(D) + Ck”u - V”LZ(D)’ (56)

where we assume > ;2| 7k < y2and >p2; C7 < oo.
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Next, we turn SPDE (55) into a stochastic evolution equation of the form

du(t) = A(u(D) dt + > Be(u() dWi(0),
k=1

where A: Wé’a (D) - W~L%(D) is given by

(A(w),v) = —/ [Vu|*2Vu-Vydx forallu, ve W&’“(D).
D

Proposition 4.22: Given Assumption 4.21, there exists a unique solution to Equation (55).
Furthermore, there exists a constant C depending on y, o and p such that the following
estimate holds:

P
T 2
E sup [u@)l’ +E( / ()1 dt) < CTE ug |, .

te[0,T] LD 0 Wy (D) L(D)

Remark 4.23: An admissible choice for By is Bx(u) = yx|Vu| 7.

Proof: We show that (H1)-(H5) hold for Equation (55) and can therefore apply
Theorem 2.4. Hemicontinuity (H1) can be found in [16, p. 82]. For local weak monotonic-
ity (H2), take u,v € W&’a (D) and consider the following inequality which follows from
[16, p. 82]:

zmug—A@mu—v>g—;/(Wuw*-qvwhqum—wvmdx (57)
D

We now consider the other term for (H2). By (56) we obtain

”B(u) - B(V)”ZZ(KZ,LZ(D)) < ”Bk(u) - Bk(V)HiZ(D)

Ms [Ms

< > o vt - v

k
2
2 2
1 pmf+gkwm_ﬂww)

< 72MVul? = VY12 3y + Cllu = i3 - (58)

»
Il

The bounds (57) and (58) combine to
2{AW) = AW),u = v) + [1BW) = BWIZ, 2 1200
< —/D (Val=" = (V"= D Val = Vo)) + p 2(Valf = [V¥]5)?) dx

+qw—ﬂ@wy
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Now (H2) follows from the inequality (which holds since y 2 < S“a—_zl):
a a 2
2(x* M=y N (x=y) —y? (x? —yf) >0 forallx, y > 0.
In order to show coercivity (H3) note that for v € Wé’“ (D) we have

_ o - _ a
2(A(v),v) = Z/DIVVI dx 2Vl p)

and using the Cauchy-Schwarz inequality, we obtain

IBe(v)* vl .
2—[ < ”Bt(v) ”f:z(Lz(D) £2) = HBt(V) ”22(52 12(D))"
VI ) : :

Therefore, we conclude with the following p-dependent condition for (H3):

1B ()" I3
2
L*(D)

2{AW)V) + B2, 2 12(py) + 0 = 2) ol

< (= 17? =2) IVI§yrap) + VI -

The first term on the RHS is negative by assumption. Therefore, (H3) holds with § = 2 —

(p—1y?andf =0.
We are only left to show the boundedness conditions (H4) and (H5). For v € W&’a (D),
we use Holder’s inequality to obtain:

[(A(u),v)| <

/ [Vu|*2Vu - Vydx
D

a=1 1
¢ ’ a ’ a—1
- (/Dlvul dx) (/Dlvvl dx) < lulfysa o) IV o

Therefore, it follows for all v € W&’“ (D) that |[AMW)|| ﬁ

< [|v||* . .
La(p) = “V”wé'a (D),whlch entails

(H4) with K4 = % and f = 0. We omit (H5), since it is clear by assumption. [ |
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