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1 Introduction

In this paper we study transition semigroups, related to Ornstein Uhlenbeck and perturbed Orn-
stein Uhlenbeck processes with values in a Banach space E, that map continuous and bounded
functions into differentiable functions. The Banach space F is continuously and densely embed-
ded in a real and separable Hilbert space H. Similar properties have been extensively studied
in relation to the strong Feller property of the semigroup, see e.g. (8). For such processes we
also study a more general regularizing property, introduced in the paper (20) for Hilbert space
valued processes. We apply these results to prove existence and uniqueness of a mild solution
for a semilinear version of a Kolmogorov equation in E.

Namely, we study E-valued processes which are solutions of the stochastic differential equation

dX,; = AX,;dr+ GF (X;)dr + GdW,, 7€][0,T]
(1.1)
Xo=x€FE,
where A is the generator of a semigroup of bounded linear operators e*4, t > 0, which extends to
a strongly continuous semigroup in H with generator denoted by Ag. W is a cylindrical Wiener
process in another real and separable Hilbert space Z, and G is a bounded linear operator
from Z to H. Finally, we assume that for every & € Z and for every t > 0, e"1G¢ € E and

1
HetAGfHE < ct™||£]|z, for some constant ¢ > 0 and 0 < o < 7 The stochastic convolution

Wy (1) :/ TG,
0

is well defined as an H valued Gaussian process when its covariance operator
T *
Qr = / GG e ods, T > 0,
0

is a trace class operator on H; we assume further that the stochastic convolution Wy (1) admits
an F-continuous version. The map F : E — = is continuous, Gateaux differentiable and F
and its derivative have polynomial growth with respect to x € E. Moreover GF' : E — FE is
dissipative. When A, F' and G satisfy these assumptions, there exists a unique mild solution,

that is a predictable process (XS””) in E satisfying P-a.s. for 7 € [0, 7],
T T
Xg’x =™y +/ eTIAGE (Xg’m) ds +/ e TIAGAW;.
0 0

Let us denote by ZtO " the Gaussian process in F associated to the case F' = 0: ZtO T = et
fg e=)AGdW,. Let us denote by R, the transition semigroup associated to the process Z,*".
First we prove that R; maps continuous and bounded functions into Gateaux differentiable ones,
iffor 0<t<T

e (H) c Q) (H).

Moreover, if there exists C, depending on ¢, such that the operator norm satisfies

HQ;l/zetAO <Oy for0<t <T,

L(HH) —
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then for every bounded and continuous function ¢ : £ — R,
VR[] (x) e] < Cillgll llelg, 0<t<T, zeck.

This extends well known results in (8) for Hilbert space valued processes. By a Girsanov type
theorem we are able to extend this property of the semigroup R;, to the transition semigroup
P,, associated to the process Xz? “ in the case of I not equal to 0. A similar result is presented in
the paper (2), for Hilbert space valued processes: in that paper the proof is achieved by means
of the Malliavin calculus. We also remember that in the monograph (4) such a regularizing
property for transition semigroups associated to reaction diffusion equations is achieved under
weaker assumptions than ours, on the contrary in (4) no application to Kolmogorov equations
is performed.

In analogy, we prove that if
- 1/2
G (E) C Q" (i)

and if there exists a constant C, depending on ¢, such that the operator norm satisfies

HQ;l/zetAOGH < Ct7 for 0 <t < T7
L(E,H)

then for every bounded and continuous function ¢ : E — R, Ry [p] is Gateaux differentiable
in E in the directions selected by G. More precisely, for a map f : £ — R the G-directional
derivative V& at a point z € E in direction ¢ € Z is defined as follows, see (20):

VOF ()€ — tim {308 = (@)

s—0 S

, seR.

This definition makes sense for ¢ in a dense subspace Zy C = such that G (Ey) C E, for more
details see section 2. We prove that for every bounded and continuous function ¢ : E — R the
G-derivative of Ry [p], satisfies, for every 0 < ¢ < T,

VR [¢] (2) €] < Cillollo €llz, z€E, £€E

Again by applying the Girsanov type theorem we are able to extend this property of the semi-
group R;, to the transition semigroup F;.

One of the main motivations is to find a unique mild solution for second order partial differential
equations of parabolic type in the Banach space E. Second order partial differential equations in
infinite dimensions have been extensively studied in the literature: we cite the monograph (10)
as a general reference, and the papers (14) and (2(0), where the non linear case is treated. In that
book and those papers the notion of mild solution is considered and the second order partial
differential equation is studied in an infinite dimensional Hilbert space. For partial differential
equations of parabolic type on an infinite dimensional Hilbert space, also the notion of viscosity
solution has been studied by many authors, we refer to (3) as a general reference, and to the
fundamental papers (17) and (18). We also cite (13) and (16) where the notion of viscosity
solution is introduced for Hamilton Jacobi Bellman equation related respectively to boundary
stochastic optimal control problems and to stochastic optimal control of the Duncan-Mortensen-
Zakai equation. On of the main motivation to study Hamilton Jacobi Bellman equations is to
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solve a stochastic optimal control problem. In this paper we study equations on a Banach space
E of the following form:

{ %t z) = — A (t,x) + 0 (b a,u(tx), Vu(tz), tel0,T], zcH 12)

U(T’ 'T) =@ (:C) ’

where A; is formally defined by
1
Aw (z) = ETrace (GG*V?v (7)) + (Az, Vv (2))pp+ + (GF (z), Vv (7)) B B>

A, F and G are the coefficients of the stochastic differential equation ([III), ¢ is a map from
[0,T] x E xR x E* with values in R and ¢ : E — R is bounded and continuous. By mild solution
of (CZ) we mean a continuous function w : [0,7] x E — R, Gateaux differentiable with respect
to x for every fixed t > 0, satisfying the integral equation

T
u(t,z) = Py p] (z) — /t P g [ (s,-,u(s, ), Vu(s, )] (x)ds, te[0,T], z€E.

In order to find a unique mild solution we use a fixed point argument, so we have to impose some
Lipschitz conditions on v, and a regularizing property for the semigroup F;: for every bounded
and continuous function ¢ : E — R, we assume that P; [p] (z) is Gateaux differentiable in E
and for every 0 <t < T, xz,e €

IVE ] (z) el < Cillello llellg,  0<t<T,

with ¢ — Cy in L ([0,T]). We prove similar results for equations of the form

{ 9u(t,x) = —Awu(t,z) + 1 (tz,ut,z), Vou(t,x)), te€[0,T], € H 13

u(T,z) = p(z).

In all the paper we will refer to equations (L) and ([3)) as semilinear Kolmogorov equations.
Equation ([3]) has a less general structure than equation (), but it can be solved in mild
sense under weaker assumptions on the transition semigroup P;: we need only to require that
for every bounded and continuous function ¢ : E — R, P; [¢] is G-Gateaux differentiable in E
and for every t > 0, x € EF and £ € =

VP [g] (2) €] < Cillgpll IElls, 0<t<T,

with ¢t +— C; in L'([0,T]). For what concerns already known results on partial differential
equations in Banach spaces, we are not aware of any paper treating viscosity solutions for
partial differential equations of parabolic type in Banach spaces; in the papers () and (1)
viscosity solutions are presented for first order partial differential equations in Banach spaces.
We also cite the paper (21), where second order partial differential equations in Banach spaces
are solved in mild sense with a completely probabilistic approach: (21) generalizes the results
obtained in ({11), where Hamilton Jacobi Bellman equations in a Hilbert space are studied by
means of backward stochastic differential equations. In (21) equations with the form of equation
([3)) are considered: ¢ and 1 are taken more regular than in the present paper, on the contrary
no regularizing property on the transition semigroup is asked. In this paper we weaken the
regularity assumptions on ¥ and ¢, see the discussion in section 5 for more details.
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The paper is organized as follows: in section 2 we we study regularizing properties for Ornstein
Uhlenbeck transition semigroups, in section 3 we present a Girsanov type theorem for a suitable
perturbation of the Ornstein Uhlenbeck process, in section 4 we study regularizing properties for
perturbed Ornstein Uhlenbeck processes: we want to stress the fact that to do this we cannot
make a direct use of Malliavin calculus, as in (2), since we are working in Banach spaces. In
section 5 we study mild solutions of semilinear Kolmogorov equations in Banach spaces and in
section 6 we present some models where our results apply.

2 Regularizing properties for Ornstein Uhlenbeck semigroups

In the following, with the letter X and E we denote Banach spaces. L(X, E) denotes the space
of bounded linear operators from X to E, endowed with the usual operator norm. If F is a
Banach space we denote by E* its dual space. We denote by Cj, (X)) the space of bounded and
continuous functions from X to R endowed with the supremum norm. We denote by C} (X)
the space of bounded and continuous functions from X to R, with a bounded and continuous
Fréchet derivative. With the letters = and H we will always denote Hilbert spaces, with scalar
product (-,-). All Hilbert spaces are assumed to be real and separable. For maps acting among
topological spaces, by measurability we mean Borel measurability.

From now on, let E be a real and separable Banach space and we assume that E admits a
Schauder basis. Moreover E is continuously and densely embedded in a real and separable
Hilbert space H. By the Kuratowski theorem, see e.g. (22), Chapter I, Theorem 3.9, it follows
that E is a Borel set in H.

We are given a complete probability space (2, F,P), and a filtration {F,, 7 > 0} satisfying the
usual conditions. For every T'> 0, H” ([0, 7], E) is the space of predictable processes (Y7) o
with values in E, admitting a continuous version and such that

E sup [|Y7|% < oo
T€[0,T)

The Ornstein-Uhlenbeck process is the solution in F to equation

{ dX, = AX,dr + GdW,, 1€ 0,T]

Xo=z€F. (21)

A is a linear operator in F with domain D (A), W is a cylindrical Wiener process in another
real and separable Hilbert space =, and G is a linear operator from = to H. We will need the
following assumptions. We refer to (19) for the definition of sectorial operator.

Hypothesis 2.1. We assume that either

1. A generates a Cy semigroup in E; or

2. A is a sectorial operator in E.

In both cases we denote by €', t > 0, the semigroup of bounded linear operators on E generated
by A and we suppose that there exists w € R such that HetAHL(E ) <evt forall0<t<T. We

assume that e, t > 0, admits an extension to a Cy semigroup of bounded linear operators in
H, whose generator is denoted by Ag or by A if no confusion is possible.
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We have to make assumptions on G and on the stochastic convolution

Wy (1) = / e THAGAW.
0

Let us introduce the nonnegative symmetric operators @, € L (H, H) given by
T
Qr= / e GGF e Mods, T > 0.
0

Hypothesis 2.2. 1. G € L(E,H) is such that the operators Q, are of trace class for every
T €[0,7T].

2. The stochastic convolution W (1) admits an E-continuous version.

It is well known that under assumption 1 alone, W4 is a well defined Gaussian process in H
and @Q; is the covariance operator of W4 (7). Assumption 2 strengthens these properties. With
hypotheses 2] and there exists a unique mild solution (X7), o7 to equation @II): by
definition,

Xf=e o +Wa(r), 7€[0,7].

The Ornstein-Uhlenbeck semigroup is defined as

R[4 (z) = / 6 (M + ) e (dy)

E

where 11, (dy) is a symmetric gaussian measure in E. Indeed, due to hypothesisEZZ the stochastic
convolution Wy is a Gaussian random variable with values in C ([0,7], E)) with mean equal to
ez, see e.g. (21)). Let N (etAac, Qt) (dy) denote the Gaussian measure in H with mean ey,
and covariance operator (.

Lemma 2.3. The Gaussian measures p (dy) and N (0,Q¢) (dy) admits the same reproducing
kernel, which is given by Qtl/2 (H). In particular Qtl/2 (H)C E.

Proof. 1t is well known, see e.g. (8), that the reproducing kernel of the Gaussian measure

N (0,Q4) (dy) in H is given by Qtl /2 (H). To conclude the proof it suffices to apply proposition
2.8 in (8). By this proposition if a separable Banach space FE; is continuously and as a Borel
set embedded in another separable Banach space Fs, and if u is a symmetric Gaussian measure
on F7 and FEjs, then the reproducing kernel spaces calculated with respect to F7 and E5 are the
same. ]

In order to relate regularizing properties of the semigroup R; to the operators A and G we make
the following assumptions:

Hypothesis 2.4. Assume that for 0 <t < T we have
1/2
e (H) c Q% (H). (2.2)
We denote by C; a constant such that

—1/2 tA
HQt /2 tAo

<Gy, for0 <t <T.
L(H,H)
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Hypothesis 2.5. Assume that for 0 <t < T we have
= 1/2
MG () c QL (H). (2.3)
We denote by C; a constant such that

;2 tAo ‘ < <T
HQt ¢ G‘L(E7H)_Ct,for0<t_ .

We note that if (Z2), respectively (Z3), holds then the operator @, 1/ QGtAO, respectively
Q, 1/2 gt Ao G, is bounded by the closed graph theorem.

We recall that a map f : E — R is Gateaux differentiable at a point x € E if f admits the
directional derivative Vf (x;e) in every directions e € FE and there exists a functional, the
gradient Vf (z) € E*, such that Vf (z;e) = Vf(x)e. f is Gateaux differentiable on E if it
is Gateaux differentiable at every point x € E. We denote by G (E) the class of continuous
functions f : F — R that are Gateaux differentiable on E and such that for every e € FE,
V£ (:) e is continuous from E to R.

Let G € L (2, H); we recall that for a continuous function f : H — R the G-directional derivative
VY% at a point z € F in direction ¢ € Z is defined as follows, see (2():

[z +5GE) — [ (x)

S

VGf(x;f):lir% , sER.

A continuous function f is G-Gateaux differentiable at a point x € H if f admits the G-
directional derivative V& f (x;€) in every directions ¢ € Z and there exists a functional, the
G—gradient VEf (z) € Z* such that VEf (2;¢) = VO f (z) £. We want to extend this definition
to continuous functions f : E — R, where F € H is a Banach space. In general, we can not
guarantee that G (£) C E. We make the following assumptions which is verified in most of the
applications.

Hypothesis 2.6. There exists a subspace Z¢y dense in Z such that G (Zy) C E.

Definition 2.7. For a map f : E — R the G-directional derivative V¢ at a point € E in
direction & € Zy is defined as follows:

s—0 S

, s €R.

We say that a continuous function f is G-Gateaux differentiable at a point z € E if f admits the
G-directional derivative V& f (z;€) in every directions ¢ € Z¢ and there exists a linear operator
V£ (z) from Zg with values in R, such that V& f (z;¢) = VEf (z) £ and ‘ch (x){‘ < Cy €]z,
where C,, does not depend on €. So the operator V& f (x) can be extended to the whole Z, and
we denote this extension again by VY f (z), the G-gradient of f at z. We say that f is G-Gateaux
differentiable on F if it is G-Gateaux differentiable at every point 2 € E. We denote by G% (E)
the class of bounded and continuous functions f : E — R that are G-Gateaux differentiable on
E and such that for every ¢ € Z, VFf () € is continuous from E to R.

Lemma 2.8. Let hypotheses [Z1 and [Z3 hold true.
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1. If hypothesis holds true, then for every ¢ € Cy (E), P;[¢] € G (E) and

VR[] (x) e] < cCtllell llellp,  0<t<T. (2.4)

2. If hypothesis 23 holds true, then for every o € Cy (E), P;[¢] € G% (E) and

[VOR: [¢] (2) €] < cCillell lIEllz, £ > 0. (2.5)

Proof. We prove only 2, point 1 can be proved with similar arguments. We remark that when
£ € Z, then G¢ € H, but we cannot guarantee that G¢ € E, anyway as a consequence of lemma
23 it turns out that Qtl /2 (H) C E, so if inclusion (Z3) holds true, then 4G () C E, so for
every & € E, e!GE € E for every t > 0. So, for every & € E, V& (P, [¢]) () € is well defined by

the formula
V(R [o)) ()€
t t
= lim 1IE [ap (em (x 4+ sGE) + / e(t_r)AGdWr> —p (etAx + / e(t_r)AGdWr>] .

s—0 8 0 0

Let £ € = and consider
V(R [g]) (2) €
1 t t
= lim — [E(p (eM (x + sG&) + / e(t_r)AGdWr) —p <etAx +/ e(t_r)AGdWr)]

s—0 8 0 0

i L [/Ew(wetmg) i () - [

1 ¢ (y+ea) (dy)] ,
s—0 S E

where p§ (dy) = et4sG€ 4 py (dy), and it is a gaussian measure on E with mean equal to et4sG¥¢.
We denote by H (u;) the reproducing kernel of the gaussian measure p;. By lemma 3 it
coincides with Q;/ 2 (H). Since by our assumptions e!AG¢ € Qtl/ 2 (H), the gaussian measures

ui (dy) and py (dy) are equivalent. Let us denote

d S
A(t,6,5,9) = L (1)

the Radon-Nikodym derivative. Following (), we denote by a,, the mean of p,: for every
f € E*, a,, is defined as

e (f) = /E f @) dpe ().

Let £}, be the closure in L% (E, ) of theset {f — ay, (f): f € E*}. Consider R, the covariance
operator of u;: for every f,g € E* it is defined as

R (f) (g) = /E (F ) = e () (9 () — e (9)) dpie ()

It turns out that h € H (y1) if and only if there exists g € E;, such that h = R, (g). By propo-

sition 2.8 in (8), the reproducing kernel H (y;) coincides with Qtl /2 (H). So by our assumptions
se'AG¢ € H () there exists g € EY, such that e G¢ = Ry, (9) and se'*GE = sRy, (g).
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By the Cameron-Martin formula, see e.g. (), corollary 2.4.3,

d(t,€ s,y) = exp {89 (y) — %82 HetAGfoH(ut)} :

We get
V(R [¢]) (2) € = lim et etz LULE, SS W=D, (ay)
= /Eso (y +¢*x) lim Gl i D=0 (),

where in the last passage we have used dominated convergence, since ¢ is bounded and

d(t7£787y)_1 1 tA 2
‘—8 <lg (y) - 55 He GgHH(,ut)
But g € E},, and so in particular g € L? (E, ut). So

V(R €/ (y+ez) g (y) e (dy) -

We conclude that

VO [6]) (@) €] < suplo (2) / 19.(9)] e (dy)

1/2
< sup|p (= (/ g ()| e dy)>
zeFE

=sup | (2)| 119
SUp |2 ()1 191l 222

. tA
—igglw(@!”e G|l

<eswplo ()l @ e e, Nl

In the fourth passage we have used the fact that as a map from E};, to H (u), Ry, is an isometric
isomorphism, and in the last passage we have used the fact that the reproducing kernel of H ()

is given by Im Qi / % see lemma We have concluded that

V(R z)el < ecsu ~1/2t4 el -
V(R e (@) el < esup o (] @264l

O

Remark 2.9. In the case of the Ornstein Uhlenbeck process, we are able to relate the assumption
on the G-derivative of Ry [p] with properties of A and G. Also, in Hilbert spaces there are
examples of Ornstein Uhlenbeck processes when it is clear that hypothesis is less restrictive
than 4 see (20). In particular we remember that, in the Hilbert space case, inclusion Im el

Im Q% 2 equivalent to the strong Feller property of the Ornstein Uhlenbeck semigroup, see ().
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3 A Girsanov type theorem

We recall a result in (12) on a theorem of Girsanov type. Consider a stochastic differential
equation
{ dX, =AX dr+b(X;)dr + GdW., 71¢€[0,T]

Xo=x€F, (31)

with A and G satisfying hypotheses 21l and Moreover we make the following assumption
on b and G.

Hypothesis 3.1. b: E — E is continuous and there exists an increasing function a : Ry — R4
with limy—oc a (t) = oo such that for every y € E and x € D(A), (Az+b(z+y),2") g g <
a(llyll) = k||lz||, for some k > 0 and some x* € O ||z||, the subdifferential of the norm of x.
Moreover assume that G is invertible and that HG_lHL(H < (.

)

Denote by X¥ the solution of equation (BII) and by Z¥ the solution of equation (ZII). Then the
following result holds true, see (12), theorem 1.

Theorem 3.2. Let A, b and G satisfy hypotheses 2, [ZA and[Z1. Then, for every ¢ € Cy (E),
T 1 T
Ep (XZ) =E [so (Z5) exp { / (G70(27) W) — 5 / G0 (22)]I2 dH
0 0

Here we prove an analogous result for a different perturbation of the Ornstein Uhlenbeck process
Z*, the solution of equation (ZII). Let us consider a stochastic differential equation

{ dX’T = AXTdT + f (X'r) dr + GdWT7 TE [07 T] (3 2)

Xo=x€F.
We make the following assumptions on the non linear term f.

Hypothesis 3.3. f : E — FE is continuous and there exists n € R such that A+ f —n is
dissipative on E. There exists k > 0 such that || f (z)||z < ¢ (1 + HQUHI;J) Moreover for every

r € FE, f(z) € G(E) and we denote by F (v) = G71f (x), so F : E — Z. We assume that
as a map from E to Z, F is Gateaux differentiable and there exists j > 0 such that F' and its
derivative satisfy the following inequalities, for every x,e € E:

IF @)z < e (14 21%) , IVF @)elz < e(1+ o) lels -
Theorem 3.4. Assume that hypotheses (2, [Z2 and [Z3 hold true. Then for every ¢ € Cy (E),

Eg (X7) = E [so (22) exp {/0 (G (z2), W) — /0 a1 f (2212 ds}] -

Proof. We follow (12), theorem 1, and a simple idea well known already to Girsanov, see (13). We

T T
define pf. = exp {/ (GT1f(Z%),dWy) — %/ lG1f (Z:;’”)HQE ds} = exp V¥ and the sequence
0 0
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t
of stopping times 7, = inf ¢ > 0: / HG*1f (Z;”)Hi ds > n} AT. We define the probability
0 =

measures P" (dw) = p? IP(dw). The Novikov condition implies that
tATh 1 9
Wt”:Wt—/O |G~ f(Z0)||z ds

is a cylindrical Wiener process under the probability P". We claim that P" (7, =T) — 1 as
n — oo. In this case, in spite of the fact that Novikov condition cannot be applied directly, it is
immediate that Ep7 = 1:

Epf > E [0, 1(r,=1)] = P" (ro = 7).

So the Theorem follows by the Girsanov theorem. We evaluate, by Markov inequality,

T T
1
P" (r, < T) = P" (/ |G f (22)||% ds > n> < —E”/ |G f (22)||2 ds.
0 - n 0 -
With respect to the probability measure P", Z7 is solution to the equation

dZF = AZZdr + [ (Z8) 1.0 (1) dr + GAW?E, 7€ [0,T)
Z¢ =z €cE.

Let Y = Z7 — Wi (7) and Y, = AR (A, A) Y, where R (), A) = (A — A)~!is the resolvent
operator of A. Since Y, € D (A) for every 7 € [0,T], and

Vo= RO A o+ [T INR (A (V7 4 W (5)) Lo (5) s,
0

it follows that, on [0, 7,], Y.*, satisfies the equation

ave,
dr

= AYZ + AR (M A) f (Ve + W5 (1))

=AY\ + f (YA + WA () + AR (N A) f (YEA+ Wi (7)) = f (Y75 + Wi (7))]
=AY, + f (Y20 + WA (7)) +0r

So, on [0, 7,], and for some y* € 9 HYTx/\‘ , the lower derivative of HYTQ‘*’)\ satisfies the equation
M E M E

d= ||y
@ = (AY\ + f (VI + WA (7)) = f (WA (7)) + f (WA (7)) + dra,y7)

dr
<[l +e (1+ 1WA (M) + 18-l

E,E*

By the Gronwall lemma

T T
V22l < el e [ (L W 1) Lo (s + [ 16l
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So, letting A tend to oo, we get [|[YZ| 5 < ||| el + chT elnls (1 + [|[Wh (3)\\%) Lo, (8) ds,
and so for every p > 1

p

T
B sup [VEI < lolfy ™ ca ([ (14 W (o)) eioas)
r€[0,T] 0

< ||@|[% e + Cop o,

where the last estimate follows from the fact that, as a process with values in C ([0,T], E),
the stochastic convolution is a Gaussian process and so it has finite moments of every order.
So the process (Y¥)._, and consequently the process (Z7)._ belongs to H? ([0,T], E) for every

T

1 < p < co. By polynomial growth assumptions on G~ f we get
T 2
IE”/ IG71f(28)||zds < C,
0 E

with C' independent of n, and consequently P" (1, =T) — 1 as n — oc. O

4 Regularizing properties of the semigroup: from the Ornstein
Uhlenbeck semigroup to the perturbed Ornstein Uhlenbeck
semigroup

Let us consider the Ornstein Uhlenbeck process ZF which is a mild solution of the stochastic
differential equation with values in E:

dZF = AZZdr + GdW,, 7€ [0,T]
Zo=x € k.
In this section we assume that A and G satisfy hypotheses EXIl and Moreover we have to

make one more assumption: as a consequence of lemma 23], it turns out that Qtl /2 (H) C E,soif

inclusion (Z2) or inclusion ([3) hold true, then e!4°G () C E. We have to make the following
assumption on the norm of the operator ¢'4°G € L (=, E), for every t > 0.

Hypothesis 4.1. For every & € E and for every t > 0 HetAOGfHE < ct™ |||z, for some

1
constant ¢ >0 and 0 < a < 3"

Let us denote by R; the transition semigroup associated to ZF, that is for every ¢ € Cy (E) and
t e [0,T]

R[] (z) = B (ZF) . (4.1)
Moreover let us consider a perturbed Ornstein Uhlenbeck process X* which is a mild solution
of the stochastic differential equation with values in E:

dX® = AXZdr + f(XZ)dr + GdW,, 7€ [0,T]
Xo=z€F.
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Namely, a mild solution is an adapted and continuous F-valued process satisfying P-a.s. the
integral equation

X =z + / eTOAL(XT) ds + / eTIAGAW.
0 0

From now on we assume that f satisfies hypothesis From the proof of theorem B4, it follows
that the process (X7)._ belongs to H? ([0,T], E) for every 1 < p < co. Let us denote by P; the
transition semigroup associated to X¥, that is for every ¢ € Cp (E) and ¢t € [0,T]

Bilg] (v) = Ep (X7).-

In this section we want to prove that if for every ¢ € Cy, (E), R [¢] € G (E) and V Ry [p] satisfies
inequality (4], then also for every ¢ € Cy (E), P, [¢] € G (E) and VP, [¢] satisfies inequality
&4). And, in analogy, if R; is such that for every ¢ € Cy (E), Ry [p] € G (E) and VER; [¢]
satisfies inequality (ZH), then also P; does. In order to prove these results we apply the Girsanov
type Theorem B4 we have presented in the previous section: by this theorem we get

Py o] (z) = Elp (Z) exp V7], (4.2)
and so P; can be written in terms of the expectation of a function of the process Z*.

Theorem 4.2. Let hypotheses (2, [Z2, [Z23 and [{] hold true. Let R: denote the Ornstein
Uhlenbeck transition semigroup defined in (1) and P, denote the perturbed Ornstein Uhlen-
beck transition semigroup defined in {-3). If for every ¢ € Cy(E), R[] (x) € G(E) and its
derivative satisfies inequality (2-4)), then also Py does.

We prove an analogous result: we show that the regularizing property expressed in (1)) can be
extended from the Ornstein Uhlenbeck semigroup to the perturbed Ornstein Uhlenbeck semi-

group.

Theorem 4.3. Let hypotheses [Z, [Z3, [Z4, [Z23 and [{1] hold true. Let R; denote the Ornstein
Uhlenbeck transition semigroup defined in {{_1]) and P, denote the perturbed Ornstein Uhlenbeck
transition semigroup defined in [2). If, for every ¢ € Cy(E), Ri[p] (x) € G¥(E) and its
G-derivative satisfies inequality (Z3), then also P, does.

Proof. Let n € Z9. We want to prove that for every ¢ € Cy(E), VP, [¢] (z)7n exists and
satisfies the inequality

[VEP [g] (2)n| < cCrllell Inllz, 0<t<T.

So, since Zq is dense in Z, the linear operator VP, [] (), which is well defined on =, admits
an extension to the whole space =, and we denote this extension again by V&P, [p] (z).

We remark that if n € Z¢, Gn € E and so the difference quotient

B (X7H7) — B (XF)

r

makes sense.
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First we prove that for every n € Z¢ and for every ¢ € C} (E)
VP [¢] (@) n| < cCillello lnlls, 0<t<T.

By the definition of V&P, [¢] () n we get

VOP, [¢) (2)n

iy By (X +”G”) ~ Ep (X7)

i {(p ( ch) . pVeran] B [ (25) e V]

L Elp(a) (exp vman exp V7| L E (o (27) - o (20)) s

r—0 r—0 T

=K [(p (Z&) exp V ( /0 (VF (Z%) e*AGn, dWs)

_% / (F(Z9) e, VF (Z7) eSAGn> ds)] +E (Ve (Z]) ,etAGn> exp V/*]
0

) [(p (X%) /0 (VF (Xf)eSAGn,dWQ} +E (Ve (X7),ean).

Next we evaluate E <V<p (X}, etAGn>. Let (&), be a bounded predictable process with values
in 2. We define X;7* which is the mild solution to the equation

{ dX7" = AX2%dr + f(X7") dr + Geérdr + GaW,, 7€ (0,7
X5 ==,

that is
T T T
Xe% =g 4 / eTAf (X5 ds + 5/ eTAGE ds +/ TIAGAW .
0 0 0
By hypotheses X1, 222, and Bl it turns out that there exists a unique mild solution; in
T
particular by hypothesis BTl it turns out that / e(T=9)AGE ds, which a priori is an H-valued

process, admits a version in C ([0,7], E) .

We define the probability measure Q). such that

Q. r S PRI R
e (= [, - 5 [ el ) = i

Since X with respect to P and X*® with respect to (). have the same law, it turns out that

Ep (X}) = Elp (X;°) pil,

T 52 T 5
5 = exp (5/ €AW, — 5/ H§0H5d0> .
0 0
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By differentiating with respect to €, at ¢ = 0, and applying the dominated convergence theorem,
we get
d d
0=  Bp(Xf) =+

de |e=0 de |e=0

=& (Vo). X, )~ [o (D) [ (e,

E [ (X7°) pf]

L€ d =3
where we have set X, := d_\ X;*, P-a.s. One can easily check that X, is the unique mild
€ |e=0

solution to the equation

3 € €
dX, = AX dr + GVF (X,) X dr + G&,dr, 7€ [0,T] @3
€ .
XO - 0’

that is X solves the integral equation

S T S T
X, = / TTHAQVEF (X,) X ds + / eTAGE ds.
0 0

€
By hypothesis BTl it can be easily checked that X _ is well defined as a process with values in
the Banach space E. So for every bounded and predictable process (&), we have proved

€ t
B(Vo(x7) X ) = o (XD) [ (&aw)]. (1.4
Now we want to extend this equality to predictable Z-valued processes (&r), such that

T

T €
E / ||§s||%ds is finite. By hypothesis BTl also for such a process £, X_ is well defined with
0

values in E and it is the unique mild solution of equation (3]). Moreover for such a process &,
there exists an increasing sequence ((£7),),, of bounded and predictable Z-valued processes such

T
that / 1€ — €72 ds — 0 a.s. We evaluate
0

€ - g"
R
E
< [Me=nel], I°F (s | e [ erta e e

§c/ (r =) (1+ I%]) |X _x ds+c/ 7—8) & — 7|2 ds
0
- 1/2 1/2
<c/O (r—s)“ (1+HXHE X X ds—i—c( (1 —35) 20‘ds> (/ lI€s — sz~d3>
So
L& em? T ) N2 oE g
IEHXT—XT gz/ (T—s)*O‘E<1+\|XS||E) IEHXS—XS ds
E 0 E

+e( / <T—s>—2“ds)E [ e - gz as
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By Gronwall lemma in integral form

2

S 3 T T 2
Bl - x| <cm [Mie-aizaes ([ -9 B (14 1x05) ds) » 00—
0 0

E
So we deduce that

g 23
E<Vgp(Xf),Xt > —>E<V@(Xf),Xt> as n — oo.

t

Moreover E [gp (XF) /0t< ;’},de>] —E [gp (Xg”)/O <£g,dW0>} as n — oo:

E\¢<Xf>/0t< o) — o (D) [ (€3

¢
< sup|p(z)|E ‘/ (&5 — &0y dWy)
zelE 0

t 1/2
sSupwx)rE(/ H&?—&;Héda> -
rel 0

By (), for every {" bounded and predictable

t

B (Vo) X, ) =lo0) [ ()]

Letting n — oo we get
€ t
B(Vo(xr) X ) = o (XD) [ (&aw)].

for every predictable process & € L% (Q x [0,7],Z).
Now we look for a predictable process & € L? (2 x [0,T],Z) such that

X3
X, = 4an.

Let us consider the deterministic controlled system

ds

dzs
i = Azs + Gus,
Z()ZO,

where u € L? ([0,T],Z). The solution of (@) is given by
Zs = / e MAGu,.dr.
0

By hypothesis BETl, the map s — z; is continuous with values in F. We claim that there exists £
€
such that X = z,, for every s € [0,t]. Indeed, let us take

€s = us — VF (Xy) zs.
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For such a process £, we get

L€ s 1 - €
Xy—2s= / eTAGYF (X,) [XT - zr] dr.
0

L€ N3
By Gronwall lemma X, — z; = 0 for every s € [0,¢]. We are looking for £ € = such that X, =

etAGn. By hypothesis B3, 4G (2) C Qtl/2 (H) and so there exists a control u € L% ([0,77],E)
such that z; = etAGn. So for such a control u, by taking & = us — VF (Xg) z5, 0 < s < t, we

€
get that X, = e!4Gn and that

€ t
E (Ve (X7),dACn) = E <w (XF) ,Xt> =50 (67) [ (erai).

Moreover

E

t 1/2
<2 ([ lelza)

t 1/2 t 5
<& [ular)  +2( [ [vP00) G )
0 0

IVE (Xo) 4Gl < IVF (Xo)ll g |7 Gl

< (1+1X05) el ;.

/O (6 d W)

1/2

By our assumptions,

t 1/2
and so, by hypothesis BT, E (/ HVF (Xy) eUAGnHZ do> , is finite and for every n € Z it
0 =

t
can be estimated in terms of ||n||z. It follows that E / (VF (XZ)e*AGn,dW;)| is finite and it
0

can be estimated in terms of ||n||z. So

" 1/2
VP[] () ] < iggl@(w)l {CHUIIE + </O Hua\léda) }

Since the left hand side does not depend on the control u, on the right hand side we can take
the infimum over all controls u steering, in the deterministic linear controlled system (@3, the
initial state 0 to e*G7 in time ¢. The energy to steer 0 to e4Gn in time ¢ is given by

¢ 1/2
& (t,etAGn) = min { (/0 H’U,SHéd8> :2(0)=0, z(t) = etAGn}

and it turns out that & (t, etAGn) = HQt_lﬂetAoGnH. So for every ¢ € Cl} (E) and for every
nE o
~1/2
V9P ¢ (2)n] < € || @ 2etteC

= Su ). 4.6
e M= sup I (@) (4.6)
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Since for every n € Zg the norm of V9P, [¢] () n is bounded by ||n]|=, relation (EH) can be
extended to every n € E. It remains to prove that [H) can be extended to every ¢ € Cj (E).
We extend the result in (24) valid for Hilbert spaces: by using Schauder basis the approximation
performed in that paper can be achieved also in Banach spaces. So for every ¢ € Cj (E) there
exists a sequence of functions ¢, € C (E) such that for every x € E, ¢, (z) — ¢ (x) as n — oo,

and sup,cg |¢n (z)| < supgeg ¢ (x)]. So, by @), we get for every z,y € E
—-1/2 tA,
P lion] (@) = Peligal (0)] < C| Q7G| o=yl supen (@)
L(:,H) xeF
§CH 71/26tA0GH T — su ).
Q i = vl sup e (@)
Letting n tends to oo in the right hand side we get that
Pl (@) = Pilel ()] < C @7 el —yllpsuple @)l
L(:‘vH) z€E

from which it can be deduced the strong Feller property for the semigroup P;. We still have
to prove that for every ¢ € Cy (E), P, [p] is a G-Gateaux differentiable function on E. Let us
consider the sequence of Frechet differentiable functions (yy,),, that converges pointwise to ¢ in
FE. By previous calculations we get

VOP, [pu] (2)n = {son o [ (VP (xE) e, dwsﬁ ‘E <gon o [ tsadwa> @)

Since sup,e g [on (2)| < sup,eg |¢ ()], by dominated convergence (VEP, [p,] (x)),, is a Cauchy
sequence in =*, indeed

VEP [on] ()1 — VOP, [pr] (2) 7

= & (o (7) = () [ (00 4G a)] + (o O60) = e (7). [ o )

and the right hand side tends to 0 uniformly with respect to n € E, ||n|lz < 1. So there exists
H?* € Z* such that VP, [p,] () — H* in 2%, as n — oo. By ), for every n € =, the map
x +— H"n is continuous as a map from = to R. By the estimate ([fEH) we get that

Hoy| < C||Q; e a = :
0] < 0@ PehG] il sup o (o)

It remains to show that P; [¢] is G-Gateaux differentiable and that VP, [p] (z)n = H®n. For
every r > 0 and every n € =, we can write

1
Py lpn] (x +1rGn) — P s (z) = /0 VP, [pn] (x + rsGn) rGnds.

Letting n — oo, we get

1
Py (o] (z + rC) — Pr[g] (2) = /0 H G, Gyds,
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If we divide both sides by r and we let r tend to 0, by dominated convergence and by the
continuity of H*Gn with respect to x, we see that P; [¢] is G Gateaux differentiable and that
VEP, [¢] () Gn = H*Gn. Moreover the following estimate holds true: for every x € E, n € =
there exists a constant C' > 0 such that

VER el @] < € |[Qr e a]| | il suplio ()]

5 Applications to Kolmogorov equations

In this section we study semilinear Kolmogorov equations in the Banach space E.

Second order partial differential equations on Hilbert spaces have been extensively studied: see
e.g. the monograph (1), and the papers (14) and (20), where the non linear case is treated, and
(IL1), where it is not made any nondegeneracy assumption on G and such equations are treated
via backward stochastic differential equations, BSDEs in the following. By means of the BSDE
approach, in (11) Hamilton Jacobi Bellman equations of the following form are studied

{ %(t,x):—Atu(t,x)—i—w(t,x,u(t,x),vcu(t,x)), tel0,T], x€ E (5.1)

U(T’ :C) = (‘T) ’

When G is not invertible, this a special case of an Hamilton Jacobi Bellman equation of the
following form

{ Dt z) = —Aw(t,x) + ¥ (ta,u(tz), Vu(t,z), te[0,T], zcE 52

U(T’ 'T) =@ (:C) )

Moreover, in the BSDE approach, on the Hamiltonian 1 and on the final datum ¢ some differ-
entiability assumptions are required, while in the approach followed e.g. by (14), (20) and also
by the present paper, the Hamiltonian v and the final datum ¢ are asked lipschitz continuous;
on the contrary some regularizing properties on the transition semigroup with generator given
by the second order differential operator A; are needed. In the paper (21), which is a gener-
alization of ([L1) to Banach spaces, the BSDE approach is used to solve second order partial
differential equations in Banach spaces: also in (21) ¢ and ¢ are taken Gateaux differentiable,
and no regularizing assumptions on the transition semigroup are needed. In this paper we study
Kolmogorov equations with the structure of equation and under weaker assumptions on the
transition semigroup related, with the structure of equation LIl One of the main motivation
to study Hamilton Jacobi Bellman equations on a Banach space is to solve a stochastic optimal
control problem related, which is well posed on a Banach space, for example a stochastic optimal
control problem where the cost is well defined on a Banach space and/or a stochastic optimal
control problem where the state evolves on a Banach space. This will be matter of a further
research.

At first we study an equation of the following form

{ E( )):—(Az)gu(tx)+¢(t:cu(t:c) ,Vu(t,z)), te€l0,T], ze€H
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where G € L(Z,H), E is another separable Hilbert space and Vu (¢,z) is the gradient of w.
Given f : F — FE satisfying hypothesis and the generator A of a semigroup on F, satisfying
hypothesis 11 A; is formally defined by

A (x) = %Trace (GG*V% (x)) + (Az, Vv (2))g,p- + (f (x), Vv (2)) B, E*,

and it arises as the generator of the Markov process X in F, namely of the perturbed Ornstein
Uhlenbeck process X" which is a mild solution of the following stochastic differential equation
with values in E:

AXE® = AXYdr + f (Xi’””) dr + GdW,, 1€ lt,T]
X;* =z €E.

We denote by P, ; the transition semigroup associated to X, that is for every ¢ € C} (E),
Pirp(z) = Ep (X127)
To study equation ([B3)) we also need the following assumptions on 1 and ¢:

Hypothesis 5.1. The function ¢ : [0,T] x E x R x E* — R is Borel measurable and satisfies
the following:

1. there exists a constant L > 0 such that
[ (82,91, 21) — ¥ (£, 2,92, 22)] < L(lys — yal + |21 — 22/l g2 ),
for every t € [0,T], x € E, y1,y2 € R, 21,29 € E*;
2. for everyt € [0,T], ¥ (t,-,-,-) is continuous E x R x E* — R;
3. there exists L' > 0 such that
Y (tz,y,2)] < L' (1 + [yl + |2l g+,
for every t € [0,T], x € E, y € R, z € E*.
Hypothesis 5.2. The final datum ¢ € Cy (E).

We introduce the notion of mild solution of the non linear Kolmogorov equation (B3)). Since A;
is (formally) the generator of P; ,, the variation of constants formula for (B3) is:

T
u(t,z) = Py (o] (z) — /t P g[Y(s,-,u(s, ), Vu(s, )] (x)ds, te[0,T], z € E. (5.4)

and we notice that this formula is meaningful if v (¢,-,-,-), u(t,-), Vu(t,-) have polynomial
growth, and provided they satisfy some measurability assumptions. We use this formula to give
the notion of mild solution for the non linear Kolmogorov equation (B3]).
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We introduce some function spaces where we seek the solution: for a > 0, let C,, ([0, 7] x E) be
the linear space of continuous functions f : [0,7") x E — R with the norm

I fllc, == sup sup (T — O f (¢, )| < oo.
tel0,T) zeE
(Ca ([0,T],E), ||l c.) is a Banach space.

For a > 0, we consider the linear space C;, ([0,7] x E, E*) of the mappings L : [0,T) x E — E*
such that for every e € E, (T —¢)* L(-,-) e is bounded and continuous as a function from
[0,T) x E with values in R. The space C}, ([0,T] x E, E*) turns out to be a Banach space if it
is endowed with the norm

ILll¢s vy = sup sup (T — )% || L (¢, 2)| g. -
te[0,T) z€E

Definition 5.3. Let a € (0,1). We say that a function u : [0,T] x E — R is a mild solution of
the non linear Kolmogorov equation [Z23) if the following are satisfied:

1. ue Cy([0,T] x E);

2. Vu € C5([0,T) x E,E*): in particular this means that for every t € [0,T), u(t,-) is
Gateauz differentiable;

3. equality (5-4) holds.

We need the following fundamental assumption:

Hypothesis 5.4. There exists a € (0,1) such that for every ¢ € Cy (E), the function P, [¢] ()
is Gateaux differentiable with respect to x, for every 0 <t <1 < T. Moreover, for every e € F,
the function x — VP, [¢]| (x)e is continuous and there exists a constant ¢ > 0 such that for
every ¢ € Cy (H), for every § € 2, and for 0 <t <7 <T,

c

Wﬂﬂﬂwdﬁgjﬁﬁwmwm- (5.5)
We want to stress the fact that condition (BI) implies that the derivative blows up as 7 tends to
t and it is bounded with respect to x. In virtue of theorem EE2 we know that if A and G satisfies
hypotheses 21 2 24, with C,_; = ¢/ (7 — t)® and Bl then hypothesis B4 is satisfied.

Theorem 5.5. Suppose that hypotheses 21, (23, [Z3, 21, 23 and[5:4 hold true. Then equation
(23) admits a unique mild solution u (t,x), in the sense of definition (3), satisfying, for every

ec F,
c

[V (t,x) el < (DR el

where a € (0,1) is given in hypothesis [54
Proof. We give a sketch of the proof, that is similar to the proof of theorem 2.9 in (20). We

define the operator I' = (I';,T'2) on Cy ([0,T] x E) x C%([0,T] x E,E*) endowed with the
product norm.

HMM&@=&ﬂﬂ@—l1%W®mM&%M&M@M& (5.6)
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[y [u,v] (t,x) = VP e / VP Y (s,-,u(s,-),v(s,-)) (z)ds. (5.7)

where o € (0,1) is given in hypothesis B4l Thanks to condition ([&I) T' is well defined
on Cy ([0,T] x E) x C%([0,T] x E, E*) with values in itself. We show that I' is a contrac-
tion and so there exists a unique fixed point such that I' (u,v) = (u,v). Since the gradient is
a closed operator, I's [u,v] = VI'; [u,v]. We denote by (u,v) the unique fixed point of I', and
U (t,x) = Vu(t,z): u turns out to be the unique mild solution of equation (3. O

Under less restrictive assumptions we can also study semilinear Kolmogorov equations in the
Banach space F, with a more special structure. We study an equation of the following form

%(t,x) = —Atu(t,x)+¢(t,:c,u(t,:c),VGu(t,:c)), te|0,T], x€FE 58
W(T.2) = ¢ (2). 58

where V&u (t,x) is the G-gradient of u.
To study equation (8]) we need the following assumptions on ):

Hypothesis 5.6. The function ¢ : [0,T] x E x R x 2% — R is Borel measurable and satisfies
the following:

1. there exists a constant L > 0 such that

|11Z) (t,x,?/l,zl) - ¢(t x y2522)| (|y1 - y2| + Hzl - Z2H’“*)
for everyt € [0,T], x € E, y1,y2 € R, 21,29 € Z%;
2. for every t € [0,T], 1 (t,-,-,-) is continuous E x R x 2 — R;

3. there exists L' > 0 such that

¥ 2y, )l < L' (1+ [yl + [12llz.)

for everyt € [0,T], z€ E,y € R, z € Z*.

We introduce the notion of mild solution of the non linear Kolmogorov equation (8): again by
the variation of constants formula for (B.8) is:

u(t,z) = Pyr e /Pts (s, u(s,), V% (s,))] (x)ds, t€[0,T], € E. (59)

and we notice that this formula is meaningful if ¢ (,-,-,-), u(t,-), V@u (,-) have polynomial
growth, and provided they satisfy some measurability assumptions.

In analogy with C3 ([0,7] x E, E*) we introduce the space C3 ([0, 7] x E,E*) of the mappings
L :[0,T) x E — =Z* such that for every £ € E, (T —¢)* L(+,-)¢ is a bounded and continuous
function from [0,7") x E to R. The space C% ([0,T] x E,Z*) turns out to be a Banach space if
it is endowed with the norm

L]l ¢s gy = sup sup (I'— )" || L (¢, z)| =
tel0,T) zeE
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Definition 5.7. Let a € (0,1). We say that a function u : [0,T] x E — R is a mild solution of
the non linear Kolmogorov equation [Z8) if the following are satisfied:

1. u e Cy([0,T) x E);

2. VGu € C2([0,T] x E,=*): in particular this means that for every t € [0,T), u(t,-) is
G-differentiable;

3. equality (24) holds.

We need the following fundamental assumption:

Hypothesis 5.8. There exists a € (0,1) such that for every ¢ € Cy (E), the function Py, [¢] ()
is G-differentiable with respect to x, for every 0 <t < 17 < T. Moreover, for every £ € =, the

function x — V9P, ; (8] (z) € is continuous and there exists a constant ¢ > 0 such that for every
¢ € Cy(E), for every§E € Z, and for 0 <t <7 <T,

VP 9] () €] < o 19l €1l (5.10)
T —1)
We want to stress the fact that condition (BI0) implies that the G-derivative blows up as 7
tends to t and it is bounded with respect to x. In virtue of theorem E3, we know that if A and
G satisfy hypotheses 21 22, 8, with C;_; = ¢/ (7 — t)%, EEIl and Z8] then hypothesis is
satisfied. Moreover we ask the semigroup to have a regularizing property, weaker than the one
required in hypothesis B2

Theorem 5.9. Suppose that hypotheses 21, (23, [Z3, 22, B and [228 hold true. Then equation
(23) admits a unique mild solution u (t,x), in the sense of definition (0.1), and satisfying, for
every £ € 2,
G C
[V (t,x) €| < T =0 €]z

where o € (0,1) is given in hypothesis 8.

Proof. The proof is similar to the one of theorem BIl and we do not give details. As in the
proof of theorem B we define the operator I' = (I'1,T'2) on Cy, ([0,T] x E) x C ([0,T] x E,Z*)
endowed with the product norm. It can be proved that I' is a contraction on Cy, ([0,T] x E) x

C% ([0,T] x E,=*) with values in itself, and its unique fixed point is the unique mild solution of
equation (BX) according to definition ([&1). O

6 Application to some specific models

In this section we collect some models where the results of the previous sections apply.

409



6.1 Stochastic heat equations in bounded intervals

In (Q,F,(F;),,P), we consider, for 7 € [0,T] and & € [0,1], the following stochastic heat
equation

d .

e (§) = Far (O + W (1.0),

2o (§) = h(£), (6.1)

z:(0)=2,(1)=0
where W (7,€) is a space-time white noise on [0,7] x [0,1], and & is a continuous function on
[0,1].

Equation (GJ) can be formulated in an abstract way as

{ dZ, = AZpdr +dW,, 7€0,T] (6.2)

ZO = h7
where (W), is a cylindrical Wiener process with values in H = Z = L?([0,1]). The operator A
with domain D (A) is defined by

2
D(A)=H*([0,1)) N Hy ([(0,1]),  (Ay) (&) = 88—5231(5), for every y € D (A).

Let E = Cy (][0, 1]) the space of all continuous functions on [0, 1] endowed with the usual norm.
It turns out that F is continuously and densely embedded in H, and the restriction of A to
E = Cy([0,1]) is given by

DA) ={feC*(0,1):f(0)=f(1)=0}, (Ay) ()= ;—;y (§), for every y € D(A).
It is well known that equation (EI) admits a unique mild solution in H, given by
Z; = e h + /O " g,
since the stochastic convolution
Wa (1) = / ' eTHAqGW,

0

is well defined as a Gaussian process with values in H. Moreover, if the initial datum i € E, then
the process (Z,)_ is well defined as a process with values in F, in fact the stochastic convolution
Wy (1) admits an E-continuous version, see e.g. (9), theorem 5.2.9.

So hypotheses BTl and are verified for equation ([E2). Moreover hypothesis 2] holds true
c
for the transition semigroup R, associated to equation (G2), with C; = —. Also hypothesis

Vi
1
ET holds true, with o = T since for every f € L?([0,1]) = H and for every t > 0, e!f €
Cy ([0,1]) = E and ||t f||, < et V4| £l -

Now let us consider a nonlinear heat equation in [0,1]: for 7 € [0,7] and & € [0, 1] we consider
the equation

dr (§) = Fger (€)dr + g (- (€)) dr + W (r,€) dr, 63)
70(€) =h (&),
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where g : R — R is a continuous and differentiable non increasing function, and g and its
derivative have polynomial growth with respect to x. We can write this equation in an abstract
setting:

{ dX,; = AX dr+ F(X;)dr +dW,, 71€]0,T] (6.4)

Xo = h,
where for every x € E, F (z) (§) = g (x (§)). F satisfies hypothesis B3 see (&), example D.7. By
(&), theorem 7.13, and (9), theorem 11.4.1, equation (E4]) admits a unique mild solution in E.
Let us denote by P; the transition semigroup associated to equation (E4l). By theorem B2 for

every ¢ € Cp (E) and every z,e € E, P, [p] (x) is Gateaux differentiable in any direction e € E
and the estimate

c
VP [p] (z) e] < 7 [l llellg,  0<t<T (6.5)

holds true. We want to stress the fact that in the book (4) more general results about the strong
Feller property for transition semigroups related to reaction diffusion equations are proved, on
the contrary no applications to Kolmogorov equations in the space of continuous functions is
given.

We consider the Kolmogorov equation relative to equation (G4)):

{ By p) = —Aw(t,z) + 0 (tz,u(t,x), Vu(t,z), te[0,T], x€E 66)

U(T’ :C) = (x) ’

where, at least formally,
1
Aw (z) = §T7“ace (VQU (:C)) + (Az, Vv (z))p g + (F (x),Vv(2))E, E*.

By estimate (B3) and theorem b1, equation (B8] admits a unique mild solution in E, if ¢ and
o satisfy respectively hypotheses Bl and

6.2 Stochastic heat equations in R

In (Q, F,(F:),,P) we consider, for 7 € [0,T] and £ € R :

{ du (§) = - (€) d7 + W (7,€) dr, (6.7)
)

Let (¢;) -, be a complete orthonormal system in 5 = L% (R). Let B; () be independent standard

Wiener processes. We assume that W (7,&) = Zej (&) Bj (7). We consider Lf) (R), the Hilbert
Jj=1

space of square integrable functions on R with respect to the (finite) measure e PlEldg, p > 0.

The initial datum h belongs to Lf, (R). The choice of a weighted space is justified by the fact

that we want to be able to treat constant initial functions.

In the space H = L2 (R) equations like (B7) can be formulated in an abstract way as

dZ, = AZ,dr + JdW,, 1€ [0,T]
ZO = h7
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where (W) is a cylindrical Wiener process with values in = = L? (R) and J is the inclusion of
= in H. The operator A with domain D (A) is defined by

2

D(A)=H;([R), (Ay)(§)= aezY

(&), forevery y € D(A).

It is well known, see e.g. (3) or (9), chapter 11, that equation (EX) admits a unique mild solution
in H, given by

Z, =e™h + / eT9A Jaw, -
0

the stochastic convolution .
Wa (r) = / A Jaw,
0

is well defined as a Gaussian process with values in H. Let p > 0: we consider the space C, (R)
of all continuous functions on R such that el | £ (€)| — 0 as |¢] — co. We consider the Banach
space B = L2 (R) N C,s (R) endowed with the norm

1/2 ,
1fls = ( [ |f(£)|2d€> T supe8l | ()]
R £eR

It turns out that E is continuously and densely embedded in H, and we want to prove that if
the initial datum h € E, then the process (Z;), is well defined as a process with values in E:
to this aim we have to prove that the stochastic convolution W4 (7) admits an E-continuous
version.

Lemma 6.1. W4 (7) admits a continuous version in C ([0,T], E).
Proof. Take § € (1/4,1/2): by the factorization method (see e.g. (&§)), the stochastic convolution
can be represented as

sin d

Wa(r)(§) =

/OT T (1 — 5)° T Y5 (s) (€) ds

™

where

ng(s):/;(f—s 9475 e; (€) dB; (s

j>1

We recall that, see e.g. (3), lemma 3.1, for all ¢ € [0, 77,

¢l 5.,y < O

Following the proof of theorem 1.1 in (3),

T 501 | efr=)
m / (= H H L(L2,C,)) Y5 ()1l 2wy s
/ )TV Y5 () | ds

6 5/4) /p T 1/f1
ds> (/0 HY;;(S)H%%(R)CZS> < o0,
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where 1 < p < 5/4%6, so that p(6 —5/4) > —1, and ¢ is the conjugate exponent of p. So
Wa(r) € L™ ([O,T] N (R)) The L*-space can be replaced by the space of continuous
functions as the space C* ([0, 7] ,L% (R)) is dense in L? ([0, T] ,L% (R)), and this concludes the
proof. O

So hypotheses BTl and 22 are verified for the coefficients of equation (E8). Moreover hypothesis
c
holds true for the transition semigroup R; associated to equation (X)), with Cy = % In-

deed, hypothesis is equivalent to the null controllability of the deterministic linear controlled
system in H

d

—y = A J
{dtyt ytt Ug,

yo=x € J(2),

where u € L?([0,T],Z), and to some estimate on the energy steering the initial datum z to 0
in any time t > 0. Namely, null controllability of this system is equivalent to the inclusion

tA 7 /= 1/2
T (E) C Q) (H).
As a control steering the initial state x to 0 in time t we take

1
Ug = —zGSAJflx.

It follows
/ ||us||~ds——/ HeSAJ :CHHd5< - sup HeSAJ xHH:c—.

The energy steering x € J (Z) to 0 in time ¢ is given by

t 1/2
Sc(t,x):min{(/ HuSHQEds> Sy = T, ytzo},
0

1
and so E¢ (t,z) < C—=, that implies the estimate

Vit

-1/2 A ‘ <O
HQt c J‘ L(EH) — CZ
So for every ¢ € Cy (E),

V7R () €z, 0<t<T.

) €| < 7i H<PH<>O
We remark that hypotheses LTl and .6 are satisfied, indeed for every £ € = and every t > 0
!¢ € F and ||et4¢]|,, < Ct~V*||¢]|2, and as Zg we can take =N Cy (R), so that G (5p) C E.

Now let us consider a nonlinear heat equation in R: for 7 € [0,7] and £ € R we consider the
equation

iy (§) = e (§) dr + e 8¥lg (a7 (§)) dr + W (r.€) dr, (6.9)
70 (€)= h (),
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where g : R — R is a continuous and differentiable non increasing function, and g and its
derivative have linear growth with respect to x. We can write this equation in an abstract
setting as

{ X, = AX.dr + f (X;)dr + JAW,, 7 €[0,T] (6.10)

Xo = h,

where for every z € E, f (z) (&) = e 2Elg (2 (€)). For every z € E, f (z) € J(E) = L2 (R), and
satisfies hypothesis By (&), theorem 7.13, and (9), theorem 11.4.1, equation (EI0) admits
a unique mild solution in F, if the initial datum h € E. Let us denote by P, the transition
semigroup associated to equation ([EI0). By theorem E3 for every ¢ € Cy (E) and every z € E
and £ € E, P, [¢] (z) is Gateaux differentiable in the direction J¢ and the estimate

C
VP[] () €] < 7 el lléllzs  0<t<T

holds true. This estimate allows to solve semilinear Kolmogorov equations of the form (&:H)).

6.3 First order stochastic differential equations

In (Q,F,(F7),,P)let (5; (7'))?:1 be real, independent, standard Wiener processes. We consider,
for 7 € [0,T] and £ € [0, 1] the following stochastic equation

dar (€) = fear () dr+ Y *™MEdpy, (7).,

j=1 (6.11)
o (§) = h(§),
e (0) = (1),
where k; are integers such that k; # k; for i # j. We consider the Banach space £ =

{feC(0,1]): £(0) = f (1)} which is continuously and densely embedded in the Hilbert space
H = {feL*([0,1])}. We define B : R" — E as the map that to (z1,...,z,) associates the

function Ze%ikﬂ'(')xj. We define Ag by

j=1

D(Ao) ={feH ([0,1]): f(0)=f(1)}, (Aoy) (&)= a—gy(é), for every y € D (A),
and A by
D) = {feC NEF O =F D}, ()€ = 5u(©), forevery y €D (),

In the following, we write A instead of Ag.
Equation (EI1) admits the abstract formulation

(6.12)

dZ, = AZ.dr + BdW,, 7€ [0,T]
Zo = h,

where W, = (B, (1), ..., Bk, (7)), so the space = of the noise coincides with R™. If the initial
datum h € H, equation (EI2) admits a unique mild solution in H, moreover if the initial datum
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h € E, equation (EI2) admits a unique mild solution in F, since it is immediate to see that the
stochastic convolution admits an E-continuous version.

Next we verify that
B (E) C Q) (H).

and that for some ¢ > 0 the operator norm satisfies

—-1/2 tAo
eYB for0 <t <T.
HQt L(EH) ~ \/_
Indeed, let f € H. Then f(§) = Zﬁiﬁ (j) €275 where f (j / f (&) e2™8dg. Since

A* = —A with D (A*) = D (A), for 0 <t < T,

(Quf) (&) = /O (e ABBren) £ (6)ds

n
Since for = = (x1,...,2,) € R" !4 Bx = Ze%itkije%ikf&, it turns out that
Jj=1

B (2) C Q) (H)

and
27Titkj )
Qt—l/QetABx _ € xjemkjg
— Vi
7j=1
and so the operator norm satisfies
_ 1
HQt ”%“‘BH < for0<t<T.

LEH) ~ W/t
We remark that hypotheses Bl and X8l are satisfied, indeed B (Z) C E.

So if we denote by R; the transition semigroup associated to equation (EIT]) it turns out that
v € Cy (E) and for every x € E, Ry [¢] (x) is Gateaux differentiable in the directions selected by
B and for every £ € R” the estimate

VPR, o] (2) €] < ||sou |€lgn, O0<t<T (6.13)

holds true. We underline the fact that R; is not strong Feller, since Qi /2 (H) is a finite dimen-
sional space, while e/ (H) is infinite dimensional, so ¢4 (H) cannot be contained in Q, 2(H).

We consider Kolmogorov equations with the structure of equation (B8, where, at least formally,
1
A (z) = §Trace (BB*V?v (7)) + (Az, Vv (2)) g, B

and A and B are the operators introduced in (EI2)). We can solve such Kolmogorov equations
by applying the results in section 5.
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6.4 Stochastic wave equations

In this section we briefly show how our results can be applied to stochastic wave equations in
space dimension one. In (Q,F, (F;),P) we consider, for 0 <7 < T and ¢ € [0, 1], the following
state equation:
2
52y (1,6) = Sy ( &)+ W (r,€)
y(r,0) = (T i
8(0 5) = o ( ) ’
W (7,€) is a space-time white noise on [0,7] x [0,1]. This equation can be rewritten in an
abstract way in the Hilbert space H = L?([0,1]) @ H~! ([0, 1]) in the following form:

(6.14)

{ dX, = Ao X, dr + GdW,, 1 ¢€0,T] (6.15)

X() =2x.
The process {W,,7 >0} is a cylindrical Wiener process with values in = = L?([0,1]), the

operator G : L?([0,1]) — H is defined by Gu = < 2 ) = < ?. > u, where I is the embedding

o) , mto H~ , 1)), an 1s the wave operator, defined by
f L2 (]0,1]) into H~1([0,1 d A is th defined b

D) = e, (Y )=( 5 )(1)

for every < ‘Z ) € D (A). The operator A is given by

2
D(A) = HE (0, 1)), mwwz—%w@.

We underline the fact that the stochastic convolution
T
Wa (1) :/ T Gaw,
0
is well defined in H, since the operators
T *
Qr = / S GGresMods, 0 < 7 < T,
0

are of trace class, see e. g. (8), example 5.8.

We consider also the Hilbert space
Hy = Hy ([0,1]) & L* ((0,1]).

On H; we define the operator A; by

Dy =2 (oa)n s apem . a(Y)=( 5 0)(1)

z z
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for every < ‘Z ) € D (A1), where the operator A is given by

2
D(A) = B2(0,1)) N HL([0,1]),  (Ay)(€) = —j—gﬂ ©.

Ap in H and Ay in Hp are the generators of the contractive group

1 .
etA(y>: cos VAt ﬁsm\/xt (y>’ teR
z —\/Ksin\/Kt cosx/Kt z

Following (21), we introduce the Banach space E = B3, 0y ([0,1]) & BS;} ([0,1]), with s €

(0,1) and p > 2, where B; ) ([0,1]) is the Besov space with Dirichlet boundary conditions
and B;;l ([0,1]) is a Besov space with negative exponent. The space E can be obtained by
interpolating H and H;:

(Hi,H),, = (Hg ([0,1]), L% ([0,1])), , & (L*([0,1]), H~" ([0,1]))
= B3 .0 (10,1]) @ B3, ([0,1]).

For more details on real interpolation and Besov spaces see e.g. (19) and (25). The operator
A with domain D (A) = B;;l{o} ((0,1)) ® B3, (0} ([0,1]) is the generator of a group in F, and
moreover since A is dissipative both in Hy and in H, it turns out that A is dissipative in E.

Equation (EI4]) can be written as an evolution equation in the Banach space E:

s?p

{ dX, = AX.dr + GdW,, 71€[0,T) (6.16)

XOZIE,

where G : L?([0,1]) — E is defined by Gu = < 2 ) = ( ? )u, and I is the embedding
of L2([0,1]) in By '([0,1]). We note that if s — 1/2 > 0, then B3, o0 ([0,1]) is contained

in C (]0,1]), see (25), theorem 4.6.1. Moreover E is continuously and densely embedded in
the Hilbert space H, and the stochastic convolution admits a version in C ([0,7], E), for p
sufficiently large, see (21). So if the initial datum belongs to E, then the solution X of equation
(ET4) evolves in E. We remark that hypotheses EZfl and BTl are satisfied, indeed G (2) C E.

By (20), section 6.1, it turns out that for every 0 < ¢t < T
Ao v (= 1/2
G (=) c Q) (1)
and the operator norm satisfies

HQ;V%U‘GH <X for0o<t<T.
L(Z,H) t

7

So if we denote by R; the transition semigroup associated to equation (EI0) it turns out that
@ € Cy (E) and for every z € E, Ry [¢] (z) € G¢ (E) and for every ¢ € E the following estimate
holds true:

VR o] (2) €| < % loll ez, 0<t<T. (6.17)
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We consider Kolmogorov equations with the structure of equation (.8), where, at least formally,

A (z) = %Trace (GG*V?v (z)) + (Az, Vv (2)) "

and A and G are the operators introduced in ([EI6 We can solve such Kolmogorov equations
by applying the results in section 5.
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