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1. Introduction

The Ito formula [3,4,7,13] is really about integration by parts in the setting where
there is a stochastic integral. It is of fundamental importance in SPDE and related
fields [3,4,7,9,17]. We establish an implicit Tto formula in this work and apply it
to study a specific stochastic evolution inclusion.

1.1. The situation
Let V.C W, W' C V' be separable Banach spaces, such that V is dense in W and
B e L(W,W') satisfies

(Bw,w) >0, (Bu,v) = (Bv,u). (1.1)

Note that B does not need to be one to one. Also allowed is the case where B is
the Riesz map. It could also happen that V = W. Let X have values in V and
satisfy the following

BX(t)BX()+/tY(S)d8+B/tZ(S)dW(S), (1.2)
0 0

Xo € L?(Q; W) and is Fy measurable, where Z is Lo (Ql/QU, W) progressively
measurable and
HZHLQ([O,T]XQ,EZ(QV?U,W)) < 0.

Here @ is a nonnegative self adjoint operator defined on U. See [21] for stochastic
integrals.
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Assume that X, Y satisfy
BX,Y € K' 2 L7 ([0,T] x Q; V'),

the o algebra of measurable sets defining K’ will be the progressively measurable
sets. Here 1/p’ + 1/p = 1, p > 1. In the following sense (1.2) holds: For a.e.
w, the equation holds in V' for all ¢ € [0,T]. Thus we are considering a particular
representative X of K for which this happens. Also it is only assumed that BX (t) =
B (X (t)) for a.e. t. Thus BX is the name of a function having values in V' for
which BX (t) = B(X (t)) for a.e. t. Assume that X is progressively measurable
and
X e P ([0,T] x V)2 K.

Also W () is a JJ* Wiener process on U; in the above diagram. U; can be assumed
to be U.

The goal is to prove the following Ito formula valid for a.e. t for each w off a
set of measure zero.

(BX (t),X (t)) = (BXo, Xo) +/0 (2(Y (s),X (s)) + (BZ, Z>L2) ds

t
+/ (ZoJ™ ') BX o JdW. (1.3)
0

The most significant feature of the last term is that it is a local martingale.

To understand the goal, the following fundamental deterministic result will be
very helpful. It says essentially that if (Bu) € L¥ (0,T;V’) and u € L? (0,T;V)
then the map u — Bu (¢) is continuous as a map from

X1 2 {ue L7 ((0.71;V) : (Bu) € L ((0.T]; V") }

with

lull, = el oo,y + 1BW ] or o iy
to W',
Proposition 1.1. Let Y € L' (0,T;V") and

Bu (t) = Bug + /OtY(s) ds in V', ug € W,Bu (t) = B(u(t)) for a.e. t. (1.4)

Thus Y = (Bu)" as a weak derivative in the sense of V' valued distributions. It is
known that w € LP (0,T,V) for p > 1. Then t — Bu (t) is continuous into W' for t
off a set of measure zero N and there exists a continuous function t — (Bu,u) (t)
such that for all t ¢ N, (Bu,u) (t) = (B (u(t)),u(t)),Bu(t) = B(u(t)), and for
all t,

% (Bu,u) (t) = % (Buyg, ug) + /0 (Y (s),u(s))ds.

Note that the formula (1.4) shows that Bug = Bu (0). Also it shows that ¢ —
(Bu,u) (t) is continuous. To emphasize this a little more, Bu is the name of a
function. Bu (t) = B (u (t)) for a.e. t and ¢ — Bu (t) is continuous into V' on [0, T
because of the integral equation.

The Ito formula to be developed in this paper is a probabilistic version of the
above. Specifically, our main results about the Ito formula is as follows.
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Theorem 1.1. For w off a set of measure zero, for everyt ¢ N, a set of measure
zero dependent on w,

(BX (t),X (t)) = (BXy, Xo) +/0 (2(Y (s), X (s)) + (BZ, Z>£2) ds

t
+2/ (ZoJ™')" BX o JdW. (1.5)
0

Also, there exists a unique continuous, progressively measurable function denoted as
(BX,X) such that it equals (BX (t), X (t)) for a.e. t and (BX,X) (t) equals the
right side of the above for all t. In addition to this,

E((BX,X) (t)) = E ((BXo, Xo)) + E (/O (2(Y (s),X (s)) + (BZ, 2) ) ds> .

(1.6)
The quadratic variation of the stochastic integral in (1.5) is dominated by

t
c / 1212, |BX|2 ds (L.7)

for a suitable constant C. Also t — BX (t) is continuous with values in W' for
te NS.

It is a technical generalization of known results. It allows for the possibility that
B is not one to one and this introduces many details which must be considered
carefully. The case that B is the identity is discussed in [21]. It was originally due
to Krylov [13].

We prove this theorem in Section 2 and provide in Section 3 an application to
evolution inclusions in which there is a stochastic integral.

2. The Ito formula

In this section, we shall prove Theorem 1.1. We first give some background involving
theorems from probability. Then we establish the Ito formula.

2.1. Background

Notation We shall list existing important theorems as propositions, and leave the
word theorem only for our main results.

Concerning a general Ito formula involving Ito integrals in infinite dimensions,
the level of generality might not be familiar and we begin with a brief summary of
background theorems. The proofs can mostly be found in [21], [23], [11], [12]

A normal filtration, denoted as {F;}, is defined as follows.

1. Each F; is a ¢ algebra and Fs C F; if s < ¢;
2. Fs=nN{F:t>s};

3. Each F; contains all sets of measure zero in Fr.
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It is assumed that all filtrations are normal in this paper.
The following lemma is fundamental to the presentation. A proof is found in [12].

Lemma 2.1. Let ®: [0,T] x Q — V, be B([0,T]) x F measurable and suppose
decK2LP(0,T)|xYE), p>1.
Then there exists a sequence of nested partitions, Py C Pry1,
P2 {16, st }

such that the step functions given by

mp
(1) 2@ (1) X g (1),
j=1

j—1

s
ol (1) 2 () r_ 1) (1)
j=1
both converge to ® in K as k — oo and
lim max{‘t;”' —t§+1| 1 €40, ,my}} =0.

k—o0

Also, each ® (t;") , @ (tétl) is in LP (§; E). One can also assume that ® (0) = 0.
The mesh points {t?};n:ko can be chosen to miss a given set of measure zero. In
addition to this, we can assume that

h—th | =2

except for the case where j =1 or j = m,, when this might not be so. In the case
of the last subinterval defined by the partition, we can assume

Wﬁn _ tlfn—1| — |T _ tlﬁn,—l > 27(nk+1)'
The following lemma is convenient. The proof is a simple application of the
Borel Cantelli theorem.
Lemma 2.2. Let f,, — f in L? ([0, T] x Q, E). Then there exists a subsequence ny,
and a set of measure zero N such that if w ¢ N, then
fnk (',w) - f(',UJ)
in LP ([0,T), E) and for a.e. t.

Because of this lemma, it can also be assumed that for a.e. w, pointwise con-
vergence is obtained on [0,7] as well as convergence in LP ([0,7]). This kind of
assumption will be tacitly made whenever convenient.

To begin with, here is a useful lemma about how to recognize a martingale.

Lemma 2.3. Let {X (t)} be a stochastic process adapted to the filtration {F} for
t>0,E(|X(t)|) < co. Then it is a martingale for the given filtration if for every
stopping time o it follows

E(X (1) =E(X(9)).

In fact, it suffices to check this on stopping times which have two values.
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The main result on the quadratic variation [M] for a continuous local martingale
is the following.

Proposition 2.1. Let M (t) be a continuous local martingale for t € [0,T] having
values in H a separable Hilbert space adapted to the normal filtration {F:} such that
M (0) = 0. Then there exists a unique continuous, increasing, nonnegative, local
submartingale [M] (t) called the quadratic variation such that

1M (&)1 — [M] ()
is a real local martingale and [M](0) = 0. Heret € [0,T]. If § is any stopping time:
[(M°] = [M]°.
Recall that M° (t) & M (§ At).

The quadratic variation for the stochastic integral is obtained according to the
following corollary.

Corollary 2.1. Suppose that ® is Lo (621/2U7 H) progressively measurable and has
the localizing sequence. Then the quadratic variation, [® - W] is given by the formula

@ W10 = [ 19l (qm0m) 0

The main tool for dealing with stochastic equations is the Burkholder-Davis-
Gundy (BDG) inequality which is a relationship between the maximal function

M* = sup |M ()]
te[0,T)

of a martingale and the quadratic variation.

Proposition 2.2. Let {M (t)} be a continuous H valued martingale which is uni-
formly bounded, M (0) = 0, where H is a separable Hilbert space and t € [0,T].
Then if F(r) = rP for some p > 1, there are constants, C and ¢ independent of
such martingales M such that

c /Q P (1) ()?) ap < /Q F(M*)dP < C /Q P () (0))/2) ap

where

M* (w) 2 sup {[|M (t) (w)|| : t € [0, 7]}
Proposition 2.3. Let H be a Hilbert space and suppose (M, F;),t € [0,T] is a
uniformly bounded continuous martingale with values in H. Also let {t} Z;“l be a
sequence of partitions satisfying

nh—>ngo max{‘t? - tln-l-l‘ 7i = 07 e amn} = O’ {tZ:L}ZL:nl < {t2+1}21:7l;—1 ’

Then

mpy—1

[M] (1) = Tim 3 [M(¢AtL) = M (EA)]
k=0

the limit taking place in L* (Q). In case that M is just a continuous local martingale,
the above limit happens in probability.
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Proposition 2.4. Let X (t) be a real valued stochastic process which is F; adapted
for a normal filtration Fy, with the property that off a set of measure zero in €,
t — X (t) is lower semicontinuous. Then

T =inf {t: X (t) > a}

18 a stopping time.

The following generalization will also be useful. It generalizes the usual notions
of Fourier expansion.

Proposition 2.5. There exists a countable set {e;},, of vectors in V such that
<B€Z‘, €j> = 5ij7

and for each x € W,

Bz = Z (Bz,e;) Be;, and (Bz,x) Z |(Bx, ;)]
=1 i=1

The series converges in W',

2.2. Preliminaries

From the integral equation (1.2), if ¢ € L?(Q;V) and ¢ € C(0,T) for ¢q =

max (p, 2),
/ /T <(BX) (t)—B/OtZ(s)dW(S) —BX()) W dtdP

/Q / / Y (s) ' (t) dsdtdP,

then the term on the right equals

//0 / t) dbdsg (w) /( / Y (s >¢(w)dP-

It follows that, since ¢ is arbitrary,

[ (@o0-s [ z0ave-sx)voa—-[Tre
0
in L9 (; V') and so the weak time derivative of
¢
— (BX) (t) — B/ Z (s)dW (s) — BXy
0

equals Y in LY ([O,T} L9 (Q, V’)) . Thus, for a.e. t, say t ¢ N C [0,T],m (N) =
0,

B(X(t)—/OtZ(s)dW(s)) :BX0+/OtY(s)ds in LY (Q,V').
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That is,
(BX) (t BX0+/ Y (s ds+B/

holds in L% (Q, V') where (BX) (t) = B(X (t)) a.e. t, in addition to holding for all
t for each w. Now let {t}"" >, be partitions for which, from Lemma 2.1, there
are left and right step functions X! and X}, which converge in L? ([0, 7] x Q, V) to
X and such that each {¢}},"", has empty intersection with the set of measure zero
N where, in L?' (Q; V'), (BX) (t) # B (X (t)) in LY (;V’). Thus for t;, a generic
partition point,

BX () = B(X (t)) in LY (; V).
Hence there is an exceptional set of measure zero, N (t;) C 2, such that for w ¢
N (tk)v

BX (tr) (w) = B (X (tk,w)) -

We define an exceptional set N C €2 to be the union of all these N (t;). There
are countably many and so N is also a set of measure zero. Then for w ¢ N and
tr any mesh point at all, BX (tx) (w) = B (X (tg,w)). This will be important in
what follows. In addition to this, from the integral equation, for each of these
w ¢ N, BX (t) (w) = B(X (t,w)) for all t ¢ N, C [0,7] where N, is a set of
Lebesgue measure zero. Thus the ¢; from the various partitions are always in NS.
By Proposition 2.5, there exists a countable set {e;} of vectors in V' such that

<B€i, €j> = (Sij

and for each x € W,

oo

(Bz, x) Z| (Bz,e;)|?, B:r—Z(Bx,el)Bei.
=0 i=1

Thus the conclusion of the above discussion is that at the mesh points, it is valid
to write

((BX) (tr), X (t)) = (B (X (tx)), X (t1))

= Z (BX) (tg),e:)" = Z (B (X (tx)) vei>2

9

just as would be the case if (BX) (t) = B (X (t)) for every t.

In all which follows, the mesh points will be like this and an appropriate set of
measure zero which may be replaced with a larger set of measure zero finitely many
times is being neglected. Obviously, one can take a subsequence of the sequence
of partitions described above without disturbing the above observations. We will
denote these partitions as Pi. As a case of this, we obtain the following

Lemma 2.4. There exists a set of measure zero N C Q and a dense subset of
[0,T], D such that for w ¢ N, BX (t,w) = B(X (t,w)) for allt € D.

Proposition 2.6. Let Z be progressively measurable and in

L2 ([O,T} QLo (QWU, W)) .
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Also suppose X is progressively measurable and in L* ([0,T] x Q,W). Let {t?}j:o

be a sequence of partitions of the sort in Lemma 2.1 such that if

My —1

X, () £ Z X (}) Xenen, ) (1) 2 X (1),
=0

then X,, — X in LP ([0, T] x Q,W). Also, it can be assumed that none of these
mesh points are in the exceptional set off which BX (t) = B (X (¢)). (Thus it will
make no difference whether we write BX (t) or B (X (t)) in what follows for all t
one of these mesh points.) Then the function of t given by

mp—1 7 At mp—1 7 At
> <B/ Zdvux(ty)> => <BX (ty),/ ZdW> (2.1)
t

=0 nAL =0 thAL

s a local martingale which can be written in the form
¢ *
/ (ZoJ ') BX) o JdW
0

where
mp—1

X7lz (t) = Z X (ty) X[tg,tz+1) (t).
k=0

Proof: The proof of this theorem amounts to a careful use of the definitions.
One first assumes that (BX (t7), X (t7)) € L™ (©2). The next step is to verify that
(2.1) is a martingale using Lemma 2.3. Verification of the claimed formula follows
from the definition of the stochastic integral applied to each of the sub-intervals and
is mainly technical. The proof is completed using a stopping time argument.

The question of convergence as n — oo is considered later.

2.3. The main estimate

The argument will be based on a formula which follows in the next lemma which is
a technical generalization of one in [21].

Lemma 2.5. Letting M (t) = fg Z (u)dW (u) , which has values in W, the follow-
ing formula holds for a.e. w for 0 < s < t, where (-,-) denotes the duality pairing
between V,V'.

(BX (t), X (t)) = (BX (s), X (s)) +

42 [0V () X () du (B (M ()~ M (5)) M (0) ~ M (5)

—(BX (t) = BX (s) = (M (t) — M (s)) , X (t) = X (s) — (M (t) — M (s)))
+2(BX (s),M (t) — M (s)). (2.2)
Also fort >0,

(BX (t), X (t)) = (BXo, Xo) + 2/; (Y (u), X (t)) du + 2 (BXo, M () +

(BM (t), M (t)) — (BX (t) — BXo — BM (t), X (t) — Xo — M (t)).  (2.3)
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The following estimate is important in proving the Ito formula.

Lemma 2.6. For a.e. t,

EB((BX (1), X (1))
C (¥ 111Xl 1211 1B X0, Xo)l a(ay) < o, (2.4)

where J = L? ([0,T] x ; L, (Q1/2U; W)) . Or equivalently

<sup > Bx (@ ) < (Il 11Xl 121 1B X0, Xo)llacqy )

te[0,T]

where C' is a continuous function of its arguments, increasing in each one, and
C(0,0,0,0) = 0. Thus for a.e. w,

sup (BX (t,w),X (t,w)) < C (w) < co.
t¢NC

Also for w off a set of measure zero described earlier,t — B
continuous with values in W' on [0,T]. Also, t — (BX (t),X
continuous on NS

X (t) (w) is weakly
(t

)) is lower semi-

Proof: Consider the formula in Lemma 2.5.

(BX (0).X (1) = (BX (5),X (5)
42 [V () X (@) dut (B O () = M (), M (6) = M (5)

—(B(X(t) = X (s) = (M (t) = M (s))), X () = X (s) = (M (t) = M (s)))
+2(BX (s), M (t) — M (s)). (2.5)

Now let t; denote a point of Py from Lemma 2.1. Then for ¢; > 0, X (¢;) is just
the value of X at t; but when ¢t = 0, the definition of X (0) in this step function is
X (0) £ 0. Thus

m—1

Z (tjs1), X (tj1)) — (BX (t;), X (t;))

h

+(BX (t1), X (t1)) — (BXo, Xo)
= <BX (tm) , X (tm)> - <BX0;X0>'
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Using the formula in Lemma 2.5, for ¢t = t,,, this yields

(BX (t) . X () — (BX0, Xo) =2 Z / Y (), X () du
+2mz_: <B/tﬂ+l Z (u) dVV,X(tj)>
m—1
+ <B (M (tj+1) M(tj)) M(tj+1) M(tj)>
P (2.6)
m—1
— D (B(X (tj41) = X (t;) = (M (tj1) — M (8;)))
j=1
X (tj1) — X () = (M (tj41) — M (25)))
w2 [ ))du+2<BX0,/1Z(u)dW>+<BM(t1),M(t1)>
0 0
(B(X (t1) = Xo = M (t1)), X (t1) = Xo — M (t1)) -

First consider 2 [y (¥ (u), X (t1)) du+2 (BXo, [y Z (w)dW )+(BM (t1), M (t1)).

Each term converges to 0 for a.e. w as k — oo and in L' (Q2). This follows right
away for the second two terms from the Ito isometry and continuity properties of
the stochastic integral. Consider the first term. This term is dominated by

t1 1/p' T 1/p
([ 1o a) ( / ||X;;<u>|”du>
<cw (| "Iy @l du)w - (fewr dP)l/p < oo.

Hence this converges to 0 for a.e. w and also converges to 0 in L' (Q).

Not much is known about the last term in (2.6), but it is negative and is about
to be neglected.

The term involving the stochastic integral equals

zn_ll< /”1 w) dW, X (t )>

j=1
By Proposition 2.6 this equals
tm
2/ (ZoJ™) BX} o JdW.
t1

Also note that since (BM (t1), M (t1)) converges to 0 in L' (Q) and for a.e. w, the
sum involving

(B(M (tj41) = M(t5)), M (tj41) — M (t;))
can be started at 0 rather than 1 at the expense of adding in a term which converges
to 0 a.e. and in L' (©). Thus (2.6) is of the form

(BX (tm) X (tm)) — (BXo, Xo) = e (k) +2 / " (), X () dut
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tm
+2/ (ZoJ ™) BX}oJdW
0

—(B(X (t1) = Xo — M (1)), X (t1) — Xo — M (t1)), (2.7)

where e (k) — 0 for a.e. w and also in L' (Q2).
By definition, M (t;41) — M (t;) = fttj“ ZdW. Now it follows, on discarding the

negative terms,

(BX (L), X (tm)) — (BXo, Xo) < e (k) +2 / Y (w), X (u) dut

i1 tit1
B/ ZdI/V,/ ZdW ).
t; tj

J

tm m—1
+2/ (ZoJ—l)*BX,QonW+Z<
0

J=0

Therefore,

T
sup (BX (tm), X (tm)) < (BXo, Xo) + e (k) +2/0 (Y (u), X (w))] dut

tm €Pr

+2 sup
tm EPk

+§<B</ﬂj Z(u)dW),/t‘J Z(u)dw>,

tm,
/ (ZoJ ') BX} o de‘
0

J J

where there are my + 1 points in Pk.

In order to take the expectation of both sides, let
7, =inf {t : (BX} (t), X} (t)) > p}.

By right continuity this is a well defined stopping time. Then one obtain the above
inequality for (X ,lc)Tp in place of X}. Take the expectation and use the Ito isometry
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to obtain

/Q( sup <B (Xllg)rp (tm),(X;lg)m (tm)>> P

tm €Pr
<E((BXo, Xo)) + 2[[Yl e [ X5l

mp—1

L+t
+1B| Z/ /\|Z<u>|\2dpdu
= Q

J

+2 / sup
Q \t€[0,T]

T
<C+|B| / /Q 1Z (w)|]? dPdu + E (e (k)

+2/ sup
Q \t€[0,T]

<C+E(e+2 [ ( sup
Q \t€[0,T]

where the convergence of Xj to X in K shows that the term 2||Y||, || X}||, is
bounded. Thus the constant C' can be assumed to be a continuous function of

/0 Xjo,7,) (Zo J—l) B (X;i) "o JdWD dP + E (Je (k)|) (2.8)

t
/ (ZoJ V) B(X])™ o JdWD P
0

t
/ (ZoJ V' B(X])™ o JdWD dPp,
0

IVl 1 XS 112155 1(B X0, Xo)ll vy »

which equals zero when all are equal to zero and is increasing in each.
Consider the term involving the stochastic integral.
Let M (t) = [; (ZoJ~")" B (X})™ o JdW. Then by Corollary 2.1

AM = ||(ZoT) B (X)) o JH2 ds.

Applying the BDG inequality, Proposition 2.2 for F (r) = r in that stochastic

integral,
2 / sup
Q \telo,7]

<c| (/OTH(ZOJ—l)*B(X,g)T”oJ‘

So let {g;} be an orthonormal basis for Q'/2U and consider the integrand in the
above. It equals

(((Zoa ) B(xD)) (J(gqp))>2 = fj (B(X0)" .2 (a)

i=1 =1

t
/ (Zod ™M) B(XL)™ o JdWD P

0
’ d v dP. 2.9
£2(Q1/2UR) 5 ’ (2.9)

0 2

<Y (B(XD)7 (XD ) (BZ(9) . Z (9:)

N
Il
-

< (sup (B O™ () (X7 00) ) 1211212,
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It follows that the integral in (2.9) is dominated by
1o - 1/2
Tp Tp 1/2 2
¢ [ sw (BED™ (). (XD ) 1B ( |12z, ds> aP,
Q tm €Pk 0
Now return to (2.8). From what was just shown,

E ( sup <B (X,IC)TP (tm), (XIIC)TP (tm)>>

tm €Prk

§C+E(|e(k)\)+2/ ( sup
Q \t€[0,T]

T, T 1/2
<C+cC sup <B (X,lc) " (tm), (X,i) i (tm)> .
Qtm E€Pk

/Ot (Zod V) B(X})" o JdWD dP

T 1/2
132 (/ ||Z||22ds> dP + E (Je (K)))

1 Tp Tp
<C+ 2E< sup (B (X})™ (tm), (X4) (tm)>>
tm €Prk
+C ||Z||2£2([0,T]><Q,£2) + E(le (k)]).

It follows that

32 (s (BOX)™ (0, (X7 () ) <€+ B(eh).

tm €Pr

Now let p — 0o and use the monotone convergence theorem to obtain
E ( sup (BXL (tn), X} <tm>>) - B ( sup (BX (tn), X <tm>>) < C+E (e (k).
tm €Pr tm E€Pk
(2.10)

As mentioned above, this constant C' is a continuous function of

Y Mg s Xk (1211 KB Xos Xo)ll 1.,

and equals zero when all of these quantities equal 0 and is increasing with respect
to each of the above quantities. Also, for each € > 0,

E ( sup (BX (tm),X (tm)>) <C+e

tm €Pr

whenever k is large enough.

Let D denote the union of all the Py. Thus, D is a dense subset of [0,7] and
it has just been shown, since the P are nested, that for a constant C, dependent
only on the above quantities which is independent of Py,

E (sup (BX (t),X (t))) <C+e.
teD
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Since € > 0 is arbitrary,
E (sup (BX (t),X (t))) <C. (2.11)
teD

Thus, enlarging N, for w ¢ N,

sup (BX (t),X (t)) = C (w) < o0, (2.12)
teD

where [, C'(w)dP < co. By Proposition 2.5, there exists a countable set {e;} of
vectors in V' such that
<B€i, 6j> = 5ij

and for each x € W,

(o] o0
(Bz,x) Z (Bx ez , Bx = Z (Bz,e;) Be;.
i=0 i=1

Thus, for ¢ not in a set of measure zero off which BX (t) = B (X (¢)),

(BX (¢ i = sup Em: (BX (¢
™ k=1

=0

Now from the formula for BX (t), it follows that BX is continuous into V. For
any t ¢ N, a set of measure zero, so that (BX)(t) = B(X (¢)) in L? (2;V’) and
letting ty, — t where t; € D, Fatou’s lemma implies

E((BX (t ZE ((BX (1),e)?) = > lim inf B ((BX (1) e)?)

<lim inf 3B ((BX (t1) ,ei>2> —lim inf B ((BX (4), X ()

<0 (11l X 121 B X0, X0 1oy )
In addition to this, for arbitrary ¢ € [0, 7], and t; — t from D,

D (BX (t),e;)? <lim inf > (BX (t),e;)” < sup (BX (s),X (s)).

- k—oc0 Z seD
Hence
tg[%pT]Z (BX (t),¢e;)* < sup (BX (s),X (s))
2
—22,82 (BX(s)e"< sup 3 (BX ().

It follows that
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is measurable and for w off a set of measure zero, sup,cp. 1) >_; (BX (?) i) is
bounded above.
Also for t ¢ N, and a given w ¢ N, letting ¢t — ¢ for tx € D,

(BX (t), X (t)) = > (BX (t),e;)* < limkiBEOZ (BX (t3,) , )?
= lim kinf (BX (t), X (tr)) <sup(BX (t), X (t))
—00 teD

and so

sup (BX (), X (1)) <sup (BX (t), X (t)) < sup (BX (t), X (1))
t¢ N, teD t¢N.,,

From (2.12),
sup (BX (t),X (t)) = C (w) a.e. w,
t¢N.,
where [, C'(w)dP < oo. In particular, sup,gy, (BX (t), X (t)) is bounded for a.e.
w say for w ¢ N where N includes the earlier sets of measure zero. This shows that
BX (t) is bounded in W’ for t € NS .
If v € V, then for w ¢ N,

lim (BX (t),v) = (BX (s),v).

t—s

Therefore, since for such w, ||BX (t);; is bounded for t ¢ N,,, the above holds
for all v € W also. Therefore, for a.e. w, t - BX (t,w) is weakly continuous with
values in W' for ¢t ¢ N,,.

Note also that

llylly <1 llyll<1

< (BX, X)|B|

2
2
||BX||$V/é< sup <BX7y>> < sup ((BX,X)"*(By,y)"?)

T T
/ / |BX (1)]? dPdt < / / |B]l (BX (1), X ()) dtdP
0 Q QJO

< C (Il 1X e 121y 1B X0, Xodlgagey ) IBIT. (213)

Eventually, it is shown that in fact, the function ¢ — BX (¢,w) is continuous
with values in W’. The above shows that BX € L? ([0,T] x Q, W’).

With the last lemma, we can simplify one of the formulas derived earlier in the
case that X, € L? (2,V) so that X — X, € L? ([0,T] x 2, V). Refer to (2.7). One
term there is

(B(X (t1) — Xo — M (t1)), X (t1) — Xo — M (t1))

<2(B(X (t1) — Xo), X (t1) — Xo) + 2(BM (t1) , M (t1)) .

It was observed above that 2 (BM (t1),M (t;)) — 0 a.e. and also in L' () as
k — oo. Apply the above lemma to (B (X (¢t;) — Xo), X (t1) — Xo) using [0, 4]



Ito Formula and Sto-Inclusions 541

instead of [0,7]. The new X, equals 0. Then from the estimate (2.4), it follows
that
E((B(X (t1) = Xo), X (t1) = Xo)) =0

as k — oo. Taking a subsequence, we could also assume that
<B (X (tl) — Xo) , X (tl) — X0> —0

a.e. w as k — oo. Then, using this subsequence, it would follow from (2.7),

(BX (tm) , X (t)) — (BXo, Xo) = e (k) +2 / Y (), X (w) dut

tm
+2/ (ZoJ ') BX}oJdW
0

£ UB (M (t0) — M (5)), M (t542) — M (1))
7=0
-1
C ST (B(AX (1) — AM (1)) . AX (1) — AM (t,) (2.14)
j=1

where e (k) — 0 in L' () and a.e. w and
AX (tj) = X (tj1) — X (),

AM (t;) being defined similarly. Note how this eliminated the need to consider the
term

(B(X (t1) = Xo — M (t1)), X (t1) — Xo — M (t1))

in passing to a limit.

In the case that X, is not assumed to be in LP (Q, V), let Zo, € L? (Q, V) N
L2 (W), Zor. — Xo in L? (2, W). Then from the usual arguments involving the
Cauchy Schwarz inequality,

(B(X (t1) — Xo), X (t1) — Xo)"/? < (B(X (t2) = Zow), X (t1) — Zow)"/*
+ (B (Zox — X0), Zor — Xo)/? .

Also, restoring the superscript to identify the parition,

B (X (%) - Zuy) :B(X()—ZOk)+/0t1Y(s)ds—kB/Otl Z (s) dW.

Of course || X — Zoi||, is not bounded, but for each k it is finite. There is a
sequence of partitions Py, ||Px|| — 0 such that all the above holds. In the definitions
of K,K' J replace [0,T] with [0,¢] and let the resulting spaces be denoted by
Ky, K|, J;. Let nj denote a subsequence of {k} such that

X = Zoll ., <1/k.
t



542 K. Kuttler & J. Li

Then from the above lemma,

E((B(X (%) = Zok) , X (t7*) — Zok))
<c (||Y||K,,Lk X = Zoll 11211, 5 (B (Xo = Zow) , Xo - ZOk>L1(Q>)
ty 1 1

S C <||Y||K:nk ) %a ||Z‘|Jt;lk ) <B (XO - ZOk) 7X0 - ZOk>L1(Q)> .
Hence
E((B(X (t*) — Xo), X (t*) — Xo))
<2E((B(X (t1*) — Zok) , X (t1*) — Zok)) + 2E ((B (Zox, — Xo) , Zor — Xo))

1
S 2C <||YV|K’TL}V 7%a HZHJ np 7<B (XO - ZOk) aXO - ZOk>L1(Q)>
ty t
2
+2 (B[ Zok — Xoll72 0wy »

which converges to 0 as k — oo. It follows that there exists a suitable subsequence
such that (2.14) holds even in the case that X is only known to be in L? (Q, W).
From now on, assume this subsequence for the partitions Pj. Thus k will really be
ng and it suffices to consider the limit as k& — oo of the equation of (2.14).

Remark 2.1. The reason for the above observations is to argue that, even when
Xy is only in L? (2, W), one can neglect

(B(X (t1) = Xo = M (t1)), X (t1) — Xo — M (t1))

in passing to the limit as £ — oo provided a suitable subsequence is used.

2.4. Convergence

We prove next that the stochastic integral fot (Z ) J‘l)* BX! o JdAW converges as
n — 0o in some sense to

t
/ (ZoJ 1) BX o JdW, (2.15)
0

which is also a local martingale.
Notice that ZoJ ! maps JQ'/2U to W and so (Z o J*1)>k maps W’ to (JQl/ZU)/.
Thus

(ZoJ Y BX € (JQ”QU)/, so (ZoJ 1) BXoJ € QY2 () = £z (QU,R).

Thus it has values in the right space. The problem is that the integrand is not in
L2 ([0,7] x Q; L2 (QY/2U,R)).

By assumption, ¢ — BX (t) is continuous into V' thanks to the integral equation
solved, and also BX (t) = B (X (t)) for t ¢ N,, a set of measure zero. For such ¢, it
follows from Proposition 2.5,

(BX (1), X (t)) =Y _(BX (t),e:)}y ae w

i
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andsot — ) . (BX (1) ,e;)? is lower semicontinuous and as just explained, it equals
(BX (t),X (t)) for a.e. t, this for each w ¢ N, a single set of measure zero. Also,
t— Y, (BX (1), ei>%,/7v is progressively measurable and lower semicontinuous in ¢
so by Proposition 2.4, one can define a stopping time

7 = inf {t : Z (BX (t) ,ei>‘2//7v > p} ,T0 2 0. (2.16)

i

Instead of referring to this Proposition, consider

T, éinf{t:

NE

(BX (t),eiﬁ//,v > P}
=1

which is clearly a stopping time because t — Y ., (BX (1), eiﬁ/, v is a continuous
process. Then observe that 7, = sup,, 7,"". Then
[7p < 1] =Un [1)} < t] € Fe

That 7, = oo for all p large enough follows from Lemma 2.6.

Lemma 2.7. 7, = oo for all p large enough off a set of measure zero for 7, defined
above. Moreover,

T 2
P(/ ‘(Zojfl)*BXoJ’ dt<oo> =1,
0

so that fg (Z o J_l)* BX o JAW can be defined as a local martingale.
Proof: Let

T N 2
AL w:/ (Zoa ") BX oJ| dt=oot.
0

Then from the assumption that 7, = oo for all p large enough, it follows that
A= Ugj:lA N ([Tm = OO] \ [Tm_l < OO]) .

Now
T . 2
P(AN[r, =o00]) <P <w : / X0, 701] ‘(Zo J ) BXo J‘ dt = oo) . (2.17)
0

Consider the integrand. Letting {g;} be an orthonormal basis for Q'/2U, the
. 2
(Zoa™") BX 0|
is defined as

Z [((ZO Jﬁl)*BX o J) (92’)]2 £ Z {(Zo Jﬁl)*BX (Jgi)}

7 7

2
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a Z [BX (ZoJ " (Jg))]”

= > (BX) (Zg)

2 2
< Y IBXIP 1 Zgillyy -

7

Incorporating the stopping time, for a.e. t,
(BX, X) (t) = (BX (1), X (t)) <m
and
(B (X (1)), w)] < (BX (1), X 0)" B [l
1/2
= (Z (BX (t),6i>?//,v> IBI2 ewllyy

1/2 1/2
<Vm||IB|"? |Jwlly » so |BX ()| < m|B||">.

Thus the integrand satisfies for a.e. t
. 2
Koy [(Z0071) BX 0| <m|BIIIZIZ,

Hence, from (2.17),

P(Aﬂ[Tm:oo])gP<w:/o ||Z||2£2m|B||dt:oo>.

However,

T
// 1Z)|%, m || B| dtdP < oo
QJo

by the assumptions on Z. Therefore, P (A N [1,, = oc]) = 0. It follows that

P (A) :ZP(AD([Tmzoo]\[Tm,l < 0))) :ZO:O.

2
It follows that P (fOT ‘(Zo J " BX o J’ dt < oo) =1land [ (ZoJ ') BXo

JdW a local martingale.
As part of Lemma 2.6, see (2.13), it was shown that BX € L? ([0, T] x Q, W’).
Therefore, there exist partitions of [0, 7] like the above such that

BX},BX} — BX in L*([0,T] x Q, W)

in addition to the convergence of X ,i, X; to X in K. From now on, the argument
will involve a subsequence of these.

Lemma 2.8. There exists a subsequence still denoted with the subscript k and an
enlarged set of measure zero N including the earlier one such that BX} (t), BX} (t)
also converges pointwise a.e. t to BX (t) in W’ and XL (t), X} (t) converge pointwise
a.e. in'V to X (t) for w ¢ N as well as having convergence of X\ (-,w) to X (-,w)
in LP ([0,T];V) and BX}, (-,w) to BX (-,w) in L% ([0,T];W).
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Proof: Consider a subsequence such that

/Q/OTHBX,’;k (t)_BX(t)H;,dtdm/Q/oTuxgk () - X (0)|[", dedP+

T T
/Q/O HBX,lLk(t)—BX(t)HiV,dth—i—/Q/O (XL, (t)—X(t)Hf,dth<4—k.

Then use a Borel Cantelli argument to obtain the desired pointwise convergence.

We denote these subsequences as {X[}7- |, {X,i};il , and prove

Lemma 2.9. In the above context, let X (s) — X} (s) & Ak (s). Then the integral

t
/ (ZoJ™')" BX o JdW
0

exists as a local martingale and the following limit is valid for the subsequence of
Lemma 2.8

t
lim P sup / (ZoJl)*BAkonW‘ >e| | =0.
k—ro0 teo, 7] 1Jo
That is,
t
sup / (ZoJ 1) BAyo JdW’
te[0, 7] 1J0

converges to 0 in probability.

Proof: Let 7, be as in (2.16) and

A, 2 {w: sup

t€[0,T)

t
/ (ZoJ ') BAyo JdW’ > 5} .
0
Then

ApN{w: 7, =00} Cw: sup
t€[0,7]

t
/ (ZoJ )" BAT o JdW‘ > 5} :
0
By BDG inequality,

P(Akﬂ{w:Tm:oo})gg sup
€ Jatelo,T]

o T 1/2
= (/ |Zi-2|BAzm||2dt> ap
Q 0
o T 1/2
g(/ / |zi2|BA;m||2dth) .
QJo

Recall that if (Bz,z) < m, then ||Bz|y,, < m!/2|B|"?. Then the integrand

<
is bounded for a.e. t by HZH%2 4m||B]|. Use the result of Lemma 2.8 and the

t
/ (ZoJ ') BA]" o JdW’ P
0

IN
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dominated convergence theorem to conclude that the above converges to 0 as k —
oo. Then from the fact that 7,,, = oo for all m large enough,

P(A) = > P (AN ([rm = 0]\ [rm-1 < o))

m=1

Now > P ([T = 00] \ [Tm—1 < o0]) = 1 and so, one can apply the dominated
convergence theorem to conclude that

Jim P(40) = 3 lim P(Ax 01 (7 = 0]\ [r-1 < o) = 0.

Lemma 2.10. Let X} be as in Lemma 2.1 corresponding to X above. Let X} and
X, both converge to X in K and also

BX},BX] — BX in L*([0,T] x Q,W’).

Say
mg
XE(8) = X (t5) Xty ty00) (1) (2.18)
7=0
my
BX[ (1) = > BX (t;) X, 1,.) (1) - (2.19)
7=0

Then the sum in (2.19) is progressively measurable into W'. As mentioned earlier,
we can take X (0) £ 0 in the definition of the “left step function”.

Proof: This follows right away from the definition of progressively measurable.

We shall take a further subsequence.

Lemma 2.11. Let X (s) — X} (s) £ Ak (s). Then the following limit occurs.

t
lim P( / (ZoJl)*BAkonW‘ >5D =0.
k—o0 0

The stochastic integral

sup
te[0,T]

t
/ (ZoJ 1) BX o JdW
0

makes sense because BX is W' progressively measurable and is in L? ([0, T] x Q; W').
Also, there exists a further subsequence, still denoted as k such that

t t
/(ZoJfl)*BX}ConW%/ (ZoJ™")" BX o JdW
0 0

uniformly on [0,T] for a.e. w.

Proof: This follows from Lemma 2.9. The last conclusion follows from the usual
use of the Borel Cantelli lemma. We obtain a further subsequence, still denoted
with & such that

t
P( / (ZoJl)*BAkonW'ZH> <27"
0

From now on, the sequence will either be this subsequence or a further subse-
quence.

sup
te[0,T]
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2.5. The implicit Ito formula
First, the Ito formula is valid on the partition points:

Lemma 2.12. Let D be the union of all the positive mesh points for all the Py.
Also assume Xo € L? (Q; W) . Then for w ¢ N the exceptional set of measure zero
in Q and every t € D,

(BX (t),X (t)) = (BXo, Xo) +/0 (2(Y (s),X (s)) + (BZ, Z>L2) ds

t
+2/ (ZoJ™ ') BX o JdW, (2.20)
0

where (BZ, Z) .. = (R*lBZ, Z)Lz( for R the Riesz map from W to W'.

Q1/2U,W)

Proof: Note first that for {g;} an orthonormal basis for Q'/2 (U),

(RT'BZ,2),, 2> (R™'BZ(9:).2(9:)yy = D_(BZ(9:). Z 9Dy = 0.

% 4

Let t € D. Then ¢ € Py, for all k large enough. Consider (2.14),

(BX (1), X (£)) — (BXo, Xo) = ¢ (k) + 2 / ¥ (u), X7 (u)) du

+2 /Ot (ZoJ™) BXjo JdWJrqi (B(M (tj41) = M(t;)), M (tj41) — M (t;))
=0
qr—1
3T (B(AX (4) — AM (1)), AX (1) — AM (1,)) (221)

where t,, =t, AX (t;) = X (tj4+1)—X (t;) and e (k) — 0 in probability. By Lemma
2.11 the stochastic integral on the right converges uniformly for ¢ € [0, 7] to

t
2/ (ZoJ ') BX o JdW
0

for w off a set of measure zero. The deterministic integral on the right converges
uniformly for ¢ € [0,7] to

2/0 (Y (u), X (u)) du
thanks to Lemma 2.8.
< [ @l 1% ) = X wlly

<Yl o o7y 27"

/ Y (), X (u)) du — / ¥ (), XF (u)) du
0 0

for all k large enough. Consider the fourth term. It equals

qr—1

D (BRT'B(M (t541) = M (1)), M (8541) = M (1)), (2:22)
=0
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where R~! is the Riesz map from W to W’. This equals

i Z |R™'BM (tj11) + M (t;11) — (R™*BM (t;) + M (t;)) ||’
- Z |R™'BM (tj11) — M (t;11) — (R™'BM (t;) — M (t;)) ||’
7=0

From Proposition 2.3, as k — oo, the above converges in probability to (t,, =t)

1 - -1
Z([R 'BM + M| (t) — [R™'BM — M| (t)).

However, from the description of the quadratic variation of M, the above equals

t t
i(/ HR‘lBZ+ZHZ ds—/ HR‘lBZ—ZHst)
0 0
which equals
t t
/O (R™'BZ,2), ds= /0 (BZ,Z),, ds.

This is what was desired.
Note that in the case of a Gelfand triple, when W = H = H’, the term (BZ, Z) .,

will end up reducing to nothing more than HZHZ

Thus all the terms in (2.21) converge in probability except for the last term
which also must converge in probability because it equals the sum of terms which
do. It remains to find what this last term converges to. Thus

(BX (£), X (£)) — (BXo, Xo) = z/ot (Y (u), X (u)) du

¢ ¢
+2/ (ZoJ—l)*BXOJdW—I-/ (BZ,Z),, ds—a
0 0

where a is the limit in probability of the term

qr—1
> (B(AX (t;) — AM (1)), AX (t;) — AM (t;)) . (2.23)
j=1

Let P, be the projection onto span (e1,- - ,e,) where {e;} is an orthonormal basis

for W with each ex € V. Then using
ti+1
BX (t532) = BX (t) ~ (BM (t20) - BM(t) = [ Y (5)ds,
tj
the troublesome term of (2.23) above is of the form

3 /tj“ (Y (s), AX (t;) — AM (1)) ds

j=1 7t
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qr—1 it
S [ X () = X () = Pa M (1) - Mt s (224)

+ Y (B(AX (t;) = AM (t5)), = (1 = Pu) (M (tj41) = M (t;))). (2.25)

j=1
The reason for the P, is to get P, (M (tj41) — M (t;)) in V. The sum in (2.25) is
dominated by

1 1/2
(Z (B(AX (t;) — AM (t;)), (AX (t;) — AM (tj))>)

j=1

1 1/2
. (Z (B(I—P,)AM (t;),(I—P,)AM (tj)>2> . (2.26)

Now it is known from the above that

> (BAX (1)) = AM (1)), (AX (t;) — AM (t;)))

Jj=1

converges in probability to a > 0. Taking expectation of the square of the other
factor, it is no larger than

e (Z ERESINY <tj>||€v)

—~

- Pn)/t "2 (s)aw (s)

J

j=1

~ 1B B (Z

/tw (1—Py)Z(s)dW (s)

J

qr—1
=B > E
j=1

2)
qr—1

=B Y F (/ 107 =) 2 @z, (@) ds)

T
< B E ( | =P Z 020 ds)
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letting {g;} be an orthonormal basis for Q/2U,

T oo
|13 / / ST =) 2(6) () s (2.27)

The integrand 3°°, [|( I — P,) Z (s) (g:)|| converges to 0 as n — oo. Also, it is
dominated by

Z 1Z (s) (9i ”W = HZH52(Q1/2U W)

which is given to be in L' ([0, T x €2) . Therefore, from the dominated convergence
theorem, the expression in (2.27) converges to 0 as n — co.

Thus the expression in (2.26) is of the form fxg,, where fi converges in probabil-
ity to a'/? as k — 0o and gy converges in probability to 0 as n — oo independently
of k. Now this implies that fig,r converges in probability to 0.

Now consider the other term (2.24) using the n just determined. This term is
of the form

> /t]+1 (Y (s), X (tj41) = X (t;) = Po (M (1) — M (t;))) ds

j=1 Yt

Qk 1 t;+1
/t Xi (s) = Xi (s) = Po (M (5) = My (5))) ds

= / (Y (s) . XT (s) — XL(s) — P (M (s) — ML (s))) ds,

where M denotes the step function My (t) = S M (ti1) Xp, 1,0 (1) and M}
is defined similarly. The term fttl (Y (s), P, (M] (s) — M} (s)))ds converges to 0
for a.e. w as k — oo thanks to continuity of ¢t — M (¢). However, more is needed

than this. Define the stopping time
T, =inf {t > 0: [|M (t)|ly > p}-

Then 7, = oo for all p large enough, this for a.e. w. Let

Ak_{/<Y P, (M, (s) — Mj.(s))) ds >a}7
P(A) =Y P (AN ([ = 0] \ [1p-1 < 0])). (2.28)
p=0

Now
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This is so because if 7, = oo, then it has no effect but also it could happen that the
defining inequality may hold even if 7, < co hence the inequality. This is no larger
than an expression of the form

“ e

The inside integral converges to 0 by continuity of M. Also, thanks to the stopping
time, the inside integral is dominated by an expression of the form

)(MTP); () — (M™)L (S)HW dsdP. (2.29)

T
/O 1Y ()l 2pds

and this is a function in L! (€2) by assumption on Y. It follows that the integral in
(2.29) converges to 0 as k — oo by the dominated convergence theorem. Hence

lim P (A, N ([r, = od])) = 0.
k—o0
Since the sets [7, = 00] \ [7p—1 < 0] are disjoint, the sum of their probabilities is
finite. Hence there is a dominating function in (2.28) and so, by the dominated
convergence theorem applied to the sum,

kli)n;oP(Ak) = Zkh_)H;OP(A’“ N ([1p = 00] \ [Tp—1 < ¢])) = 0.
p=0

Thus fttl (Y (s), P, (M] (s) — M} (s))) ds converges to 0 in probability as k — oc.
Now consider

t T
/<Y<s>,X,:<s>—X,i<s>>ds s/o (Y (), X7 (s) — X (s))] ds

ty

T
+/ (Y (s), X} (s) — X (s))| ds
0
<2 HY (lﬂw)”Lp’(O,T) 27k

for all k large enough, this by Lemma 2.8. Therefore,

(B(AX (tj) =AM (t;)),AX (t;) — AM (t;))

dk

<.
Il

converges to 0 in probability. This establishes the desired formula for ¢t € D.
Finally, we prove that the formula (2.20) is valid for all t € NS and complete

Proof. [Proof of Theorem 1.1] Let t € NS \ D. For t > 0, let t (k) denote the
largest point of Py which is less than ¢. Suppose t (m) < t (k). Hence m < k. Then

t(m) t(m)
BX(t(m)):BXo—i—/O Y(s)ds+B/o Z(s)dW (s),
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a similar formula holding for X (¢ (k)) . Thus for t > ¢t (m),t ¢ N,,,
¢ ¢
B(X () - X (t(m))) = Y(s)ds+B/ Z(s)dW (s)
t(m)

t(m)

which is the same sort of thing studied so far except that it starts at ¢ (m) rather
than at 0 and BXy = 0. Therefore, from Lemma 2.12 it follows

(B(X (t (k) = X (t(m))), X (t (k) = X (t(m)))

t(k)
/t( )(2<Y(s),X(s)fX(t(m))>+(BZ,Z>£2)ds

t(k)
+2/ (ZoJ’l)*B(X (s) — X (t(m))) o JAW. (2.30)
t(m)
Consider that last term. It equals
t(k) .
2/ (ZoJ 1) B(X (s)— XL, (s)) o JdW. (2.31)
t(m)

This is dominated by

2 /t(k) (Zod™) B (X (s) - XL, (5)) o JAW
0

-~ /t(m (Zod ™)' B (X (s)— XL (s))0 JdW‘
0

<4 sup
t€[0,T)

t
[ ey B x o) - Xt () e gaw).
0

In Lemma 2.11 the above expression was shown to converge to 0 in probability.
Therefore, by the usual appeal to the Borel Canteli lemma, there is a subsequence
still referred to as {m} , such that it converges to 0 pointwise in w for all w off some
set of measure 0 as m — oo. It follows that there is a set of measure 0 including
the earlier one such that for w not in that set, (2.31) converges to 0 in R. Similar
reasoning shows that the first term on the right in the non stochastic integral of
(2.30) is dominated by an expression of the form

4/0 [(Y (s),X (s) - Xt (s))] ds,

which clearly converges to 0 thanks to Lemma 2.8. Finally, it is obvious that
t(k)
lim (BZ,Z),,ds =0 for ae. w

due to the assumptions on Z. For {g;} an orthonormal basis of Q/? (U),

(BZ,Z),, 2> (RT'BZ(9:),Z(9:)) =Y _ (BZ(9:), % (9:))

% 7
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<IBIY_I1Z (99w € L' (0,T) ace.

This shows that for w off a set of measure 0

lim (B (X (£(k)) — X (¢ (m))), X (¢ (k)) - X (¢ (m))) = 0.

m,k—o0

Then for x € W,

), X (t (k) — X (t (m)))"/? (B, z)"/?
), X (t(k)) — X (t(m))""* | B |||y

and so
lim [ BX (¢ (k)) = BX (t (m)llyy = 0.

Recall ¢ is arbitrary in NS and {t (k)} is a sequence converging to t. Then the above
has shown that {BX (¢ (k))};—, is a convergent sequence in W’. Does it converge
to BX (t)? Let £ (t) € W’ be what it converges to. Letting v € V then, since the
integral equation shows that ¢ — BX (¢) is continuous into V”,

(€(0),v) = lim (BX (t(1),v) = (BX (t),0),

and now, since V is dense in W, this implies £ (t) = BX (t) = B (X (t)). Recall also
that it was shown earlier that BX is weakly continuous into W’. Hence, the strong
convergence of {BX (¢ (k))},—, in W’ implies that it converges to BX (t), this for
any t € NS.

For every t € D and for w off the exceptional set of measure zero described
earlier,

(B(X (), X (t)) = (BXo, Xo) +/O (2(Y (s), X (5)) + (BZ, Z) ., ds) ds

t
+2/ (ZoJ™')" BX o JdW. (2.32)
0

Does this formula hold for all ¢ € [0,7]? Maybe not. However, it will hold for
t ¢ N,. Indeed, let t ¢ N,,.

(BX (t(k)), X (t (k) — (BX (t),X (1))
< [(BX (t(k)), X (t (k) — (BX (), X (t(k)))|
+(BX (1), X (t (k) — (BX (), X (1))]
= (B(X (t(k)) — X (1), X (t (k)| + [(B (X (t(k)) — X (£)), X (£))]
using the Cauchy Schwarz inequality on each term,
< (B(X (t(k)) = X (1)), X (t (k) — X (£)"/*
((BX (£ (k) X (£ (W) + (BX (1), X (1))/?).
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As before, one can use the lower semicontinuity of
t = (B(X (k) =X @), X (t(k) - X (t))
on NS along with the boundedness of (BX (t), X (t)) also shown earlier off N, to
conclude
(BX (t(k)), X (t (k) — (BX (), X (1))
< C(B(X (t(k) = X (1), X (t (k) — X (1))"/*

< Clim inf (B (X (t(k)) =X (t(m))), X (¢(k)) - X ( (m))'/? <e
provided k is sufficiently large. Since € is arbitrary,
T (BX (£(k), X (¢ (K)) = (BX (1), X ().

It follows that the formula (2.32) is valid for all ¢ ¢ N,,. Now define the function
(BX,X) (t) as

(B(X (1), X (8),t ¢ No,

(BX,X)(t) =
The right side of (2.32) if t € N,,,.

Then in short, (BX, X) (t) equals the right side of (2.32) for all ¢ € [0,7] and is
consequently progressively measurable and continuous. Furthermore, for a.e. ¢, this
function equals (B (X (t)), X (¢)). Since it is known on a dense subset, it must be
unique.

This implies that ¢ — BX (t) is continuous with values in W’ for ¢ ¢ N,,, which
we justify next.

The fact that the formula (2.32) holds for all ¢ ¢ N,, implies that
t — (BX (t), X (t)) is continuous on NS. Then for z € W,

[(BX (t) — BX (s),2)| < (B(X (t) — X (5)), X (t) = X (s))"/*|B|"/* |||}y, -
(2.33)
Also

(B(X (1) =X (s), X (1) = X (s))
= (BX (t),X (t)) + (BX (s), X (s)) — 2(BX (t), X ()).

By weak continuity of ¢ — BX (¢) shown earlier,

lim (BX (), X (s)) = (BX (s), X ().

t—s

Therefore,
lim (B (X (1) = X (s)), X (t) = X (s)) = 0

and so the inequality (2.33) implies the continuity of t — BX (¢) into W' for t ¢ N,,.

Note that by assumption, this function is continuous into V' for all £. It was also

shown that it is weakly continuous into W’ on [0, 7] and hence it is bounded in W”’.
Now consider the claim about the expectation. Since the stochastic integral

t
2/ (ZoJ ') BX o JdW
0
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is only a local martingale, it is necessary to employ a stopping time. We use the
function (BX, X) to define this stopping time as

7, =inf {t > 0: (BX, X) (t) > p}.

This is the first hitting time of a continuous process and so it is a valid stopping
time. Using this, leads to

(BX, X)™ (t) = (BXo, Xo) + /0 Xior) (8) (2(Y (s), X (5)) + (BZ, Z) -, ds) ds

t
+2 / KXo (8) (ZoJ™1) BX™ o JdW. (2.34)
0

By continuity of (BX, X), 7, = oo for all p large enough. Take expectation of both
sides of the above. In the integrand of the last term, BX refers to the function
BX (t,w) £ B (X (t,w)) and so it is progressively measurable because X is assumed
to be so. Hence BX 7" is also progressively measurable and for a.e. Also, for a.e.
5,|BX (s A1)l < /P || B||. Therefore, one can take expectations and get

E((BX,X)™ (t)) = E ((BXo, Xo))

+E </0 Xo,r,) (5) (2(Y (s),X (s)) + (BZ, Z) , ds) ds) .

Now let p — oo and use the monotone convergence theorem on the left and the
dominated convergence theorem on the right to obtain the desired result (1.6). The
claim about the quadratic variation follows from Corollary 2.1. O

3. Application to a stochastic evolution inclusions

We apply our Ito formula to study a specific stochastic inclusion. We arrange this
section as follows. In the first subsection 3.1, we explain the set up and our results.
In subsection 3.2, we provide and prove some preliminaries. In the final subsection
3.3, we prove our main theorems.

3.1. Setup and background

Let U be dense in V' with the embedding compact, U being a separable Hilbert
space. It is always possible to get such a space. We will let » > max (2,p) where
P > p and p will be involved in a growth estimate below, and U, = L" ([0,T];U).
Also, for I = [0, T} , T < T, we will denote as V; the space LP (I; V) with a similar
usage of this notation in other situations. If u € V the symbol for LP ([0,T];V)
, then we will always consider v € V; also by simply considering its restriction to
I. With this convention, it is clear that if v is measurable into V then it is also
measurable into Vy.

Next are conditions on the evolutionary set-valued operator A : Vi — P (V}) for
A (u,w) a convex closed set in V.
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1. growth estimate
Assume the specific estimate for u € V.

1
sup {[u” |y, : w” € A(ww)} <a () [lull? (3.1)
where a (w) ,b(w) are nonnegative, p > p.
2. coercivity estimate

Also assume the coercivity condition: valid for each ¢t < T and for some
A(w) >0,

inf </0t<u*,u> +AW) (Bu,uyds : u* € A(u,w))

w)/o lall?, ds —m (w), (3.2)

where m (w) is some nonnegative constant for fixed w, and ¢ (w) > 0. No
uniformity in w is necessary.

3. limit conditions
Let U be as before a Banach space dense and compact in V' and that if u; — u
in Vy and u} € A (u;,w) with (Bu,,)" — (Bu)’ weakly in U’;, (r > max (p, 2)),
then if
lim sup (u;,u; —u)y, y, <0, (3.3)
1—00 I
it follows that for all v € V;, there exists u*(v) € Au such that
lim zglfo (u;,u; — v)V},VI > (u* (v),u— v)V“h . (3.4)
Typically one obtains this kind of thing from Proposition 3.5 applied to lower

order terms along with some sort of compactness of the embedding of V' into
w.

4. measurability condition
For w — u (-, w) measurable into V,

w — A(Xru(-,w),w) has a measurable selection into V;. (3.5)

In some of the results to be stated, the following condition on measurability is
also assumed.

Condition 3.1. For each t < T, if w — u (-,w) is F; measurable into Vg4, then

there exists a F; measurable selection of A (X[Oﬁﬂu (,w), ) into Vo 0.4

First of all, one has the following existence of measurable solutions.

Proposition 3.1. Suppose p > 1 and the conditions on A,1 - 4. Also let uy be
measurable into W and f measurable into V'. Let B € L (W, W') be nonnegative
and self adjoint as described above. Let o > 0 be small. Then there exist functions
u, u* measurable into Vig r_q) X V[lo,ng] such that u* (w) € A (X[OVT,J]U (w) ,w) for
each w and fort <T — o, for each w,

Bu (t) — Buo+/ ds—/f



Ito Formula and Sto-Inclusions 557

In case p > 2, the proof of this theorem can be obtained from the same arguments
given in [15] applied to the special sequence of Lemma 3.1.

For the details of p < 2, see [2].

Proposition 3.1 gives an existence theorem for an evolution inclusion for each w
such that the resulting solution (u, u*) is measurable into V xV’. From Lemma 3.2,
this means that these functions have representatives which are product measurable.
The next theorem says that in fact, the unique solution is progressively measurable
in the case of the progressive measurability condition 3.1.

Theorem 3.1. Assume the above conditions, 1 - 4, and Condition 3.1. Let ug be
Fo measurable and (t,w) — Xjo4 (t) f (t,w) is B ([0,t]) x F; product measurable into
V' for each t. Also assume that for each w, there is at most one solution (u,u*) to
the evolution equation

Bu (w) (t) — Bug (w) Jr/o u* (w)ds = /0 f(s,w)ds, (3.6)
u (w) € Alu(w),w),

fort €[0,T]. Then there exists a unique solution (u (-,w),u* (-,w)) in Vo1 xVio 1y
to the above integral equation for each w with t € (0,T). This solution satisfies that
(t,w) = (u(t,w),u* (t,w)) is progressively measurable into V- x V'.

We prove this theorem in the last subsection. Using a routine stopping time
argument, we can give an extension of this to the following proposition, the proof
of which we omit. obtain the following

Proposition 3.2. Assume the above conditions, 1 - 4, and Condition 8.1. Let ug be
Fo measurable and (t,w) — X4 (t) f (t,w) is B([0,t]) x F; product measurable into
V' for each t. Also let t — q(t,w) be continuous and q is progressively measurable
into V,q (0,w) = 0. Suppose that there is at most one solution to

Bu (t,w) +/O z(s,w)ds = /0 f(s,w)ds + Bug (w) + Bq (t,w), (3.7)

for each w. Then there exists a unique solution u to the above integral equation and
it is progressively measurable and so is z. Moreover, for each w, both Bu (t,w) =
B (u(t,w)) a.e. t and z (,w) € A(u(-,w),w). Also, for each a € [0,T7],

Bu(t,w)+/ z(s,w)ds:/ f(s,w)ds+ Bu(a,w) + Bq(t,w) — Bq(a,w)

Remark 3.1. In this proposition, an additive noise term involves, which, however,
has values in V. The proof proceeds by using the last theorem on a modified
operator A which is not possible unless ¢ has values in V. Eventually, we want to
consider the case where we have a stochastic integral with values in W. This is
where it is important to have the Ito formula.

Taking ¢ (t,w) = fot ®,,dW, we obtain the following

Proposition 3.3. Assume 1 - 4, and the progressively measurable condition 3.1.
Also assume there is at most one solution to the integral equation (3.8). Then there
exists a P measurable u, such that also z, is progressively measurable

Buy, (t,w) — Bug (w) + /t Zn (s,w)ds = /t f(s,w)ds+ B/t D, dW, (3.8)
0 0 0
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where for eachw, z (-,w) € A (up, (-,w) ,w). The function Buy, (t,w) = B (uy (t,w))
for a.e. t.

To pass to a limit as n — 0o, we make an assumption of monotonicity. This will
also ensure uniqueness assumed above. For z; (,w) € A (u;,w) and for all A large
enough,

(ABuy (t)+!21 (1) — (ABuz (t) + 22 (1)) ,u1 (t) —u2 (t)) > 6 [Jua (t) — ua ()

a>1

(3.9)
where V will be a Banach space such that V is dense in V and the embedding is
continuous. As mentioned, this is not surprising in the case of most interest where
there is a Gelfand triple, V. C H = H' C V', B =1, and A does not involve memory
terms. One simply takes V = H and assumes that \I+ A (-,w) is monotone. Then
if this extra monotonicity holds, we can pass to a limit and obtain the following
theorem in which we specialize the growth condition to

|Df
Vo

sup { ul, : w* € A(uw,w)} < a(w)+b(w) ulll (3.10)

Our main result on stochastic inclusion is the following

Theorem 3.2. Assume 1 - 4, in which 1 is replaced with (3.10). Also assume
Condition 3.1, and monotonicity condition (3.9). Then there exists a P measurable
u such that also z is progressively measurable and

Bu (t,w) — Bug (w)—i—/o z(s,w)ds=/o f(s,w)ds+B/0 odW (3.11)

where for each w, z (-,w) € A(u(-,w),w). The function Bu (t,w) = B (u (t,w)) for
a.e. t. Here

oe Lo (Q;L‘X’ ([O,T] Lo (QWU, W))) N L2 ([O,T] x Q, Lo (Ql/QU, W)) .

Remark 3.2. We could include the more general one used earlier by introducing a
regularizing term eF where F is a duality map from U to U’ for a suitable Hilbert
space U which imbedds into V. Take a limit as ¢ — 0 and use some of the same
arguments.

A stopping time argument and uniqueness for fixed w yield

Corollary 3.1. Instead of letting
®e Lo (Q;LOO ([07T} Lo (Q1/2U, W)))mL2 ([O,T] % Q, Lo (QWU, W)) a>2,

assume that ® € L? ([O,T] x Qs Lo (Ql/QU, W)) and that t — @ (t,w) is continuous
into Lo (QI/QU, W) Then there exists a unique solution to the integral equation
(3.11).

Remark 3.3. One can replace ® with o (u) provided B maps W one to one onto
W’. This includes the most common case of a Gelfand triple in which B = I and
V C H = H' CV'. Taking into consideration of the length of the current paper,
we choose not to include this generality.
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3.2. Preliminaries

The main difficulty in dealing with stochastic inclusions is retaining progressive
measurability of limits. The following two lemmas on measurable selection was
proved in [14].

Lemma 3.1. Let V be a reflexive separable Banach space with dual V', and let p,p’
be such that p > 1 and % + ; = 1. Let the functions t — u, (t,w), forn € N, be in
LP ([0,T]; V) £V and (t,w) — u, (t,w) be B([0,T]) x F = P measurable into V.
Suppose

[un (@), < C(w),
for all n. Then, there exists a product measurable function u such that t — u (t,w)

is in V and for each w a subsequence uy () such that uy(,) (-,w) — u (-, w) weakly
m V.

Lemma 3.2. Let f (-,w) € V' and assume that w — f (-,w) is measurable into V'.
Then, for each w, there exists a representative f(-,w) eV, f(-,w) = f(,w) in
V', such that (t,w) — f (t,w) is B([0,T]) x F product measurable. If f (-,w) € V'
and (t,w) — f (t,w) is product measurable, then w — f (-,w) is measurable into V'.
The same statement holds true when V' is replaced with V.

The following two compact embedding theorems will be used. The first one is
due to Simon [22] and the second is in Lions [16].

Proposition 3.4. Let ¢ > 1 and let E C W C X where the injection map is
continuous from W to X and compact from E to W. Let S be defined by

{u such that ||u(t)||z < R for all t € [a,b], and |[u(s) —u(t)]|x < R|t — s|1/q}.

Thus S is bounded in L™ (a,b, E) and in addition, the functions are uniformly
Holder continuous into X. Then S C C ([a,b]; W) and if {u,} C S, there exists a
subsequence {un, } which converges to a function u € C ([a,b]; W) in the following
way.

i [, ]y = 0.

Proposition 3.5. Let E C W C X where the injection map is continuous from W
to X and compact from E to W. Let p > 1, let ¢ > 1, and define

S 2 {ue L ([a,b]; E) : for some C, |ju(t) —u(s)||y <C|t— s|1/q
and ||uHLp([a,b];E) < R}.
Thus S is bounded in LP ([a,b]; E) and Holder continuous into X. Then S is pre-

compact in LP ([a,b]; W). This means that if {u,},—, C S, it has a subsequence
{un, } which converges in LP ([a,b]; W).

These results are usually stated for a condition on the weak derivative, but
here we use appropriate bounds in a Holder space. This is because the stochastic
integrals typically are nowhere differentiable although a Holder condition will be
available under suitable assumptions. The proofs work the same way.

Adding in stochastic integrals with values in W, now let

e 12 ([0.7] x 2 £2 (Q2U,W)),
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where U is some Hilbert space. Let an orthonormal basis for Q/2U be {g:} and
an orthonormal basis for W be {f;}. Then {f; ® g;} is an orthonormal basis for

Lo (Q1/2U, W) . Hence,
=) > ®;fi®g;
(2

where f; ® g; () = (95, y)Ql/gU fi- Let E be a separable real Hilbert space which is
dense in V. Then without loss of generality, one can assume that the orthonormal
basis for W are all vectors in E. Thus for the orthogonal projection of ® onto the
closed subspace span ({f; ® g;},i,j < n), given by

Pu 2D D iifi®g;
i=1 j=1

®,, € L*([0,T] x Q; L5 (Q'/2U, E)) and also
nh_{I;O 125 — q)HLZ([O,T]><Q;£2(Q1/2U,W)) =0

and fot ®,,dW is continuous and progressively measurable into F hence into V. We
can take a subsequence such that ||®,, — <I>||L2([0 TIx0i2(Q2U,W)) < 27" and this
will be assumed.

Note that if P, is the orthogonal projection onto span (fi,--, f,), then

|Pn® (y)ly = | P Zz@ijfi ® g (y)
T g

w

=Py Z Z ®i;.fi (v, 95)
i

w

= szbijfi (¥, 9;)

i=1 j

SN 0 fi (9| = 10 W)y -

i=1 j=1

\%

Thus

t
Pn/ @dW‘ <
s w

t
[foar]
s w

t t
/@ndW’ < /PnCDdW‘ -
s w s w

The following corollary will be useful.

Corollary 3.2. Let @, be as described above. Then
”(I)n (ta W)||g2(Q1/2U,W) < ||(I) (taw)”Lz(Ql/'zU,W) s
where ||y, (taw)”LQ(Ql/?U,W) T|® (tvw)||g2(Q1/2U7w) . Let

oe Lo (Q;LOO ([O,T] Lo (Q”QU, W))) N2 ([O,T] % Q, Lo (QWU, W)) :
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where o > 2. Here U is some Hilbert space. Then off a set of measure zero, the
stochastic integrals fot D, dW satisfy

|2 .aw]
sup sup
n  t#s |t - S|FY

<C(w),y<1/2,y= %.

Proof: Let, o > 2. As explained above, UST @ndW| < ‘f: (I>dW|. Thus by the

BDG inequality:
T T
/@ndW‘ < / oW

t o t a/2
/@dWD dch/ (/ ||<I>|2d7-> dp
s Q s

a a/2
< [ 101 (011 2a(@nimy It =

)

sup
n

I

a a/2
<C H‘I)”La(Q;Loo([o,T],z:2(Q1/2U,W))) |t —s|
L Ct—s|*?.
Then by the Kolmogorov Centsov theorem, for  as given,
JL @naw| J{ @aw|
E sup su <E sup — | <C,
0§s<lt)§T np (t—s)" - 0§s<£)§T (t—s)" -
where v < 8/a, 8+ 1= «a/2. Thus for vy < %,
JL @ndw|
sup sup < C(w)

n o<s<t<r (t—8)7 T

for all w off a set of measure zero.
We will also need the following lemma about measurability.

Lemma 3.3. Suppose that f,, is progressively measurable and converges weakly to
fin
Le([0,T] x Q, X,B([0,T]) x Fr), a>1,

where X is a reflexive separable Banach space. Also suppose that for each w ¢ N a
set of measure zero,

fn (hw) = f(,w) weakly in L (0,T,X).

Then there is an enlarged set of measure zero, still denoted as N such that for
w¢ N,
f(w) = f(,w) in L*(0,T, X).

Also f is progressively measurable.
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Proof: By the Pettis theorem, f is progressively measurable. Letting
¢ € L ([0,T] x X', B([0,T]) x Fr),

it is known that for a.e. w,

T T
/ (6 (t,0), fo (£,0)) dE — / (6 (t,w) , f (£,w) dt.
0 0

Therefore, the function of w on the right is at least Fr measurable. Now let g €
L>(Q, X', Fr) and let ¢ € C ([0,T]). Then for 1 < p < a,

/ p

| v s eonar] ar
T
<C(T) /ﬂ IIgII’im(Q,X/)/O [ ()P || fn (£, ) || dEdP

T
<Co) [ [ 15wl dap <o <o

for some C. Since fOT (g (W)Y (t), fn (t,w)) dt is bounded in LP () independent

of n because [, fOT | fn (t,w)||% dtdP is given to be bounded, it follows that the
functions

T
o H/O (9 (@) 6 (1), fu (t,w)) dt

are uniformly integrable and so it follows from the Vitali convergence theorem that

/ / (9(@) 6 (1), fu (t,0) dtdP — / / (9.(w) (1), f (t,w) didP.
QJo QJo

But also from the assumed weak convergence to f

T T -
[ [ w@vo.swwadr— [ [ gwvo.7 ¢w)dar
QJO QJo

It follows that .
/ <g<w>,/ (f—m@)dt>dp:o.
Q 0

This is true for every such g € L™ (2, X'), and so for a fixed ¢ € C ([0, T]) and the
Riesz representation theorem,

/QH/OT(f—f)w(t)dt

Therefore, there exists N, such that if w ¢ Ny, then

T
/0 (f=FHue)dt=o0.

Enlarge N, the exceptional set to also include Uyep Ny where D is a countable dense
subset of C ([0, T1]). Therefore, if w ¢ N, then the above holds for all ¢ € C ([0, T7).

It follows that for such w, f (t,w) = f (¢, w) for a.e. t thanks to density of C ([0, T7).
Therefore, f (-,w) = f (-,w) in L* (0,7, X) for all w ¢ N.

dP = 0.
X
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3.3. Proof of theorems

Proof. [Proof of Theorem 3.1] First note that by Proposition 3.1, there exists a
solution on [0,T — o] for each small ¢ > 0. Then by uniqueness, there exists a
solution on (0,7"). Let 7 denote subsets of (0,7 — o] which contain T'— o such that
for S € T, there exists a solution ug for each w to the above integral equation on
[0, T — o] such that (t,w) — Xjo 4 (t) us (t,w) is B ([0, s]) x F, measurable for each
s€S. Then {T—c} € T. If 5,5 are in T, then S < 5" will mean that S C S
and also ug (t,w) = ugr (t,w) in V for all ¢ € S, similar for u} and u},. Note how
we are considering a particular representative of a function in Vg r_,) and Vfo,T—a]

because of the pointwise condition. Now let C denote a maximal chain. Is UC £ S,
all of (0,7 — o]? What is ug__? Define ug__ (t,w) the common value of ug (t,w) for
all S in C, which contain t € S. If s € S, then it is in some S € C and so the
product measurability condition holds for this s. Thus S, is a maximal element of
the partially ordered set. Is So, all of (0,7 — o]? Suppose § ¢ S, T — 0 > § > 0.
From Theorem 3.1 there exists a solution to the integral equation 3.6 on [0, §]
called w; such that (t,w) — uy (t,w) is B([0, §]) x F; measurable, similar for uj.
By the same theorem, there is a solution on [0,7 — o], ug which is B ([0,T — o]) x
Flo,r—o) measurable. Now by uniqueness, us (-,w) = u1 (-,w) in Vg 5, similar for u;.
Therefore, no harm is done in re-defining us, u3 on [0, §] so that ug (t,w) = u; (t,w),
for all t € [0, 8], similar for u*. Denote these functions as @, 4*. By uniqueness,
ug,, (-,w) = 4 (-,w) in L”([0,8],V). Thus no harm is done by re-defining @ (s,w)
to equal us__ (s,w) for s < & and u; (3,w) at 5. As to s > § also redefine 4 (s,w) =
us,, (s,w) for such s. By uniqueness, the two are equal in Vj; r_,) and so no change
occurs in the solution of the integral equation. Now S, was not maximal after all.
Soo U {8} is larger. This contradiction shows that in fact, S = (0,7 — o]. Thus
there exists a unique progressively measurable solution to 3.6 on [0, T — o] for each
small 0. Thus we can simply use uniqueness to conclude the existence of a unique
progressively measurable solution on [0, 7). O

Proof. [Proof of Theorem 3.2] Now apply this Ito formula to Theorem 3.3 in
which we make the assumptions on |ug|| € L? (2) and that f € L? ([0,T] x Q; V")
where the o algebra is P the progressively measurable o algebra, and

de L2 (Q,L2 ([O,T] Ly (Q”ZU, W))) :

which implies that the same is true of ®,,. This yields, from the assumed estimates,
an expression of the form where § > 0 is a suitable constant.
1

1 t
3 (Bitnsa) ()= 5 (Buo.o) 5 [ s () s

< )\/Ot (B, up) (s)d5+/0

+/t (B®y, @p) . ds + My (1) (3.12)
0

t

t
(f, u">V’,V ds + / c(s,w)ds
0

where ¢ € L' ([0,T] x Q). Then taking expectations or using that part of the Ito
formula,

T
5B (Bun ) (1)) + 05 ( JRCCI ds>
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< )\/OtE(<Bun,un> (s))ds—s—/OtE((f’un)V,’V) ds + C (D, ug) .

Then by Gronwall’s inequality and some simple manipulations,

T
E ({(Bup,uy) (t)) + E (A llwn ()|5 ds) < C(T, f,ug, ®).

Then using obvious estimates and Gronwall’s inequality in (3.12), this yields an
inequality of the form

t t
(B ) (0)~(Bo,wo)+ [ () ds < C(F N HHIBI [ [0l ds+M (0,
0 0

where the random variable C (f, A, ¢) is nonnegative and is integrable. Now t —
M (t) is increasing as is the integral on the right. Hence it follows that, modifying
the constants,

t
up (B} (5)+ [ ()] ds
s€[0,t] 0

t
<C(fheuo) +2||B] / 1@, 1%, ds + 20 (1) (3.13)
0

Next take the expectation of both sides and use the BDG inequality along with the
description of the quadratic variation of the martingale M, (¢). This yields

B (i‘&}?ﬂ (B ) <s>) e ([ o 17 a5)

t t 1/2
<crziple ([ 1o, a) o [ ([ iBuli e, e)

1/2 t 2 T2
Now |[Bw| = supy, <1 (Bw,v) < (Bw,w) /2. Also Jo 1®nllz, ds < [y @], ds
and so the above inequality implies

B (é‘&}?ﬂ (B, un) <s>> we(f e (5)1 is)

t 1/2
<Ctmen) 10 [ s B [ 1ois,) ar
0

Q s€[0,t]

Then adjusting the constants yields

1 4 »
oF <S§}é%] (Butn, ) <s>> +E ( | e <s>|vds>

T
§C+C// |®|2, dtdP = C. (3.14)
QJ0

If needed, you could use a stopping time to be sure that

s€[0,T]

E( sup (B, Uy) (s)) < 0
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and then let it converge to oco.
From the integral equation,

t t
Buy, (t) — Buy, (t) + / Zn — Zmds = B/ (@), — Dy) dW.
0 0
Then using the monotonicity assumption and the Ito formula,

1 t
— (Bup — By, Uy, — Up) (1) < A Bu,, — By, Up — Up) dss
2

0

+/0 <B(<I>nf<1>m),<1>nf<1>m>d+/0 (@, — ®,) 0 TN B (uy, — upm) o JAW

and so, from Gronwall’s inequality, there is a constant C' which is independent of
m,n such that

t
(Bty, — B, Uy, — Up) (t) < C My, (t) < CM,, (T) + C’/O |®,, — @mHiz ds,
where M, refers to that local martingale on the right. Thus also

T
s[up | (By — B, tp — ) (1) < CMpy, (1) < CM:m (1) + C/ [®n — (I)m”QLz :
te[0,T 0

(3.15)
Taking the expectation and using the BDG inequality again in a similar manner to
the above,

T
E | sup (Buy — B,y — ) (1) go// |®,, — @, %, dtdP.
te[0,T] aJo 2

Now the right side converges to 0 as m,n — oo and so there is a subsequence,
denoted with the index k such that whenever m > k,

1
E < sup (Buy — By, g — Un) (t)) < o
te[0,T]
Note how this implies

T
T
/Q/O (Bug, — By, u — ) dtdP < o (3.16)

Then consider the martingales My, (t) considered earlier. One of these is of the
form

t
My, = / (@ 0 J1)" Buy, o JAW.
0
Then by the Burkholder Davis Gundy inequality and modifying constants as ap-

propriate,
E ((Mk — Mk+1)*)

1/2

T 2
< O/Q </0 (@077 Buy = (i1 00 7)" Buga| dt) dp
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1/2

T 2
O, — O Buy, uy,
<c Jo 1@k — g || (Bug, ur,) P

B ‘/Q + H(I)k+1||2 (Buk — Buk_,_l,uk — Uk+1> dt

T
< C/ (/ ||(I’k — (I)k+1||2 (Buk, uk> dt>
Q 0

- 1/2
+C/ (/ @411 ]1* (Bug, — Bugi1, ug uk+1>dt> dp
Q 0
1/2

T
< C/ sup (Buy, ug)'/? (/ | ®r — ‘I>k+1||2dt> ap
Q t 0
7 1/2
+C’/ SLtlp (Buy, — Bug41, ux — uk+1>1/2 (/ ||<I>k+12dt> dP
Q 0
1/2 . 1/2
<c (/ sup (Buk,uk>dP> (// 1y —<I>k+12dth>
Q t QJ0
1/2 T
+C (/ sup (Bug — Bugy1,up — Upg1) dP) </ / <I>k+1||2dth>
Q QJ0

From the above inequality, (3.14) and after adjusting the constants, the above

1/2

1/2

. . k . .
is no larger than an expression of the form C ( %) /? which is a summable sequence.
Then

/ sup |Mjy (t) — Myt (t)] dP < 0.

L Y Qte[0,T]

Thus {M}} is a Cauchy sequence in M2, a space of continuous martingales such
that the norm is |[M| £ E(M*(T)) and so there is a continuous martingale M
such that

lim F (sup | My (t) — M (t)|) =0.
k—o0 t
Taking a further subsequence if needed, one can also have

1 1

P Mp(t)—M(@)] >~ | <=

(suplase )~ 30 > 1) < 3
and so by the Borel Cantelli lemma, there is a set of measure zero such that off
this set, sup, | My (t) — M (t)| converges to 0. Hence for such w, M} (T') is bounded
independent of k. Thus for w off a set of measure zero, (3.13) implies that for such

w,
T
sup (Buyus) (5)+ [ (6)[f ds < C'0),
s€[0,T] 0

where C (w) does not depend on the index k, this for the subsequence just described
which will be the sequence of interest in what follows. Using the boundedness

assumption for A, one also obtains an estimate of the form

T

T
sup (Bu, ) (s) + / lur ()17 ds + / I < O (w). (3.17)
s€[0,T] 0 0
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The idea here is to take weak limits converging to a function u and then identify
z(-,w) as being in A (u,w) but this will involve a difficulty. It will require a use
of the above Ito formula and this will need u to be progressively measurable. By
uniqueness, it would seem that this could be concluded by arguing that one does
not need to take a subsequence due to uniqueness but the problem is that we won’t
know the limit of the sequence is a solution unless we use the Ito formula. This is
why we make the extra assumption that for z; (-,w) € A (u;,w) and for all X large
enough,

(ABuy + 21 — (ABug + 22) ,u1 — ug) > 0 ||ug —uolly, a>1 (3.18)

where here V will be a Banach space such that V is dense in V and the embedding
is continuous. As mentioned, this is automatic in the case of most interest where
there is a Gelfand triple and B = I but here, since B is not one to one, we assume
it. Then using the integral equation with the conclusion of the Ito formula above,

E«Bum—um»un—umﬂwr+E(Aﬂmn—wuﬁd%
<E(AWBn@n—@w;mQéemum.

Hence, the right side converges to 0 as m,n — oo from the dominated convergence
theorem. In particular,

T T
E </O [r——1e ds) <E (/0 |B| | @, — @m\|§2 ds> 2e(m,n). (3.19)

Then also
T
P (/ ln — wm | ds > A) < %A”)
0

and so there exists a subsequence, denoted by r such that

T
P (/ l|lw, — u,._HH%ds < 2_T> <277,
0

Thus, by the Borel Cantelli lemma, there is a further enlarged set of measure zero,
still denoted as N such that for w ¢ N,

T
| =l as <2
for all r large enough. Hence, by the usual proof of completeness, for these w,
{ur (W)}

is Cauchy in L® ([07T] 7V) and also u, (t,w) converges to some u (t,w) pointwise
in V for a.e. t. In addition, from (3.19) these functions are a Cauchy sequence in

L~ ([O,T] x Q; V) with respect to the o algebra of progressively measurable sets.
Thus from Lemma 3.3, it can be assumed that for w off the set of measure zero,
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(t,w) — u (t,w) is progressively measurable. From now on, this will be the sequence
or a further subsequence. For w ¢ N, a set of measure zero and (3.17), there is a
further subsequence for which the following convergences occur as r — oc.

u, — u weakly in V), (3.20)
B (u;) — B (u) weakly in V', (3.21)
2z — z weakly in V', (3.22)
) ' ) !
B u, — / O,.dW = |(Blu-— / oW weakly in V', (3.23)
0 0
) ()
/ D,.dW — / OdW uniformly in C ([0,T]; W), (3.24)
0 0
Bu,. (t) — Bu (t) weakly in V', (3.25)
Bu (O) = Buy, (3.26)
Bu (t) = B(u(t)) a.e. t. (3.27)

In addition to this, we can choose the subsequence such that

|2 @paw |
supsup +———=— < C'(w) < oo. (3.28)
T t#s |t - 8|

This is thanks to Corollary 3.2. The boundedness of the operator A, in particular the
given estimates, imply that z, is bounded in L?’ ([0,T] x ©,V"). Thus a subsequence
can be obtained which yields weak convergence of z, in LP' ([0, 7] x Q,V") and
then Lemma 3.3 may be applied to conclude that off a set of measure zero, z is
progressively measurable.

The claim (3.25) and (3.26) follow from the continuity of the evaluation map
defined on X. The claim in (3.27) follows from (3.21) and the convergence (3.25).
To see this, let ¢ € C° (0,T).

T

/ " Bu )¢ (t)dt = lim | Bu, () (t)dt
0

r—oo [q
T

~ lim B(ur(t))z/)(t)dt:/o B (u(t)v(¢) dt.

r—00 0

Since this is true for all such 1, it follows that Bu (t) = B (u (¢)) for a.e. t. Passing
to a limit in the integral equation yields the following for w off a set of measure
Z€ero,

¢ ¢
Bu(t,w)fBuo(w)+/ z(s,w)ds:/ f(s,w)derB/t(I)ndW
0 0 0

In the following claim, we use that ® € L2 (€, L* ([0,T], L2 (Q'/2U, W))) .
Claim: lim,_,~ fOT (@, 0 J‘l)* Bu, o JdW = fOT (®o J‘l)* Buo JdW off a set

of measure zero.
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Proof of claim:

T T
E(/ ((I)TOJ_l)*BuTonW—/ ((I)oJ‘l)*BqudWD
0 0

<
5

By the BDG inequality,

T 1/2 T 1/2
g/ (/ ||(I>r—(I>|2<Bu,.,uT.>> dP+/ (/ |<1>||2<Bu,.—Bu,u,._u>>
Q 0 Q 0

- 1/2
1/2 a2
< / sup (Bu, (1) ,u, (1)) (/ |@, - | dt) dP

t

- 1/2
+\/§; H‘I)””LOC([O,T],L',Q) </(; <BU7 — Bu, Uy — u)) dP

) </Q e ) dp> - </Q /OT |®, — @ dt> )

1/2

1/2 T
+</Q ||<I>n||2Lm([07T]7£2)> </Q/O <BuT—Bu,uT—u)dth> . (3.29)

Letting the e; be the special vectors of Proposition 2.5,

T T
/ / (Bu, — Bu,u, — u) dtdP = / / Z (Bu, — Bu, ei>2 dtdP
aJo oo 5

T
:// Zlim inf (BuT—Bup,eZ—>2 dtdP
aJo 7 p—oo

T T
/ (QTOJ_l)*BuTonW—/ (@oJ_l)*BurOJdWD
0 0

T T
/ (q>oJ*1)*BuronW—/ (@oJl)*BqudWD.
0 0

2

T
< lim inf / / > " (Bu, — Buy, e;)* dtdP
QJo 7

p—00

T
= lim inf / / > " (Bu, — Buy, e;)* dtdP
QJo 7

pP— 00

T
= lim inf / / (Bu, — Buy, u, — up) dtdP.
e Jo

p—00

Now by (3.16), the last expression is no larger than 7'/2" and so

r T
/ / (Bu, — Bu,u, — u) dtdP < —.
aJo 2"
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Then, from (3.29),

E(
1/2 T 1/2 T\ /2
< </ sup(Bur(t),ur(t»dP) // |®, — ®|| dt +c(_>
Q t aJo 2
T 1/2 1/2 1/2
T T
gC(// <I>T—<I>||2dt> +c<) <02—T+c() ,
aJo 27" 2’r

which clearly converges to 0 as r — oco. Since the right side is summable, one
obtains also pointwise convergence. This proves the claim.

From the above considerations using the space V, it follows that this u is the
same as the one just obtained in the sense that for w off IV, the two are equal
for a.e. t. Thus we take u to be this common function. Hence there is a set of
measure zero such that (¢t,w) — Xycu (t,w) is progressively measurable in the above
convergences. From the measurability of w,, u, we can obtain a dense countable
subset {t;} and an enlarged set of measure zero N such that for w ¢ N, Bu (ty,w) =
B (u (tg,w)) and Bu, (tx,w) = B (u, (tg,w)) for all ¢, and r. This uses the same
argument as in Lemma 2.4.

It remains to verify that z (-,w) € A(u(-,w),w). It follows from the above
considerations that the Ito formula above can be used at will. Assume that for a
given w ¢ N, Bu(T,w) = B (u (T,w)), similar for Bu,. If not, just do the following
argument for all 7" close to T', letting T” be in the dense subset just described. Then
from the integral equation solved, and letting {e;} be the special set described in
Proposition 2.5 and suppressing the dependence on w,

T T
/ ((I)rOJ_l)*BUTOJdW—/ (@oJ—l)*BqudWD
0 0

> T
Z (Bu, (T) ,e;)* — Z (Buo, €;) + 2/ (zr,ur)ds
i=1 i=1 0
T T .
= 2/ (f,ur) ds+2/ (®,0J7")" Bu, o JAW.
0 0
Thus also
T 00 0
2/ (zr,up)ds = —Z(Bur (T)7ei>2+Z<Bu0,ei>
0 i=1 i=1
T T .
+2/ <f7ur>ds+2/ (®,0J7 ") Bu, o JAW. (3.30)
0 0

A similar formula to (3.30) holds for u. Thus

oo o0

2/0 (o) ds = =3 (Bu(T).e)* + 3 (Buo.e)

i—1

<

T T
+2/ <f,u>ds+2/ (@0 J )" Buo JdW.
0 0
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It follows from (3.24) and the other convergences that

T T
lim sup / (zr,yur)ds < / (z,u) ds.
0 0

T—>00

Hence

lim sup (z,,u, —u),, ,, <0.
r—00 ’

Now from the limit condition, for any v € V, there exists a z (v) € A(u(-,w),w)
such that

_ > lim i _ _
(z,u v>vuv—hmT1_r}£O(<Zr7uT u) + (zr, u — v))

> lim inf (zp,u, —v) > (z (v),u—v).
7—00

The reason the limit condition applies is the estimate (3.28) and the convergence

(3.23) which shows that
¢)
B <u7. —/ @,-dW)
0

satisfy a Holder condition into V’. Then the estimate (3.28) implies that the

B fo() ®,.dW are bounded in a Holder norm and so the same is true of the Bu,.
Thus the situation of the liminf limit condition is obtained. Then it follows from

separation theorems and the fact that A (u(-,w),w) is closed and convex that
z(w) € A(u(,w),w). O
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