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1. Introduction

The focus of this investigation is the class of abstract measure-dependent stochastic evo-
lution equations driven by fractional Brownian motion (fBm) of the general form

dx(t) = (Ax(t) + f (t,x(t),u(t)))dt +g()dB (), 0<t<T,
x(0) = xo, (1.1)
y(t) = probability distribution of x(t)

in a real separable Hilbert space U. (By the probability distribution of x(¢), we mean
u(t)(A) = P({w e Q:x(t,w) € A}) for each A € B(U), where B(U) stands for the Borel
class on U.) Here, A: D(A) C U — U is a linear (possibly unbounded) operator which
generates a strongly continuous semigroup {S(¢) : t=0} on U; f: [0, T] XU x§,2(U) = U
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(where §,:(U) denotes a particular subset of probability measures on U) is a given map-
ping; g: [0,T] — £(V,U) is a bounded, measurable mapping (where V is a real separa-
ble Hilbert space and £(V,U) denotes the space of Hilbert-Schmidt operators from V/
into U with norm || - [lg(v,1)); {B(¢) : t > 0} is a V-valued fBm with Hurst parameter
H € (1/2,1);and xo € L2(Q; U).

Stochastic partial functional differential equations naturally arise in the mathemati-
cal modeling of phenomena in the natural sciences (see [1-8]). It has been shown that
some applications, such as communication networks and certain financial models, ex-
hibit a self-similarity property in the sense that the processes {x(at):0 <t < T} and
{afx(t): 0 < t < T} have the same law (see [4, 6]). Indeed, while the case when H = 1/2
generates a standard Brownian motion, concrete data from a variety of applications have
exhibited other values of H, and it seems that this difference enters in a non-negligible
way in the modeling of this phenomena. In fact, since B¥(¢) is not a semimartingale un-
less H = 1/2, the standard stochastic calculus involving the It6 integral cannot be used in
the analysis of related stochastic evolution equations. There have been several papers de-
voted to the formulation of stochastic calculus for fBm [9-11] and differential/evolution
equations driven by fBm [12—-15] published in the past decade. We provide an outline
of only the necessary concomitant technical details concerning the construction of the
stochastic integral driven by an fBm in Section 2.

Often times, a more accurate model of such phenomena can be formulated by allow-
ing the nonlinear perturbations to depend, in addition, on the probability distribution
of the state process at time ¢. A prototypical example in the finite-dimensional setting
would be an interacting N-particle system in which (1.1) describes the dynamics of the
particles xj,...,xy moving in a space U in which the probability measure y is taken to be
the empirical measure py () = (1/N) X3, 8y, (1)» where 8y, (1) denotes the dirac measure.
Researchers have investigated related models concerning diffusion processes in the finite-
dimensional case (see [16—18]). Related infinite-dimensional problems in a Hilbert space
setting have recently been examined (see [19-21]).

The purpose of this work is to study the class of abstract stochastic evolution equa-
tions obtained by accounting for more general nonlinear perturbations (in the sense of
McKean-Vlasov equations, as described in [19]) in the mathematical description of phe-
nomena involving an fBm. In particular, the existence and convergence results we present
constitute generalizations of the theory governing standard models arising in the math-
ematical modeling of nonlinear diffusion processes [1, 16-19, 22], communication net-
works [4], Sobolev-type equations arising in the study of consolidation of clay [8], shear
in second-order fluids [23], and fluid flow through fissured rocks [24]. As a part of our
general discussion, we establish an approximation result concerning the effect of the de-
pendence of the nonlinearity on the probability law of the state process, as well as the
noise arising from the stochastic integral, for a special case of (1.1) arising often in appli-
cations.

The remainder of the paper is organized as follows. First, we make precise the necessary
notation and function spaces, and gather certain preliminary results in Section 2. The
main results are stated in Section 3 while their proofs form the contents of Section 4.
Finally, we conclude the paper with a discussion of three concrete examples in Section 5.
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2. Preliminaries

For details of this section, we refer the reader to [12, 25-29] and the references therein.
Throughout this paper, U is a real separable Hilbert space with norm | - ||y and in-
ner product (-, -)y equipped with a complete orthonormal basis {e; | j = 1,2,...}. Also,
(Q, F,P) is a complete probability space. For brevity, we suppress the dependence of all
random variables on w throughout the manuscript.

We begin by making precise the definition of a U-valued fBm and related stochas-
tic integral used in this manuscript. The approach we use coincides with the one for-
mulated and analyzed in [10, 12]. Let {BH ()|t = 0}°° | be a sequence of independent,
one-dimensional fBms with Hurst parameter He (1/2 1) such that forall j = 1,2,... the
following hold:

(i) BI1(0) =

(i) E[BY (1) ~ B (9))2 = |t - 5|21,
(iii) E[B}(1)]* = »; >0,
(iv) Z;C;lvj < o0,

In such case, Z;il EHB?(t)ej I3, = 21 2;‘;1 v} < 00, so that the following definition is
meaningful.

Definition 2.1. For every t > 0, B (t) = 37| B?(t)ej is a U-valued fBm, where the con-
vergence is understood to be in the mean-square sense.

It has been shown in [12] that the covariance operator of {BH () : t > 0} is a positive
nuclear operator Q such that

[

Z [12H + 20 — |t - s|?H]. (2.1)

l\.)l»—‘

trQ(t,s)

Next, we outline the discussion leading to the definition of the stochastic integral associ-
ated with {BH(t) : t > 0} for bounded, measurable functions, as presented in [10, 12]. To
begin, assume that g : [0, T] — £(V,U) is a simple function, that is, there exists {g;:i =
1,...,n} € R such that

glt)=g Vti<t<t, (2.2)

where 0 =ty <t < -+ <t,_; <t, =T and max;<i<, lIgillecv,u) = K.

Definition 2.2. The U-valued stochastic integral fOT g(t)dBH(t) is defined by

Jgt)dBH =§(Jg )dB (¢ )e, Z(Eg, ) — BH (& 1)]> e (23)

As argued in [12, Lemma 2.2], this integral is well defined since

T 2 00
. g(t)dBH(t)HU <K*TH Y v < o, (2.4)
i1
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Since the set of simple functions is dense in the space of bounded, measurable £(V,U)-
valued functions, a standard density argument can be used to extend Definition 2.2 to the
case of a general bounded, measurable integrand.

We make use of several different function spaces throughout this paper. For one,
BL(U) is the space of all bounded linear operators on U while L?(Q; U) stands for the
space of all U-valued random variables y for which E|| y I3, < c0. Also, C([0, T];U) stands
for the space of L?>-continuous U-valued random variables y : [0, T] — U such that

2

Iy 1E0,m0) = OS‘thTEH)’(t)HU < 0o, (2.5)
The remaining function spaces coincide with those used in [19]; we recall them here for
convenience. First, B(U) stands for the Borel class on U and §(U) represents the space of

all probability measures defined on B(U) equipped with the weak convergence topology.
Define A: U — R* by M(x) = 1 + |lx|ly, x € U, and consider the space

€(U) = {go: U — U | ¢ is continuous and

ool lpto) - o) 20
Py Px)— ¢l
g=Sup—————+ sup ———————— < 00 (.
Il =3 et T3, =yl }
For p = 1, we let
g.)fw(U)={m:U—»[R|misasigned measure on U such that
(2.7)

nwm=LMummwkm}

where m = m*™ — m~ is the Jordan decomposition of m, and |m| = m* + m~. Then, define
the space £)2(U) = £3.(U) N $(U) equipped with the metric p given by

p(s1,62) = sup { JUcp(x)(gl —¢)(dx): llglle < 1}- (2.8)

It is known that (£,:(U),p) is a complete metric space. The space of all continuous
$2(U)-valued functions defined on [0, T], denoted by €. = €)2([0, T];($22(U),p)), is
complete when equipped with the metric

Dr(¢1,6) = sup p(si(t),6(t)  Vei,6 € €. (2.9)
te[0,T]

In addition to the familiar Young, Hélder, and Minkowski inequalities, the inequality of
the form (31, a;))™ < m"~ 1 >, a", where a; is a nonnegative constant (i = 1,...,n) and
m,n € N, will be used to establish various estimates.

We conclude this section with some comments regarding probability measures. The
probability measure P induced by a U-valued random variable X, denoted P, is defined
by Po X' :B(U) — [0,1]. A sequence {P,} C (U) is said to be weakly convergent to
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Pif [, fdpP, — Jo fdP, for every bounded, continuous function f : U — R; in such case,
we write P, — P. Next, a family {P,} is tight if for each & > 0, there exists a compact
set K, such that P,(K;) = 1 — ¢ for all n. Bergstrom [25] established the equivalence of
tightness and relative compactness of a family of probability measures. Consequently, the
Arzela-Ascoli theorem can be used to establish tightness.

,,,,

,,,,,,,,,

finite dimensional joint distributions of P.

ProPOSITION 2.4 [28, page 37]. If a sequence {X,,} of U-valued random variables converges
weakly to a U-valued random variable X in the mean-square sense, then the sequence of
finite dimensional joint distributions corresponding to {Px,} converges weakly to the finite
dimensional joint distribution of Px.

The next theorem, in conjunction with Proposition 2.4, is the main tool used to prove
one of the convergence results in this paper.

THEOREM 2.5. Let {P,} C p(U). If the sequence of finite dimensional joint distributions
corresponding to {P,} converges weakly to the finite dimensional joint distribution of P and
{Py} is relatively compact, then P, P

3. Statement of results
We consider mild solutions of (1.1) in the following sense.

Definition 3.1. A stochastic process x € C([0,T]; U) is a mild solution of (1.1) if
(i) x(t) = S(t)x0 + Jy S(t — 5) f (5,x(5),pa(s))ds + [y S(t — s)g(s)dBH (s) forall 0 < t < T,
(ii) u(t) is the probability distribution of x(¢) forall0 <t < T.

The following conditions on (1.1) are assumed throughout the manuscript unless oth-
erwise specified.
(A1) A:D(A) c U — U is the infinitesimal generator of a strongly continuous semi-
group {S(¢) : t = 0} on U such that [|S(t)[lsew) < Mexp(at) forall 0 <t < T,
for some M > 1, a > 0;
(A2) f:10,T] X U X §3:(U) — U satisfies the following:
(i) there exists a positive constant M such that

1 (bzne) — F(bze) s = My (|l - 2l +0 (60 ], G51)

globally on [0, T] X U X §)2(U);
(ii) there exists a positive constant M such that

If (t,2,0) |6 < MLzl + llgli3. ] (32)

globally on [0, T] X U X £,2(U) (cf. Equation (2.7));
(A3) g:[0,T] — £(V,U) is a bounded, measurable mapping;
(A4) {BH(t):t =0} isa U-valued fBm;
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(A5) xo € L*(©; U) is (%, B(U))-measurable, where {F; : 0 < t < T} is the fam-
ily of o-algebras %, generated by {BH(s) : 0 < s < t}.
(Henceforth, we write Mg = maxo<¢<7 [|S(t) [l ¢(v), which is finite by (A1).)
The following more general version of [12, Lemma 6], stated without proof, is critical
in establishing several estimates.

LemMa 3.2. Assume that g:[0,T] — £(V,U) satisfies (A3). Then, forall0 <t < T,

(t —s5)g(s)dB(s) <Cth], (3.3)

where C; is a positive constant depending on t, Ms, and the growth bound on g, and {v; :
j € N} is defined as in the discussion leading to Definition 2.1.

Consider the solution map @ : C([0, T];U) — C([0,T]; U) defined by

O(x)(1) = t)xo+JS(t—sf(sx() ds+JSt—sg(s)BH(s) 0<t<T
(3.4)

The first integral on the right-hand side of (3.4) is taken in the Bochner sense while the
second is defined in Section 2. The operator O satisfies the following properties.

LEMMA 3.3. Assume that (A1)—(A5) hold. Then, ® is a well defined, L>-continuous map-
ping.
The main existence-uniqueness result is as follows.

THEOREM 3.4. If (Al)—(A5) hold, then (1.1) has a unique mild solution x on [0, T] with
corresponding probability law u € 6):, provided that TMyMs < 1.

Mild solutions of (1.1) depend continuously on the initial data and probability distri-
bution of the state process in the following sense.

ProrosITION 3.5. Assume that (Al)—(A5) hold, and let x and y be the mild solutions of
(1.1) (as guaranteed to exist by Theorem 3.4) corresponding to initial data xo and y, with
respective probability distributions y and u,. Then, there exists a positive constant M* such
that

E[|x(t) - (1), < M* [on - yO”Iz}(Q;U) +D2T(P‘x>ﬂy)]- (3.5)

We now formulate various convergence and approximation results. For the first such
result, let n > 1 and consider the Yosida approximation of (1.1) given by

dx,(t) = Ax,(t)dt + nR(n; A) f (£, x,(t), un(t))dt + nR(n; A)g(t)dBH (¢), 0<t<T,

xu(t) = nR(n; A)xo,
(3.6)

where p,(t) is the probability law of x, (), and R(n;A) = (I — nA)~! is the resolvent op-
erator of A. Assuming that (A1)—(A5) hold, one can invoke Theorem 3.4 to deduce that
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(3.6) has a unique mild solution x, € C([0,T];U) with probability law y, € 6)2. The
following convergence result holds.

THEOREM 3.6. Let x denote the unique mild solution of (1.1) on [0,T] as guaranteed by
Theorem 3.4. Then, the sequence of solutions of (3.6) converges to x in C([0,T];U) asn — .

The following corollary is needed to establish the weak convergence of probability
measures.

CoROLLARY 3.7. The sequence of probability laws u, corresponding to the mild solutions x,
of (3.6) converges in 62 to the probability law y corresponding to the mild solution x of (1.1)
asmn — oo,

Remark 3.8. We observe for later purposes that Corollary 3.7 implies that

sup sup |ua(s)|[3: < co. (3.7)

neN 0<s<T

In view of Theorem 3.6 and Corollary 3.7, the following continuity-type result can be
established as in [19]. The details are omitted.

PROPOSITION 3.9. Assume that E||xol|}; < . Then, for any function F: [0,T] X U — R
satisfying the following:
(1) for each N € N, there exists a positive continuous function ky(t) such that

|F(t,x) —F(t,y)| <kn(®)llx—ylly VO<t=<T, |xllu =N, llyllu <N; (3.8)
(ii) there exists a positive continuous function I(t) such that

|F(t,x)| <I(HA*(x) VO<t<T,xeU, (3.9)

it is the case that fOT Ju E(t,x)d(pn(t) — u(t))dt — 0 as n — oo.

We now consider the weak convergence of the probability measures induced by the
mild solutions of (3.6). Let P, denote the probability measure generated by the mild so-
lution x of (1.1) and P,, the probability measure generated by x, as in (3.6). We have the
following.

Tueorem 3.10. If (A1)—(A5) hold and x, € L*(Q, U), then P;, 2 Poasn — .

Next, we present a generalization of [12, Theorem 2] which allows for measure depen-
dence in the nonlinearity. Specifically, let m € N and ¢ € [0, T] be given, and partition the
interval [0,¢] using the points {t;?1 = (t/m)(j):j =0,1,...,m}. For each j € {1,...,m},
consider the following recursively defined sequence:

N

X (s) = S(s— ") X} (¢]") + th(s— ) f(0,x](0),4] (1))dr, s € [t], 1),

(3.10)
x5'(0) = xo,
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where

) (e + | s(em - r)g(e)dB (). (3.11)

J
iy

X (8]) = St =t

Arguing as in Theorem 3.4, one can show that (3.10) has a unique mild solution x}" €
C([t}”, 711]; U) with probability distribution {‘ug”('r) TE [t;”, }’TH]}. As such, it is mean-
ingful to use (3.10) to define the sequence of processes { ¥, (s) : 0 < s <t} by

() = S()x0 + j;su (T () (D))
. (3.12)

+J S(s—t"_,)g(r)dB (1), 0<s<t,
0

where p,,(s) = /4,];1(5), s€E [t’-",tﬂl], j=0,1,...,m.

LemMa 3.11. Foreach 0 <t < T, there exists a positive constant C; (independent of m) such
that sup{Ellym(s)Il%J :0<s<t, meN} < C. Moreover, sup,_,. C; < .

Using this lemma, together with a standard Gronwall-type argument, yields the fol-
lowing approximation result.

THEOREM 3.12. Let {x(t):0 <t < T} be the (unique) mild solution process of (1.1) with
probability law {u(t) : 0 <t < T}. Then, foreach 0 < t < T, limy—« Ell yn(t) —x(B)]13 = 0.

Next, we formulate a result in which a deterministic initial-value problem is approx-
imated by a sequence of stochastic equations of a particular form of (1.1) arising fre-
quently in applications. Specifically, consider the deterministic initial-value problem

Z'(t) = Az(t) + F(t,z(t)), 0<t<T,

200) = 2, (3.13)

and for each ¢ > 0, consider the stochastic initial-value problem

dxo(t) = (Asxs(t) +IUF1£(t,z)‘u€(t)(dz) +F2£(t,x£(t)))dt+gs(t)dBH(t), 0<t<T,

xS(O) = 20,

pe(t) = probability distribution of x(t),
(3.14)

in U. Here, zp € D(A:) = D(A) and F;; : [0,T] x U — U (i = 1,2) are given mappings.
Regarding (3.13), we assume that A satisfies (A1) and that the following hold that.
(A6) F:[0,T] x U — U satisfies
(i) there exists a positive constant My such that || F(t,z;) —F(t,z2)llu < Mgllz) —
zllu globally on [0, T] x U,
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(ii) there exists a positive constant My such that ||F(t,z)|ly < Mgllzlly glob-
ally on [0, T] x U, (Al) and (A6) guarantee the existence of a unique mild
solution z of (3.13) on [0, T] given by

z(t) = S(t)zo + LtS(t —5)F(s,z(s))ds, 0<t<T. (3.15)

As for (3.14), we impose the following conditions on the data for each € > 0:

(A7) A;: D(A:) = D(A) — D(A,) generates a strongly continuous semigroup {S,(¢) :
t > 0} satisfying S¢(¢) — S(t) strongly as ¢ — 0%, uniformly in ¢ € [0,T], and
supg<s<7 ISe(B) I g(vy < Ms (the same growth bound as for the semigroup gen-
erated by A);

(A8) Fp:: [0,T] x U — U is Lipschitz in the second variable (with the same Lipschitz
constant My used for F in (A6)), and Fp:(t,u) — F(t,u) ase — 0" forall u € U,
uniformly in ¢ € [0, T];

(A9) Fi,: [0,T] x U — U is a continuous mapping such that [, Fi.(t,2)u.(t)(dz) — 0
uniformly in t as ¢ — 0%;

(A10) g : [0,T] — £(V,U) is a bounded, measurable function such that g.(t) — 0 as
e — 0%, uniformlyin f € [0, T].
Under these assumptions, the following result holds.

THEOREM 3.13. Let z and x, be the mild solutions of (3.13) and (3.14) on [0, T], respectively.
Then, there exist a positive constant ¢ and a positive function y(e) (which decreases to 0 as
e — 0") such that Ellx.(t) — z(t) I3, < w(e) exp(st) for all t € [0, T].

4. Proofs

Proof of Lemma 3.3. Let yu € 6)2 be fixed and consider the solution map ® defined in
(3.4).

Using the discussion in Section 2 and the properties of x, one can see that for any
x € C([0, T];U), ®(x)(¢) is a well defined stochastic process for each 0 <t < T. In order
to verify the L?-continuity of ® on [0,T], let z € C([0,T];U) and consider 0 < t* < T
and | k| sufficiently small. Observe that

E||®(2)(t* +h) - ©(2) (%) [},

< 4[E||[S(t* +h—s) = S(t* — ) x|l

2

t*+h t*
J S(* +h—s) f(sx(s),u(s))ds — S(t*—s)f(s,x(s),y(s))ds )

0
2
U]

+5]

+E‘

0

t*+h ¥
J S(t* +h—s)g(s)dBH(s) - [ S(t* = 5)g(s)dBM (s)
0

HML»

L(t*+h) —L(t")].
(4.1)
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Since the semigroup property enables us to write

(¢ +h) = (£%) = B[ ((S(* +h) = S(£))x0) [ = EI| (S (S(£)x0) = $(£%)x0) [
(4.2)

the strong continuity of S(t) implies that the right-hand side of (4.2) goes to 0 as || — 0.
Next, using the Holder inequality with (A2) yields

2

t*+h
E‘ J S(t* +h—s)f(s,x(s),u(s))ds
tr v (4.3)
— 2 2
A M L+ Il oo+ sup (W9
t* <s<t*+
which clearly goes to 0 as |h| — 0. Also,
t* 2
[S(h) = I1S(t* = 5) f (s, x(s), p(s)) ds

0 4 (4.4)

<1500 - 110" =9 ELF 500t s

BL(U)

Subsequently, using (A2)(ii) together with the strong continuity of S(t), we can invoke
the dominated convergence theorem to conclude that the right-hand side of (4.4) goes to
0 as |h| — 0. Consequently, since L (t* + h) — I(t*) is dominated by a sum of constant
multiples of the right-hand sides of (4.3) and (4.4), we conclude that I, (t* + h) — L,(t*) —
0 as |h| — 0. It remains to show that I3(t* + h) — I;(t*) — 0 as |h| — 0. Observe that

13(1’* +h) —13(1'*)
t*+h t* 2
_E j S(t* +h—s)g(s)dBH(s) - [ S(t* —5)g(s)dBM (s)

0

U

t*+h 2

S

S(t* +h—s)g(s)e; BH(S ZJ —5)g(s )edeH()

U

S(t* +h—s)g(s)e; dB]H(s)

1)

% t*th
- gj (4.5)
2

[} ¥

iy J [S(£% + =) = S(t* = 5) |g(s)e; B (s)

j=170
<2E[

U

t*+h 2

S(t* +h—s)g(s)e; dB?(s)

U

2

J

[ ¥

ZJ [S(t* +h—s) —S(t* —s)]g(s)ede?(s)
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For the moment, assume that g is a simple function as defined in (2.2). Observe that for
m € N, arguing as in [12, Lemma 6] yields

2
S(t* +h—s) —S(t* —s)]g(s)e; dBfI(s)

U
m n—1 2
Z Z ngrej (B (tkir) — BY (1))
j=1k=0 U
= Z ngej (BY (tesr) ZZ ngrej (B (trs1) — Bf(tk))>
j=1k=0 J=1k=0 4
m n—1 5
Z |Sh||%g(U)K2E(B?(tk+l) _B?(tk)aB?(tkH) _B?(tk))[R
j=1k=0
2 2 H\2
=< Sup, ISkl () K*E(Bj')
N =112 H
= sup ||Sh||%£(U)K2(t*) 2%
0<s<t* j=1
(4.6)
where S, = S(t* — t; + h) — S(+* — t;). Hence,
2
S(t*+h—s) S(t*—s)]g(s)edeJH(s)
U
2
srllizr}oE S(t*+h—s) S(t*—s)]g(s)edef(s)
v (4.7)
m
< lim sup [[Sillp e K2(E) S
® 0<s<t* j=1
= sup ||Sh|\%£ K2 t* Z
O<s<t* j=1
and the right-hand side of (4.7) goes to 0 as || — 0. Next, observe that
®©  ~t*+h 2
EZJ S(t* +h—s)g(s)e; dB (5)
P
! v (4.8)

2

u)g(t*+h- u)edef(t* +h—u)

U

Using the property E(B}{(s) BH(t))2 [t — s|?Hy; with s = t* + h and t = t*, we can
argue as above to conclude that the right-hand side of (4.8) goes to 0 as || — 0. Conse-
quently, I;(t* +h) — I;(+*) — 0 as || — 0 when g is a simple function. Since the set of all
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such simple functions is dense in £(V,U), a standard density argument can be used to
extend this conclusion to a general bounded, measurable function g. This establishes the
L2-continuity of ®.

Finally, we assert that ®(C([0,T];U)) € C([0,T];U). Indeed, the necessary estimates
can be established as above, and when used in conjunction with Lemma 3.2, one can
readily verify that sup,_,_ El|D(x)(t) I3, < oo for any x € C([0, T]; U). Thus, we conclude
that @ is well defined, and the proof of Lemma 3.3 is complete. O

Proof of Theorem 3.4. Let u € 6,2 be fixed and consider the operator as ® defined in (3.4).
We know that @ is well defined and L2-continuous from Lemma 3.3. We now prove that ®
has a unique fixed point in C([0, T; U]). Indeed, for any x, y € C([0, T; U]), (3.4) implies
that

2

E[|(@x)() = (@p)(8)|[5; = [f (5,x(5),1(5)) = £ (5, y(5),u(5)) ] s

U (49)
< (TMfMS)ZHx—szC([O)T];U), 0<t<T

Consequently, for a given y € €)> and T > 0, @ has a unique fixed point x, € C([0,T]; U),
provided that TMM;s < 1. In such case, we conclude that x, is a mild solution of (1.1).

To complete the proof, we must show that y is, in fact, the probability law of x;,. To this
end, let £(x,) = {£L(x,(t)) : t € [0, T]} represent the probability law of x, and define the
map ¥: 6. — €): by ¥(¢) = L(x,). It is not difficult to see that £(x,(t)) € p):(U) for
all t € [0, T] since x, € C([0,T];U). Concerning the continuity of the map t — £(x,(t)),
we first comment that an argument similar to the one used to establish Lemma 3.3 can
be used to show that for sufficiently small |h| >0,

lim E| |, (1 + ) x|}, =0 Vo<t<T (4.10)

Consequently, since for all t € [0, T] and ¢ € 62, it is the case that

[ ot 4 ) ~ 20 @) = [ElpCeate+1) — 90|
=< ”(P”)LZEny(t"'h) _xy(t)HU:

(4.11)

and hence

P( (X#(t-f-h)) (x,u(t)))

J‘P P(xu(t+) - L(5(0))(dx) — 0 as [l —o 1P

H(/JH,12<1

for any 0 <t < T. Thus, t = £(x,(t)) is a continuous map, so that £(x,) € 6):, thereby
showing that ¥ is well defined. In order to show that ¥ has a unique fixed point in €,:,
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let u,v € 6)2 and let X, X, be the corresponding mild solutions of (1.1). A standard com-
putation yields

E|lx,(6) = x, (D[},

, Lt ) (4.13)
< T(M;Ms) D7(u,v) + (TMMs) J Ellxu(s) = x,(s)||pds, 0=<t=<T.
0
Applying Gronwall’s lemma and then taking the supremum over [0, T] yields
ny - xV||2c([o,T];U) = §TD%(M>V), (4.14)

where g7 = (TM¢Ms)* exp((TMsMs;)?). Now, choose T small enough to ensure that ¢7 <
1; denote such a T by Ty. Then, since

p(L(xu (1), L(x,(1))) < E|lxu(t) = x,(1)||;, VO=<t=<T (4.15)
(which follows directly from (4.11) and (4.12)), we have

¥ () = ¥l = D}, (¥(), ¥() = sup Ellx,(5) x|l
#<10.To] (4.16)

2
= |2, — xV||C([0,T0];U) < €T0D2T0 (u,7),

so that W is a strict contraction on 6)2([0,Ty];($22(U),p)). Thus, (1.1) has a unique
mild solution on [0, Ty] with probability distribution p € €,2([0, Ty]; (2 (U),p)). The
solution can then be extended, by continuity, to the entire interval [0, T] in finitely many
steps, thereby completing the proof of the theorem. O

Proof of Proposition 3.5. Computations similar to those used leading to the contractivity
of the solution map in Theorem 3.4 can be used, along with Gronwall’s lemma, to estab-
lish this result. The details are omitted. O

Proof of Theorem 3.6. Observe that
E||x (1) — x(1)[[5
. S[EII(HR(n;A) ~ sl
+M§TJ:E||nR(n;A) F(20(S)attn(s)) = f (5,6(),p(5)) Iy s
)
|

5
= 8[E||(nR(n;A) ~1)S(t)xol[3, + ZL(t)}, 0<t<T.

i=4

(4.17)

+E’ JtS(t—s)[nR(n;A) ~ I]g(s)dBH (s)
0
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Standard computations imply that

t
L) < 2M§TL [E||(nR(m3A) — ) £ (5,50(5), ptn () |

+2M}(E||x,,(s) —x(s)||?] +p? (pn(s),u(s)))ds, 0<t<T.

(4.18)

Further, the triangle inequality and (A2), together, imply

t
Jo [E||(nR(154) = T) £ (5,%n(5), tn()) [, ds

t
<2 L E||nR(15A) ~ Il[3 o0 [2M7 (Ellxa(s) = x(9)[[§ + 2 (n(9)opa(5))) - (419
+E||f(s,x(5),;4(s))||f]]ds, 0<t<T.
The boundedness of E|| f (s,x(s),u(s) I3, independent of n, together with the strong con-

vergence of nR(n;A) — I to 0, enables us to infer that the right-hand side of (4.19) goes to
0 as n — co. Next, using Lemma 3.2 yields

Is(t) < M2E

t 2 o0
Jo [nR(n;A) —I]g(s)dBH (s) ’ < ( sup G z vj> [[nR(n;A) — I||2%£(U).

0<t<T

j=1
(4.20)
Using (4.18)—(4.20) in (4.17) gives rise to an inequality of the form
_ _ t
Ellxa(t) - x(1)|[%, < B, Ellxol > + B, jo Ellxa(s) — x(s)|[ds, 0<t<T,  (421)

where Bi (i =1,2) are constant multiples of the quantity [|[nR(n;A) — I ”2% o(u)- Conse-
quently, applying Gronwall’s lemma and then taking the supremum over 0 < ¢ < T yields

2 = 2 =
[en = xlleqo,rys0) = By [1+Ellxol[p]exp (B, T)  Vn= 1. (4.22)

Since the right-hand side of (4.22) goes to 0 as n — oo, the conclusion of the theorem
follows. O

Proof of Corollary 3.7. This follows from the fact that

D} (pmpt) = sup p2(n(1), (1)) < sup El|xa(t) = x(1)|[y
0<t<T 0<t<T (4.23)
<||xn —x||2c([0 Ty — 0 asn— oo,
o O
Proof of Theorem 3.10. Throughout the proof, C; denotes a suitable positive constant in-
dependent of n. We will show that {P,, },~, is relatively compact using the Arzela-Ascoli

theorem.

First, we can show that {x,} is uniformly bounded in C([0,T];U), that is,
SUP,.cn SUPg< <1 Ellx,(t) I3, < co. The mild solution x, of (3.6) is given by the variation
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of parameters formula

xn(t) = S(t)nR(n;A)xo + JtS(t —s)nR(n; A) f (8, %4 (5), tn(s))ds
0
t
+ | ste-9mRosA)g9dB" ) (4.24)

7
= S()nR(n; A)xo + > Ii(t).

i=6

Let t € [0, T]. We consider each of the three terms on the right-hand side of (4.24) sepa-
rately. First, since nR(n;A) is contractive for each n, it follows that

E|[S(£)nR(m; A)xo|[5; < MIE||xol5- (4.25)
Routine arguments involving (A2) and Remark 3.8 yield
2 2772 ! 2
EllL()|[}, < 2TMst[TC1 +LE||xy,(s)||Uds]. (4.26)

Arguing as in Lemma 3.3, using the contractivity of nR(n; A), yields

2

t 2 00 t
B | ste—omros a1t = E|S [ ste-9mroage )] <c.
0 U j=1 0 U
(4.27)
Combining (4.25)—(4.27), we obtain that
2 t 2
Ellxa(0)| < c3+c4j Ellxu(s)|[ds, 0<t=<T. (4.28)
0

Applying Gronwall’s lemma now yields the uniform boundedness of {x,} in C([0,T]; U).

Next, we establish the equicontinuity of {x,}. We will show that for every n € N and
for fixed 0 <s<t < T, El||x,(t) — xn(s)ll%] — 0 (independently of ) as t —s — 0. Indeed,
for 0 <s <t < T, using the semigroup properties yields

t 4
E||(S(r) - S()) nR(ms A)xo [}, < E(J ||S(T)AnR(n;A)xo||UdT) < MAMAE|Jxol (¢ — )",
(4.29)
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Also,
EllIs(t) - I(s)|[1,

sE(f;H[S(t— 1) = S(s — 7) | nR(1m; A) f (7, %, (1), (1)) ||, d
¢ 4
+ L [|S(t = T)nR(n; A) f (7, %, (1), n(7)) HUdT)

s 4
< 4E[<L I1[S(t = 7) — S(s — 7)]nR(15A) f(r,xn(wn(r))HUdr)
t 4
+ (L [|S(t - T)nR(n;A)f(T,xn(T),yn(T))||UdT> :|
S4E[T1/4JS||[S(t—T)—S(S—T)]nR(T’l;A)f(T,Xn(T)),un(T))||?]d’[
0
t 4
" (j ||su_T)an;A)f(r,xnu),yn(r))IIUdT) }
s t—1 4
< 4[TV4 L E(Ji ||S(u)AnR(n;A)f(T,xn(‘r),yn(‘r))||Udu) dr
+E(J NG T)nR(n;A)f(r,xn(r),yn(r))||Udr)4}
34[T1/4(t—s)4jsjtTE||S(u)AnR(n;A)f(T,xn(r),yn(r))H?]dud'r
0Js—1
t 4
+E<J 11S(¢ = T)nR(m5 A) £ (750 (1), pin () ||y dT) }

4
< 16(t—s)5M§‘MA]\Tf4(T5/4 +1) (1 + X E o0y + ( sup ||[/{n(t)||)tz> )
0<t<T

< Cs(t - 5)5,
(4.30)
E|I () - L(s)| [
<E i [Jts(t —7)nR(n;A)g(1)e; dBY (1)
j=1+-70
S 4
—L S(s—T)nR(ﬂ;A)g(T)ede?(T)] v (4.31)

4

X s

N I [S(t—7) = S(s — 7)|nR(n; A)g(7)e; dB] ()

j=170

<E

U
4

i JtS(t —1)nR(n;A)g(7)e; dBf‘{(T)

j=17¢

+E

U
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One can argue as in Lemma 3.3 to show that the first term on the right-hand side of
(4.31) goes to 0 as (t —s) — 0. Likewise, an application of Lemma 3.2 shows that the sec-
ond term also goes to 0 as (t —s) — 0. Thus, the estimates (4.29)—(4.31) then yield the
equicontinuity of {x,}. Therefore, we conclude that the family {P,, },~, is relatively com-
pact by Arzela-Ascoli, and therefore tight (cf. Section 2). Hence, by Proposition 2.4, the
finite dimensional joint distributions of P, converge weakly to P and so, by Theorem 2.5,
PXHLPx,asn—»OO. O

Proof of Lemma 3.11. A standard Gronwall argument involving (A2)(ii) and Lemma 3.2
can be used to establish this result. O

Proof of Theorem 3.12. Since

(1) = x(t) = JO St =) f (7, ym(0), (7)) — f (7,x(7),u(7)) ]d7
t (4.32)

+Jm S(t— 7 )g(2)dBH (1)

m—1

forall0 <t < T, using (A2)(i), Lemma 3.2, and the observations in the proof of Corollary
3.7 yields

E|lym(®) - x(0)|I3,

t ©
< 2M§M}TL [E|lym(7) = x(0)|}, + 9 (o (0)oa(0)) [dr + MEC (1 — 22 ) S
=1

t [ee]
< 4M§M}TJO Ellym(r) — x(0)|}dr + MAC2 (¢ — 17 ) S ;.
i=1
(4.33)

So, an application of Gronwall’s lemma yields

Ellym(t) —x(0)|[}, < <M§Ct2 > vj> (t—ty_y)exp (4M§M3t), O<t<T,meN.
j=1
(4.34)

Observe that as m — oo the right-hand side of (4.34) goes to 0 since t — ¢, _, — 0 as m —
co. This completes the proof. O

Proof of Theorem 3.13. We estimate each term of the representation formula for El|x,(t) —
z(t)||} separately. First, (A7) guarantees the existence of a positive constant K; and a pos-
itive function a (&) (which decreases to 0 as ¢ — 0) such that for sufficiently small € > 0,

E|S:(t)z0 - (o[}, < Ky (e), 0<t<T. (4.35)

Next, we estimate E|| [;(Se(t — s)Fe(s,x:(s)) — S(t — $)F(s,2(s)))ds||}. To this end, note
that the continuity of F, together with (A6), enables us to infer the existence of K; >0
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and a, (¢) (as above) such that for sufficiently small € > 0,

JOEH[Ss(t ) = S(t = 9)|F(s,2())|[5 ds = Kyaa(e) (4.36)

forall 0 <t < T. Also, observe that Young’s inequality and (A8), together, imply

LEHSE(t—S) [Fac (5:2:(5)) = F(5,2(5)) ][I ds
< M2 J(:EHFZS(s,xE(s)) — Fa(5,2(9) + Bx(5,2(5)) = F(s,2(9))|[ds  (4:37)
t
< 4M3 Jo [MI%Eng(s) — 2(8)|[5 + El|Fae (5,2(5)) — F(s,2(s)) ||§]]d5

Note that (A8) guarantees the existence of K3 > 0 and as(¢) (as above) such that for suf-
ficiently small & > 0, E||Fz(s,2(s)) — F(s,2(s)) |13, < Ksas(e) for all 0 < ¢t < T. So, we can
continue the inequality (4.37) to conclude that

J;E| Se(t — ) [ Fae (5, (s)) — F(s,2(5)) ] ||%, ds < 4M? JotE| |xe(s) — z(s)||§] ds+4TKzas(e).
(4.38)

Using (4.37) and (4.38), together with the Holder, Minkowski, and Young inequalities,
yields

2

f (Se(t = ) Fae(s,xe(s)) — S(t = $)E(s,2(s)) ) ds
U

0

E

(4.39)
t

< 4T [Kzocz(s) FATK a5 (e) + 4M§MI%J Ellx(s) — 29|15 ds].
0

Next, (A9) guarantees the existence of Ky >0 and a4(e) (as above) such that for suffi-
ciently small ¢ >0,

2

E'U Fie(s,2)ue(s)(dz)|| <Kyou(e) VO<s<T. (4.40)
U U

As such, we have

2
ds
U

EH Lt Se(t—s) JU Fre(s,2)ue(s)(d2)ds

(4.41)

t 2
< M§TJ E < M3T?Kyay(e)
0 U

| s omis@

forall0<t<T.
It remains to estimate E|| fot Se(t —5)ge(s)dBH (s)|1,. Note that (A10) implies the exis-
tence of K5 >0 and as(e) (as above) such that for sufficiently small € > 0,

Ellge(0)]| 20y < Ksas(e), 0<t<T. (4.42)
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First, assume that g; is a simple function. Observe that for m € N, we proceed in a manner
similar to the one used to establish (4.6) to obtain that

2

(t—s)ge(s)e; dB]H(s)

U
n—1

m
z Ss t—tk gke] (tk+1) —B?
j=1k=0

=E

()|

—

-1

=E<Z Se(t = t)ge; (B (1) — Bf (1)),
j=1k=0

=

—_

£

Se(t — t)gre; (B (tk+1) _B?(tk))>
j=1k=0 U

=

<> D ISt ||%2 \Ksaas(€)E(B] (trs1) — BYf (1), B} (tie1) — B (1) ) g
j=1k=0

< sup |[Se(t - tk)||§B£(U)K50c5(£)E(B§I)2

O<s<t

O<s<t

m
= sup ||Se(t — tx ||%£  Ksas ( et > v,

(4.43)
Hence,
2
—5)g:(s)dB" (s)
U
2
5)g:(s)ej dBY (s)
U
2
< lim E 5)g:(s)e; dB (s) (4.44)
U
< lim ( sup ||Se (¢ )||2%2(U)K5065(5)t2H > vj>
0<s<t j=1

< (MthH z Vj)Ks(Xs(&), 0<t=<T.

j=1

Since the set of all such simple functions is dense in £(V, U), a standard density argument
can be used to establish estimate (4.44) for a general bounded, measurable function g,
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Now, using (4.35)—(4.44), we conclude that there exist positive constants K; (i =
1,...,5) such that

5 t
Ellx(t) —2(1)|]}) < > Kiaile) +4M§M§J Ellxe(s) — z(s)|[yyds, O<t<T, (4.45)
i=1 0

so that an application of Gronwall’s lemma implies
E|x.(t) - z(t)||§J <W¥(e)exp(gt), 0<t=<T, (4.46)
where ¢ = 4MZM3 and ¥(e) = 3;_, Kiati(¢). This completes the proof. O

5. Examples

Example 5.1. Let @ be a bounded domain in RY with smooth boundary 0%. Consider
the following initial boundary value problem:

ox(t,z) = (Azx(t,z) +F(t,z,x(t,2))

* JLZ(@) Fz(l‘,z,y)y(t,z)(dy)> at+g(t’z)dBH(t)’

(5.1)
a.e.on (0,T) x %,

x(t,z) =0, a.e.on (0,T) X 0%,

x(0,2) = x9(z), a.e.ond,

where x: [0,T] XD —= R, F1 : [0,T] X@ X R - R, F>:[0,T] x % x L*(%) — L*(%),
u(t,+) € P2 (L*(D)) is the probability law of x(t,-), g: [0,T] X D — £(R,L*(D)), and
{BH(t):0 <t < T} is a real fBm. We impose the following conditions:
(A11) F, satisfies the Caratheodory conditions (i.e., measurable in (¢,z) and continuous
in the third variable) such that
() IFi(t,y,2)| < Mp [1+|z|] forall0 <t < T, y € D, z€ R, and some M, >0,
(ii) |Fi(t, y,21) = Fi(t, y,22)|l < Mplzy —zl forall0 <t < T, y € 9, z1,2, € R,
and some Mp, > 0;
(A12) F; satisfies the Caratheodory conditions and
@) IRt y,2) 2@ < Mg, (14 lzllz@)] forall 0 <t < T, y €D, z € L2(D),
and some Mp, >0,
(ii) Fa(t,y,+) : LX(D) — L*(D) isin € foreach0 <t < T, y € U
(A13) g: [0, T] x D — £(R,L*(%)) is a bounded, measurable function.

We have the following theorem.

THEOREM 5.2. Assume that (A11)—(A13) hold. If MsM¢T < 1, then (5.1) has a unique mild
solution x € C([0, T];L*(D)) with probability law {u(t,-) : 0 < t < T}.
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Proof. Let U = L*(%) and V = RN. Define the operator
Ax(t,-) = Ax(t,-), x € H*(D)nHy(D). (5.2)

It is known that A generates a strongly continuous semigroup {S(¢)} on L*(%) (see [11]),
so that (Al) is satisfied. Define f :[0,T] X U x $2(U) — U, g: [0, T] x U — £(V,U),
and xo € L2(Q; U), respectively, by

f(6x(6),u()(2) = Fi(t,2,x(t,2)) + Lz@) Fa(t,2,y)u(t,2)(dy), (5.3)

g)(z)=g(t,z) V0=<t<T,zeD,

(5.4)
x0(0)(z2) =x0(z) VzeD.

Using these identifications, (5.1) can be written in the abstract form (1.1). Clearly, (A3)—
(A5) are satisfied. We now show that f (as defined in (5.3)) satisfies (A2). To this end,
observe that from (A11)(i),

1/2
1Fs (6 (0, sy < M | [0 (0,20 | e

_ 5 12
< 2MF, [m(@)-l—”x(t,')HLZ(gD)] (5.5)
< 2Mp, [\/m(@) + ||xHC([0,T];L2(©))]
< Mg [1+lIxlleqorizeon ]y
forall0 <t < Tand x € C([0,T];L*(D)), where
2Mp A m(@) it m(D) > 1,
Mg =4 _ (5.6)
2MF| 1fm(§b) <1
(Here, m denotes Lebesgue measure in RN.) Also, from (A11)(ii), we obtain that
, 2
||F1 (t; .,X(t, )) - Fl (t> ':)/(f, ))||L2(g_,)) < MFI [J |x(t,Z) — y(t,Z) | dZ]
b (5.7)

= Mg, llx = yllcqo,m:2(2))-
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Next, using (A12)(i) together with the Holder inequality, we observe that

HLZ(@) Bt yulh .)(dy)HLz(gp)

172

[J@ [LZ(@) Fz(t,z,y)y(t,z)(dy)]zdz]

[L@ Lz(@) ||F2(t,z’y)||i2(@)#(t’z)(dy)dz] 12

IA

(5.8)

IA

sﬁpzx/@ @l
= Mm@+ [u0)lly) V0= t=T, pepu(V).

Also, invoking (A11)(ii) enables us to see that for all y,v € . (U),

HLZ(@)% Syt -)(dy)—LZ@) Ex(t,-, y)v(t,-)(dy)”

L2(%)

JLZ(@)FZ(t,., 2t =6 @y)| o)

< |lp(u(®),v(1)) ] 2(@)
<\m(@)p(u(t),v(t)) VO<t<T.

Combining (5.5) and (5.8), we see that f satisfies (A2)(i) with M 5, = 2 - max{Mp,/m(D),
M}, and combining (5.7) and (5.9), we see that f satisfies (A2)(ii) with My =
max{Mp,,/m(D)}. Thus, we can invoke Theorem 3.4 to conclude that (5.1) has a unique
mild solution x € C([0, T];L*(%))) with probability law {u(t,-):0 <t < T}. O

Example 5.3. We now consider a modified version of Example 5.1 which constitutes a
generalization of the model considered in [12]. Precisely, let ©® = R and consider the
initial boundary value problem given by

ox(t,2) = (= (I— A" (=A) *x(t,2) + Fi (t,2,x(t,2))

#] o B2 d)atrg(b B0, aeon0.T)xD

x(t,z) =0, a.e.on (0,T) X 0%,

x(0,z) = x9(z), a.e.on 9,
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The operator (—A,)¥? is defined by

(=80 h(z) = == | e 1ylhty)dy,
D((-A)"%) = {h e LL(R): b, |y|*h(y) € L'(R) N LX(R), (5.11)
J_J |y %h( )dyeL‘fV([R)},

where % denotes the Fourier transform of h, and for p > 1, the Banach space LH(R) is
given by

LA(R) = {h;his measurable and [[All 5 5, = J |h(2) | Pw(z)dz < oo} (5.12)
where w(z) = (1+22)%2 for £ > 1. Also, the operator (I — A,)?? is defined by

1 ; 2
(1=80""hte) = 2 | 217 Py,

D((1-A.)") = {h e LA(R): h, (1+3)"?h(y) € LN(R) n L*(R), (5.13)
m[ Py (y)dyeL{’é([R)}.

As shown in [12, Proposition 1], the operator —(I — A;)"?(—A,)*? generates a strongly
continuous semigroup on L} (R), assuming that a+y > (A — 1)/p and A < p/q, (where
q € (1,2]). As such, by taking U = LA(R) and V = R, and defining the operator A =
—(I — A)"?(—=A,)¥?, we can argue as in Example 5.1 to show that (5.10) has a unique
mild solution x € C([0, T;L4(R))) with probability law {u(t,-): 0 <t < T}.

Example 5.4. Consider the following initial-boundary value problem of Sobolev type:

9(x(t,2) — xz:(t,2)) — xz-(t,2)0t

- (Fl(t,z,x(t,z)) +J

L2(0,m)

Btz y)y(t,z)(dy))8t+ ¢(t,2)dB" (1), (5.14)

x(,0) =x(t,m) =0, 0<t<T,

(5.15)
x(0,2) = x0(z2), 0=<z<m,

wherex: [0,T] x [0,7] = R, F;:[0,T] X [0,7]XR—Rand F, : [0, T] X [0,7] xL*(0,7) —
L*(0,7) satisfy (A11) and (A12), u(t,-) € £2:(L*(0,7)) is the probability law of x(t,-),
g:10,T] x [0,7] — £(RN,L2(0,7)) is a bounded measurable mapping, and {#(¢):0 <
t < T} is an fBm. We have the following theorem.
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THEOREM 5.5. Under these assumptions, (5.15) has a unique mild solution x € C([0,T];
L*(0,7)), provided that MsM T < 1.

Proof. Let U = L*(0,7), V = R, and define the operators A : D(A) C U — U and B:
D(B) c U — U, respectively, by

Ax(t,+) = —x5,(t, ), Bx(t,-) = x(t,+) — x..(t,+), (5.16)

with domains

D(A) = D(B) = {x € L*(0,7) : x, x, are absolutely continuous,

5.17

Xz, € L2(0,7), x(0) = x(r) = 0}. (5.17)
Define f and g as in Example 5.1 (with L?(0,7) in place of L>(%)). Then, (5.15) can be
written in the abstract form

dv(t)+ AB w(t)dt = f(t,B 'w(t),u(t))dt+g(t)dB(t), 0<t<T

+(0) = Bxo, (5.18)
where v(t) = Bx(t). It is known that B is a bijective operator possessing a continuous in-
verse and that —AB~! is a bounded linear operator on L?(0, ) which generates a strongly
continuous semigroup on L*(0,7) satisfying (A1) with Mg = a = 1 (see [11]). Further, f
satisfies (A2) as in Example 5.1. Consequently, we can invoke Theorem 3.4 (assuming that
MsMyT < 1) to conclude that (5.18) has a unique mild solution v € C([0,T];L*(0,7)).
Consequently, x = B~!v is the corresponding mild solution of (5.15). O

6. Remark

This example provides a generalization of the work in [20, 30-32] to a more general set-
ting. Such initial-boundary value problems arise naturally in the mathematical modeling
of various physical phenomena (see [8, 23, 24]).
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