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Abstract

In this work, we derive sufficient and necessary conditions for the existence of a weak
and mild solution of an abstract stochastic Cauchy problem driven by an arbitrary
cylindrical Lévy process. Our approach requires to establish a stochastic Fubini result
for stochastic integrals with respect to cylindrical Lévy processes. This approach
enables us to conclude that the solution process has almost surely scalarly square
integrable paths. Further properties of the solution such as the Markov property and
stochastic continuity are derived.
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1 Introduction

Cylindrical Lévy processes naturally extend the class of cylindrical Brownian motions,
which have been the standard model for random perturbations of partial differential
equations for the last 50 years. The general concept of cylindrical Lévy processes in
Banach spaces has been recently introduced by Applebaum and Riedle in [3]. However, so
far only specific examples of cylindrical Lévy processes have been applied for modelling
the driving noise of stochastic partial differential equations.

In this work we consider a linear evolution equation driven by an additive noise, or
equivalently a stochastic Cauchy problem, of the form:

dY'(t) = AY(t)dt + BdL(t)  forallt € [0,T]. (1.1)

Here, L is a cylindrical Lévy process on a separable Hilbert space U, the coefficient
A is the generator of a strongly continuous semigroup on a separable Hilbert space V
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and B is a linear, bounded operator from U to V. In this general setting, we present a
complete theory for the existence of a mild and weak solution of (1.1) and derive some
fundamental properties of the solution and its trajectories.

Only for specific examples of cylindrical Lévy processes L and sometimes under
further restrictive assumptions on the generator A, the stochastic Cauchy problem (1.1)
has been considered in most of the literature. There, typically one of the following
two approaches are exploited: either the considered cylindrical Lévy process L is of
such a form that the question of existence of a weak solution reduces to the study of a
sequence of infinitely many one-dimensional processes or the underlying Hilbert space
V' is embedded in a larger space. The first approach is applied for example in the works
Brzezniak et al. [5], Liu and Zhai [16], and Priola and Zabczyk [21]. In these publications,
the considered examples of a cylindrical Lévy process L only act along the eigenbasis
of the generator A in an independent way. The second approach is utilised for example
in the works [6] by Brzezniak and van Neerven for cylindrical Brownian motion, [7]
by Brzezniak and Zabczyk for a cylindrical Lévy process modelled as a subordinated
cylindrical Brownian motion or [20] by Peszat and Zabczyk for a general case. Although
this approach is elegant and natural, one typically obtains conditions for the existence of
a weak solution in terms of the larger space which per se is not related to the equation
under consideration.

The stochastic Cauchy problem (1.1) exhibits a new phenomena which has not been
observed in the Gaussian setting, i.e. when L is a cylindrical Brownian motion: the
solution may exist as a stochastic process in the underlying Hilbert space V, but its
trajectories are highly irregular; see for example Brzezniak et al. [5], BrzeZniak and
Zabczyk [7] and Peszat and Zabczyk [19]. In fact, the only positive results on some
analytical regularity of the paths can be found in Liu and Zhai [17] and Peszat and
Zabczyk [20]. However, these results are very restrictive and do not cover most of the
considered examples of cylindrical Lévy processes.

For establishing the existence of a weak solution, the general noise considered
in our work prevents us from following standard arguments as exploited for genuine
Lévy processes, attaining values in V. In this case, one can either utilise the Lévy-It6
decomposition together with a stochastic Fubini theorem for the martingale part as it is
done by Applebaum in [1] or by Peszat and Zabczyk in [19], or an integration by parts
formula as accomplished by Chojnowska-Michalik in [8]. However, since our noise is
cylindrical it does not enjoy a Lévy-Itd decomposition in the underlying Hilbert space.
Also exploiting an integration by parts formula seems to be excluded as such a formula
would indicate certain regularity of the paths. We circumvent these problems by applying
a stochastic Fubini theorem but without decomposing the integrator of the stochastic
integral.

However, also the stochastic Fubini theorem cannot be derived by standard methods
due to the lack of a Lévy-It6 decomposition of the cylindrical Lévy process in the
underlying Hilbert space. Even more, most of the results require finite moments of the
stochastic integral, which is not guaranteed in our general framework; see Applebaum
[1], Da Prato and Zabczyk [9] and Filipovi¢ et al. [12]. In our work, we succeed
in establishing a stochastic Fubini result by using the observation that the iterated
integrals can be considered as the inner product in a space of integrable functions. This
observation and its elegant utilisation originates from the work van Neerven and Veraar
[26]. Similar as in this work [26], however without having the theory of y-radonifying
operators at hand, we derive by tightness arguments, that the parameterised stochastic
integral with respect to a cylindrical Lévy process defines a random variable in a space
of integrable functions, which enables us to consider the iterated integrals as an inner
product.
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Surprisingly, our stochastic Fubini result and its application to the representation
of the weak solution of (1.1) immediately yields that the trajectories of the solution are
scalarly square integrable. As far as we know, this is the first positive result on an
analytical path property of the solution of the stochastic Cauchy problem independent of
the driving cylindrical Lévy process. Furthermore, having established the representation
of the solution for (1.1) by a stochastic integral, which itself is based on the rich theory
of cylindrical measures and cylindrical random variables, enables us to study further
properties of the solution and its trajectories. More specifically, we show without any
assumptions on the cylindrical Lévy process that the solution process is a Markov process
and continuous in probability. For specific examples of cylindrical Lévy processes, these
properties were established in [7] and [21]. However, there the arguments are strongly
restricted to the specific examples under consideration. We are also able to provide a
condition in our general framework which implies the non-existence of a modification
of the solution with scalarly cadlag trajectories, a phenomenon which has often been
observed in several publications above cited. In fact, our condition covers all the
examples in the literature, where this phenomenon has been observed, and it does not
only strengthen the result in a few cases but also allows a geometric interpretation.

Our article begins with Section 2 where we fix most of our notations and introduce
cylindrical Lévy processes and the stochastic integrals. In Section 3 we present and
establish the stochastic Fubini theorem for stochastic integrals with respect to cylindrical
Lévy processes and deterministic integrands. In the following Section 4 we apply the
stochastic Fubini theorem to derive the existence of the weak solution of the stochastic
Cauchy problem (1.1). In the final Section 5 we present some fundamental properties of
the solution.

2 Preliminaries

Let U and V be separable Hilbert spaces with norms || - | and orthonormal bases
(ex)ken and (hy)ren, respectively. We identify the dual of a Hilbert space with itself. The
Borel o-algebra of U is denoted by B(U). The space of Radon probability measures on
$B(U) is denoted by M(U) and is equipped with the Prokhorov metric. The space of all
linear, bounded operators from U to V' is denoted by £(U, V'), equipped with the operator
norm | - ||op; its subset of Hilbert-Schmidt operators is denoted by £,(U, V), equipped
with the norm || - ||gs. It follows from the standard characterisation of compact sets in
Hilbert spaces, that a set K C £5(U,V) is compact if and only if it is closed, bounded
and satisfies -

. 2 * 2

Jim sy 30 (el + ) =0 2.1)
The space of continuous functions from [0,7] to U is denoted by C(]0,T);U) and it is
equipped with the supremum norm || - ||.. The space of all equivalence classes of
measurable functions f: Q) — U on a probability space ({2, F, P) is denoted by L%(Q; U),
and it is equipped with the topology of convergence in probability. The space L%, (Q;U)
for p € [1,00) contains all equivalence classes of measurable functions f:  — U which
are p-th integrable, and it is equipped with the usual norm.

For a subset I' of U, sets of the form

Cuty ooytn; B) :i={u e U: ({u,u1),..., (u,u,)) € B},

for ui,...,u, € I'and B € B(R") are called cylindrical sets with respect to I'; the set
of all these cylindrical sets is denoted by Z(U,T") and it is a c-algebra if I is finite and
otherwise an algebra. A function p: Z(U,U) — [0, o] is called a cylindrical measure, if
for each finite subset I" C U the restriction of i on the o-algebra Z(U,T’) is a measure. A
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cylindrical measure is called finite if 4(U) < co and a cylindrical probability measure if
w(U) = 1. A cylindrical random variable Z in U is a linear and continuous map

Z:U — L% R).
Each cylindrical random variable Z defines a cylindrical probability measure A by
A Z(U,U) — [0,1], )\(C):P((Zul,...,Zun)eB),

for cylindrical sets C' = C(uy, ..., u,; B). The cylindrical probability measure X is called
the cylindrical distribution of Z. The characteristic function of a cylindrical random
variable Z is defined by

pz:U—=C,  pz(u) = Elexp(iZu)],

and it uniquely determines the cylindrical distribution of Z.

A family (L(¢) : t > 0) of cylindrical random variables is called a cylindrical process.
It is called a cylindrical Lévy process if for all uy, ..., u, € U and n € IN, the stochastic pro-
cess ((L(t)uy, ..., L(t)uy,) : t = 0) is a Lévy process in R™. This concept is introduced in [3]
and it naturally extends the notion of a cylindrical Brownian motion. The characteristic
function of L(t) for all £ > 0 is given by

PL(t)* U— Ca PL(t) (U) = exp (t\I’(u))a

where V: U — C is called the symbol of L, and is of the form

W(w) = iafu) = 5(@Quoa+ [ (e~ 1= ifu W)Ly (0. 1) ),

U
where a: U — R is a continuous mapping with a(0) = 0, Q: U — U is a positive,
symmetric operator and p is a cylindrical measure on Z (U, U) satisfying

/ ((u,R)*> A1) p(dh) < 0o forallu € U.
U

We call (a, Q, i) the (cylindrical) characteristics of L; see [23].

A function g: [0,T] — U is called regulated if g has only discontinuities of the first
kind. The space of all regulated functions is denoted by R([0,T];U) and it is a Banach
space when equipped with the supremum norm; see [4, Ch. I1.1.3] for this and other
properties we will use. A function f: [0,T] — £L(U,V) is called weakly in R([0,T];U) or
weakly regulated if f*(-)v is in R([0,T); U) for each v € V. Without further assumptions,
one can define the integral fOT 1a(t)f*(t)vdL(t) for all v € V and A € B([0,T]) for a
weakly regulated function f: [0,7] — £(U,V). In this way, one obtains a cylindrical
random variable by the prescription

Za:V = LY R),  Zav= /OT La(t)f*(t)o dL(2).

A much stronger property of f is the following definition of stochastically integrability:
a function f: [0,7] — L(U,V) is called stochastically integrable with respect to L if f
is weakly in R([0,7];U) and if for each A € B([0,7]) there exists a V-valued random
variable I 4 such that

(Ia,v) =Zyv  forallveV.

EJP 25 (2020), paper 10. http://www.imstat.org/ejp/
Page 4/26


https://doi.org/10.1214/19-EJP407
http://www.imstat.org/ejp/

The stochastic Cauchy problem driven by a cylindrical Lévy process

The stochastic integral I 4 is also denoted by f 4 f(8)dL(s) := I 4. From the very definition

it follows that
</ f(s)dL(s > / fr(s)vdL(s forallv e V. 2.2)

Necessary and sufficient conditions for the stochastic integrability of a function are
derived in the work [24, Thm. 5.10]. In particular, for Hilbert spaces U and V it states
that a function f: [0,7] — L£(U,V), which is weakly in R([0,7];U), is stochastically
integrable with respect to a cylindrical Lévy process with characteristics (a, @, 1) if and
only if the following is satisfied:

(1) for every sequence (v, )nen C V converging weakly to 0 and A € 9B([0,7T]) we have

lim [ a(f*(s)v,)ds =0. (2.3)
n— oo A
T
(2) / tr[f(1)Qf* ()] dt < oo; (2.4)
0
(3) limsup sup / / ( t)u, h)? A ) p(du) dt = 0. (2.5)
m—0o0 n>=m

3 Stochastic Fubini theorem

In this section, we prove a stochastic version of Fubini’s theorem, which will play
an essential role later. As the cylindrical Lévy process L does not enjoy a Lévy-Itd
decomposition in U we cannot exploit standard arguments. We will always denote by
(a,Q, ) the characteristics of L. Let (S, S,7) be a finite measure space and L;(S;U) the
Bochner space.

Theorem 3.1. Let g: S x [0,7] — U be a function satisfying the following assumptions:
(a) g is S ® B([0,T)) measurable;
(b) the mapt — g(s,t) is regulated for n-almost all s € S;
LT2(C.
(c) the mapt — g(-,t) belongs to R([0,T7]; L;}(S;U)).

Then, P-almost surely, we have

// (s,t)dL(t)n(ds) // (s,t)n(ds) dL(t),

and all integrals are well defined; in particular, we have

(1) the mapt — [qg(s,t)n(ds) is in R([0,T];U);
(2) the process (fo s,t)dL(t): s € S) defines a random variable in L(S; R).

We divide the proof of the theorem into several lemmas. The theory of integration
developed in [24] applies to deterministic integrands ®: [0,7] — L(U,V) which are
weakly regulated. In this case, the function ® is integrable if and only if it satisfies the
Conditions (2.3), (2.4) and (2.5). The following lemma shows that if ® is Hilbert-Schmidt
valued these conditions are already satisfied, i.e. ® is stochastically integrable. This is in
line with the general integration theory for random integrands developed in [14], where
the random integrands are assumed to have caglad trajectories.
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Lemma 3.2. Every regulated function ®: [0,7] — L5(U, V) is stochastically integrable
with respect to L.

Proof. From the inequality ||®*(t)v|| < ||®(¢)|lus]||v] for all v € V and a Cauchy argument,
it follows that the operator ¢ is weakly in R([0,T]; U). We prove the stochastic integra-
bility of ® by verifying Conditions (2.3), (2.4) and (2.5). To verify (2.3), let v,, — 0 weakly
in V. As the operator ®*(¢) is compact for each t € [0,T], it follows ®*(¢)v,, — 0 in the
norm topology of U. Since a is continuous and maps bounded sets to bounded sets by
Lemma 3.2 in [24], Lebesgue’s theorem on dominated convergence implies

/ (@ (t)o,)dt — 0 asn — oo for each A € B([0, T]).
A

Since the mapping ¢ — ®(t) is regulated and thus bounded, we obtain

2
dt < oo,
HS

/oth[@(t)ch*(t)] dt/OTH(I)(t)Q%

which shows Condition (2.4). To prove Condition (2.5), note that the monotone conver-
gence theorem guarantees

T n , - T
sup/0 /U<];n<<1>(t)u,hk> /\1) ,u(du)dt—/o fm () dt, (3.1)

n>=m

where for each m € IN and ¢ € [0, 7] we define

Fnt) = Sup/ <Z<<I>(t)u,hk)2 A 1) u(du).
n2mJIU \g=m

Let A denote the cylindrical distribution of L(1). As ®(¢) is Hilbert-Schmidt for each fixed

t € [0,7], the image measure \ o ®~!(¢) is a genuine infinitely divisible measure with

classical Lévy measure po®~!(¢). Consequently, we can apply the monotone convergence

theorem and Lebesgue’s theorem on dominated convergence to obtain for each ¢ € [0, 7]

that

fm(t)

sup /v (Z(v,hk>2/\l> (po @ 1(t))(dv)

nzm k=m

/ (i (v, hi)® A 1) (po® *(t))(dv) =0  asm — oo. (3.2)
v

k=m

Since the set K := {®(¢) : t € [0,T]} is a compact subset of Lo(U, V) by Problem 1 in [10,
Ch. VII.6], Proposition 5.3 in [14] implies that the set {\o ¢! : ¢ € K} is relatively
compact in the space of probability measures on B(V). Since Ao ~! is infinitely divisible
with Lévy measure p o ¢!, Theorem VI.5.3 in [18] implies

sup / [0l 0 ™" )(dv) < oc and sup (o =" )({v: o]l > 1}) < .
eeK Jipll<1 pEK

Consequently, we obtain

sup sup fm(t) < sup/ [v]|? (o o™ (dv) + sup/ (o ) (dv) < co. (3.3)
meN te[0,T) peEK J||v|I<1 PEK J||v||>1

The limit (3.2) and the inequality (3.3) enable us to apply Lebesgue’s theorem in (3.1),
which proves Condition (2.5). O
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For some u € U and v € V, we define the operatoru® v: U — V by (u ® v)(w) :=
(u, w)v.
Lemma 3.3. If®: [0,T] — L2(U,V) is a regulated function, then ) e;@®(-)e; converges

Jj=1

to ® in R([0,T], L2(U,V)) as m — .

Proof. By Problem 1 in [10, Ch. VII.6], the set K := {®(¢): ¢ € [0,T]} is compact in
Lo(U, V). By applying (2.1) we conclude

2 2
e

m
sup ||P(t Ze] ® d(t = sup Z Z (ej,€;)P
t€[0,T Hs tel0,7] ;=1 j=1

= sup Z 12 (t)es |

te0, 7], 50

N

sup Z peil|* — 0 as m — oo,
WEKz m—+1

which completes the proof. O

Lemma 3.4. For each regulated function ®: [0,T] — L2(U, V) there exists a sequence
of partitions {(t})n", : n € N} of [0, 7] with maxo<r<n, —1 [t 1 —tr| — 0 asn — oo such
that the functions

Yoo (”%) ej, ifte (), k=0, .., N, -1,
By (t) =0t

> e @ O(ty)ey, ift =17, k=0,...,N,,
j=1
satisfy
lim  sup ||y n(t) — 2(t)|lus =0, (3.4)
m,n— oo fE[O T]
and
T T
lim D, o (t)dL(t) = / ®(t)dL(t)  in probability. (3.5)
m,n—oco J 0

Proof. Using [10, 7.6.1], we can construct a sequence {(tZ)gz"o :n € IN} of partitions of
[0,T] such that ocfpax [t 1 —ti| — 0 and that the functions

IAXIVn —

th+ty . n an -
(bn(t)::{ CI)(’“T’““), ifte (0,0, ), k=0,... N, —1,

D(tn), ift =10 k=0,..., N,

satisfy sup;cpo, 7 [|®(t) — ®n(t)|lns — 0 @as n — oco. Let € > 0 be given. Then there exists
some N € IN such that for all n > N, we have

€
sup |8 (t) = u(t)]us < 5- (3.6)
t€[0,T]
By Lemma 3.3, there exists M > 0, such that for all m > M, we have
€
sup ||D(t e; @ D(t < - (3.7)
te[0,T) Z / 2
HS
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Using (3.6) and (3.7) we have foralln > N and m > M,
sup [|@(t) — Ppn,n(t)|l1s

t€[0,T]

< sup [|B(t) — @ (t)|lus + sup [ ®n(t) = P (t)us
te[0,T] te[0,T7]

= sup [|®(t) — ©n(t)|lns + P Z]l{t" O(ty) = D e @ B(t})ey
t€[0,T] te[o -
HS

n

N, m
bt te i
+ E : ﬂt;':,t;'@rl (I)(T _§ :€j®@ 32 )¢
j=1

k=0 HS

which proves (3.4). Let P, ,, denote the distribution of fOT ®,, »(t)dL(t). For establishing
(3.5), it is sufficient by [13, Lemma 2.4] to show:

(i) <f0 mn(t)dL(t) — fOT D(t) dL(t),v> — 0 in probability for all v € V;
(ii) {Pm.n: m,n € N} is relatively compact in M (V).

As @, ,(-)v converges uniformly to ®*(-)v for each v € V due to (3.4), Lemma 5.2 in [24]
implies

T T T
< / By () AL () — / @(t)dL(t),v>: / (®5,..(8) — *(8))vdL(t) = 0
0 0 0

in probability which establishes (i). To prove (ii), we define the set

o {0 ey me o perch
Jj=1

where K := {®(t) : t € [0,T]}. Since K is a compact subset of Lo(U, V), it follows that
K is closed and bounded. By applying (2.1) we obtain

lim sup Z ||1/J€k||2+||¢*hk”2)

N—
CYEKL L TN

2 2
[eS) m m

= lim sup sup (ej,er)pe;l| + (pej, hi)e;
N_”X’weKmE]NU{oo}k;H ]; ! ! ; ! !

2 * 2\ _
< z\}flooiul) Z (llperl? + ll*hrll?) =
k=N+1

which shows that K is a compact subset of £5(U, V). Proposition 5.3 in [14] guarantees
that the set {\ow~! : ¢ € K}, is relatively compact in the space of probability measures
on B(V), where A is the cylindrical distribution of L(1). Since

P = (Ao (1) 7)™ 780 x (Vo (g, q) 1) TR TR0,

where ¢y, ;. = E 16 @O (M) e; and ¢ . is in the compact set K; for each
k€ {0,...,N,}, Lemma 5.4 in [14] implies (ii). O
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Lemma 3.5. The map J: R([0, T]; L2(S; U)) — R([0,T}; L2(U, L2(S; R))) with J(f)(t)u =
(u, f(t)(+)) is a well defined isometric isomorphism.

Proof. For each t € [0,T] and f € R([0,T]; LZ(S;U)), the map J(f)(t) defines a linear
and continuous operator from U to L%(S ;R) and satisfies

o, ||HS—Z / s, FE)(5)21(ds) = £ 235,01 (3.8)

Ast — f(t) is regulated, the isometry (3.8) shows by a Cauchy argument that ¢ — J(f)(t)
is regulated. Consequently, J is a well defined linear isometry and it is left to show that
J is surjective.

For this purpose, let ® be in R([0,T]; L2(U, L2(S;R))). We define

f100,T) — L23(S; U), =) (@ ej,

Jj=1

where the series converges in L7(S;U). Since we have that 1fOllr2soy =
[2()]l (v, 22 (s;m)). the function ¢ — f(t) is regulated and satisfies

which completes the proof. O

Lemma 3.6. Let g: Sx[0,T] — U be a function such that the map t — ¢(s,t) is regulated
for n-almost all s € S, and {(t’,})ffgo : n € IN} be a sequence of partitions of [0,T] with
maxo<k< N, —1 |thy1 — ti| — 0. Then the functions g, ,: S x [0,T] — U defined by

m

S {enng (s 550 ) ey ift e (4 a7,). k=0, Ny — 1,
gm,n(sat) = ]7’711

Z<€j,g(8,t2)>€j7 Ift:t;gl?k:OvaNnv
j=1

satisfy for n-almost all s € S that
lgm,n(s,t) — g(s,t)|| = 0 for Lebesgue-almost all t € [0,T].

Proof. For each n € IN, define g,,: S x [0,T7] — U by

Np—1

+t 1 n
Z L, ®9 (5 5550 ) + 3 1y (0a(s,17).

k=0
Let s € S be such that g(s, -) is regulated. Then the set A; C [0, 7] of discontinuities of

g(s,-) has Lebesgue measure 0 and for each ¢t € A¢ it follows that

lim Hgn(sat) - g(s,t)” =0. (3.9)

n—oo

The set {g(s,t) : t € [0,T]} is compact in U by Problem 1 in [10, VIL.6]. The compactness
criterion in Hilbert spaces implies

2

m oo
sup Z(g(s,t),ejkj —g(s,t)|| = sup Z (g(s,t),e)*> =0 asm —oco. (3.10)
te[0,T] |15 te[0,T] ;00
EJP 25 (2020), paper 10. http://www.imstat.org/ejp/
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By using (3.9) and (3.10) we obtain for each ¢t € A¢ that

Hgm,n(svt) _g(svt)”
< Hgm,n(s7t) - gn(sat)H + ||gn(87t) - g(s,t)H
N,—1 m

tn+ty tyn ity
= Z 1(t2'7t2'+1)(t) Z <g (57 %) ,€j> e; —4g <57 %)

k=0

j=1
N, m

+ 3 (0| (9(s th) e)es — gl )| + llgn (s, t) — g(s, 1))
k=0 j=1

m

< sup (D (g(s,7),e5)e5 — gs,7)|| + llgn (s, t) — g(s, 1)]|
rel0,T] J=1

—0 as m,n — oo,

which completes the proof. O

In the following we extend our definition of the space L% (Q2; U) to a finite measure
space (4, A, o) and a complete metric space (E,d). In this case, L) (4; F) denotes the
space of the equivalence classes of all separably-valued, measurable functions from A to
E. As before, the space is an F'-space equipped with the metric

p(frg) = /A (d(f (). g(x)) A 1) o(de). (3.11)

Instead of separably-valued, one can equivalently require strong measurability of the
functions.

Lemma 3.7. Let (A1, A1,01) and (As, As, 02) be two finite measure spaces and V be a
separable Hilbert space. Then

LY (A3 LY (Ay V) 2 LY oo (A1 x A V).
In particular, the isomorphism is given such that for each A;-measurable function

F: A — L22 (A; V), there corresponds an A; ® Ay-measurable function f: Ay X Ay — V
such that for o1-almost all = € Ay, we have F(x) = f(z,-) in L) (A2;V), and conversely.

Proof. The lemma can be proved similarly as Lemma III.11.16 in [11] by replacing
LP-norms for p > 1 by the corresponding metrics as defined in (3.11). O

Proof of Theorem 3.1. Lemma 3.5 guarantees that the mapping
) 2(q. -
:[0,T] — La2(U, L;(S;R)), D(t)u = (u,g(-, 1)),
is well defined and regulated. Let ®,,, denote the functions defined in Lemma 3.4

for V = L%(S;]R). Lemma 3.4 together with Lemma 3.7 imply, upon passing to a
subsequence, that for (n ® P)-almost all (s,w) € S x Q we have

(( / @(t)dL(t))(w))(s):mlriLrgoo<< / @m,n(t)dL(t)>(w)>(s). (3.12)
0 ’ 0
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For each h € LZ(S;R), we obtain by (2.2) that

</T B (t) dL(t),h>

L3 (S;R)

T
= /0 7, (R dL(t)
= G 4t
= go k+1 tk ]Zl<eﬂ7q)*( +k+1)h>ej
nfl m
= Z <<I) ( k+tk+1) ej, h>L2(S'R) (L(t2+1) — L(tZ))(ej)
k=0 j=1 n '\
Nn jl m .
— < Z@ t +tk+1) ej (L(tZH) — L(tg))(ej),h>
k=0 j=1

L2(SiR)

Therefore, for n-almost all s € S, we have

k=0 j=1
N,—1 m iy
= 3 (Bt - L) | X (@ (55 ) &) (9)e;
k=0 j=1
T
:/ gm,n(sat) dL(t), (313)
0

where g,, , denotes the functions defined in Lemma 3.6. By Lemma 5.4 in [24], we have

for each o € R that
T
exp i@/ (gmﬂ(svt) - g(s,t)) dL(t)
0

T
=exp (/ U (a (gmn(s,t) —g(s,1))) dt) , (3.14)
0

E

where ¥ denotes the Lévy symbol of L. Note that

SUp ||gm.n(s,t) — g(s,t)[> <4 sup |g(s,t)]|* < oo.
te[0,7] te[0,7]

Since V¥ is continuous and maps bounded sets to bounded sets according to Lemma 3.2
in [24], it follows by Lebesgue’s theorem on dominated convergence and Lemma 3.6 that

lim U (a(gmn(s,t) —g(s,t))) dt = 0.

m,n—co J
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Consequently, we deduce from (3.14) that for n-almost all s € S,

T T
lim gmn(s,t)dL(t) = / g(s,t)dL(t)  in probability. (3.15)
0

m,n—co Jg

Comparing limits in (3.12) and (3.15) by means of (3.13), we obtain for n-almost all s € S,
that we have for P-almost all w € Q:

(/ g(s,t)dL(t)) (w):<</ @(t)dL(t)) (w)) (s). (3.16)
0 0

By (3.15) and Lemma 3.7, the left hand side in (3.16) is S ® F measurable, as well as
the right hand side due to (3.12). A further application of Fubini’s theorem implies for
P-almost all w € € that

T T
</0 g(s,t)dL(t)) (w)_<</0 <I>(t)dL(t)> @)) (s) forn-aa.seS.

By integrating both sides and denoting by 1 the function in LEI(S ; R) which constantly
equals one, we obtain by (2.2) that

/S ( /O Tg(s,t)dL(t)> (w)n(ds) = / (( / T<I>(t)dL(t)> (w)) (s) (ds)

([ sesn) o)
L7 (SiR)

(/OT@* #)1dL(t >()
(/OT/Sg ds)dL<>)<>,

which completes the proof. O

4 Cauchy problem

We consider the following stochastic Cauchy problem driven by a cylindrical Lévy
process L in a separable Hilbert space U:

dY () = AY (t)dt + BAL(t)  forallt € [0, 7],
Y'(0) = yo,

where A is a generator of a strongly continuous semigroup (7'(t));>o on a separable
Hilbert space V, B: U — V is a linear and continuous operator and the initial condition
Yo isin V.

In the case of L being a cylindrical Brownian motion, the concept of weak solution is
defined in [9] and the existence and uniqueness of weak solution is established. Their
definition requires weak solutions to have almost surely Bochner integrable paths. In
case of Banach spaces, a similar definition is used in [25]. However, as it is known that
the solution of (4.1) may exhibit highly irregular paths, the requirement of Bochner
integrable paths is too restrictive in our situation. A weaker condition requires only that
the paths ¢t — (Y (¢), A*v) are integrable for v € D(A*); see [6], [19] and [27]. We will
impose a slightly stronger condition but which is still weaker than Bochner integrability
of the paths.

(4.1)
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Definition 4.1. A V-valued stochastic process (Y (t) : t > 0) is called weakly Bochner
regular if t — (Y(¢),g(t)) is integrable on [0,T] for each g € C(]0,T);V) and for every
sequence (gn)nenw S C([0,T]; V) with ||gn|lcc — 0 as n — oo, we have

T
/ (Y(s),gn(s))ds — 0  in probability as n — occ.
0

If the stochastic process Y has Bochner integrable paths on [0,7], then Y is also
weakly Bochner regular as shown by a simple estimate.

Definition 4.2. A V-valued, progressively measurable stochastic process (Y (t) : t €
[0,T]) is called a weak solution of the stochastic Cauchy problem (4.1) if Y is weakly
Bochner regular and satisfies for every v € D(A*) and t € [0,T], P-almost surely, that

(Y(t),v) = (yo,v) —|—/0 (Y(s), A*v) ds + L(t)(B*v). (4.2)

Theorem 4.3. If the mapping s — T(s)B is stochastically integrable on [0,T] with
respect to L, then

Y (t) = T(t)yo + /0 tT(t—s)BdL(s), t 0,7,

is a weak solution of the stochastic Cauchy problem (4.1).

Example 4.4. In this and the next example we set V = U, B = Id and assume that there
exist A\p > 0 with A\, — oo as k — oo such that

T*(t)er, = e Mle,  forallt € [0,7], k € IN. (4.3)

In the literature, e.g. [5], [16], [17] and [20], often cylindrical Lévy processes of the
following form are considered:

= (er,uporli(t)  forallte[0,T), uel, (4.4)
k=1

where (¢;)ren is a sequence of independent, symmetric, real valued Lévy processes with
characteristics (0,0, ux) and (ox)ren is a real valued sequence such that the series in
(4.4) converges in L% (Q; R). By using (2.5) we obtain that 7'(-) is stochastically integrable
with respect to L if and only if

00 T
Z/ / (7|0 B A 1) pi(dB) dt < oo (4.5)
k=170 /R

see Corollary 6.3 in [24]. For example, if (¢x)ren is a family of independent, identically
distributed, standardised, symmetric a-stable processes with o € (0,2), one easily
computes that 7'(-) is stochastically integrable w.r.t. L if and only if

Z 2L (4.6)

This result on the existence of a weak solution of the stochastic Cauchy problem (4.1)
coincides with the result in [21].

Example 4.5. We assume the same setting as in Example 4.4 but model L as the
canonical a-stable cylindrical Lévy process for a € (0,2), i.e. the characteristic function
of L(t) is of the form

orw U= C, e (u) =exp (—tlul®).

EJP 25 (2020), paper 10. http://www.imstat.org/ejp/
Page 13/26


https://doi.org/10.1214/19-EJP407
http://www.imstat.org/ejp/

The stochastic Cauchy problem driven by a cylindrical Lévy process

Obviously, each finite dimensional projection ((L(t)ul, o Lt)uy) s t > O) foruy,...,u, €
U is an a-stable Lévy process in R". Using this fact, it is shown in Theorem 4.1 in [22]
that a semigroup (7'(¢)):>o satisfying the spectral decomposition (4.3) is stochastically
integrable with respect to L if and only if

T
/ IT(s) s ds < oo. (4.7)
0

In the work [7], the authors consider the stochastic Cauchy problem in Banach spaces
driven by a subordinated cylindrical Brownian motion, a slightly more general noise
than the canonical a-stable cylindrical Lévy process. As the approach in [7] relies on
embedding the underlying space U in a larger space, the derived conditions are less
explicit than (4.7) and only sufficient.

Before proving Theorem 4.3 we establish stochastic continuity of the convolution.

Proposition 4.6. If the mapping s — T(s)B is stochastically integrable on [0,T] with
respect to L, then

Ya(t) = /Ot T(t — $)BdL(s),

defines a stochastically continuous process (Ya(t) : t € [0,T]) in V.

Proof. Let P, denote the probability distribution of Y4(¢). By [13, Lemma 2.4], it is
enough to show that

() ((Ya(t),v): t €[0,T)) is stochastically continuous for each v € V;
(ii) {P;: t €[0,T]} is relatively compact in M(V).

Proof of (i): for every ¢t € [0,7T], v € V and € > 0, we have by (2.2) that

|(Ya(t +¢),v) = (Ya(t),v)]

t+e t
= B*T*(t+¢ —s)vdL(s) — / B*T*(t — s)vdL(s)
0 0
¢ t+e
< /0 B*T*(t — s)(T*(e)v — v) dL(s)| + /t B*T*(t + ¢ — s)vdL(s)
=: |1 (e)| + |I2(e)] - (4.8)

The random variable I (¢) has the characteristic function ¢; : R — C given by

t
o1 e ([ W T I @0 - 0) as)
0
By using standard properties of the semigroup we obtain

sup ||BB*T*(s)(T*(e)v —v)|| =0 ase—0,
s€[0,T]

which implies 1 .(8) — 1 for all 5 € R due to Lemma 5.1 in [24]. Thus, I;(¢) converges
to 0 in probability as ¢ — 0. The characteristic function ¢, .: R — C of the random
variable I>(e) obeys

p2,:(B) = exp </O6 U(BB*T*(s)v) ds) —~lase—0.
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Consequently, we obtain that I>(¢) — 0 in probability. The arguments above show by
(4.8) that (Ya(t +¢),v) — (Ya(t),v) in probability as ¢ — 0. Analogously, we can show
that (Ya(t — ¢),v) — (Ya(¢),v) in probability, which yields Property (i).

Proof of (ii): it follows from Lemma 5.4 in [24] that the probability distribution P; of
Y4(t) is an infinitely divisible probability measure in M (V') with characteristics (c:, St, 6+)
given for all v € V by

(i) = / a(B*T(s)v) ds + /V (h, o) (L, () — L, ((h,0))) Ou(lh),
(Spv,v) = /(B*T*(s)v,QB*T*(s)v) ds,
0
0; = (leb®@ p)ox; ' on Z(V),

where y;: [0,t] x U — V is defined by x:(s,u) := T(s) Bu.

Let P, denote the infinitely divisible probability measure with characteristics (0, S¢,04).
Theorem VI.5.1 in [18] guarantees that the set {P; : t € [0, 7]} is relatively compact if
and only if the set {6, : ¢ € [0,T]} restricted to the complement of any neighbourhood of
the origin is relatively compact in M(V') and the operators T;: V — V defined by

(Tyw,v) := (S, v) —|—/ (v, h)? 0;(dh)

IAll<1
satisfy
sup (Tyhy, hy) < 00 and lim sup (Tihg, hi) = 0. (4.9)
t€[0,T] ; N—=00 4¢(0,T] k:ZN

For a set A in the cylindrical algebra Z(V') we have

o) = [ [ aar@Bon@ods < [ [ 1a@opoutn s = o),

Since B(V) is the sigma algebra generated by Z(V') and Z(V') is closed under intersec-
tion, we conclude 0; < 67 on B(V) forall ¢t € [0,T]. Let 6 denote the restriction of 6, to
the complement of a neighbourhood V; of the origin. Since 6% is a Radon measure by [15,
Prop. 1.1.3], there exists for each ¢ > 0 a compact set X C V; such that §5.(K°) < e. Con-
sequently, we obtain 65(K°) < 05.(K°) < ¢ for all ¢t € [0, 7], which shows by Prokhorov’s
theorem that {6; : t € [0,T]} restricted to the complement of any neighbourhood of the
origin is relatively compact in M (V).

The stochastic integrability of s — T'(s) B implies by (2.4) and Lebesgue’s theorem
that

[e%e] T o0
lim sup Sihi, hi)ds = lim T(s)BQB*T*(s)hy, hi) ds
NWtem,T]k;f thi hi) ds = Jim | | EN< (s) (8)hw )
=0. (4.10)
EJP 25 (2020), paper 10. http://www.imstat.org/ejp/
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Condition (2.5) of stochastic integrability implies

oo

swp S [ (o an)
t€[07T]kZ]:V [Ir]I<1

sup sup/v<z<hk,h>2/\l> 0,(dh)

te[0,T] m=N =N

sup sup /0 /U <Z (hg, T(s)Bu)? A 1> p(du) ds

tel0,T] m=N =N

T m ,
sup/0 /U<,§]:V<hk’T(8)Bu> /\1) p(du) ds

m>2N

N

—0 as N — oo. (4.11)

The limits (4.10) and (4.11) show that the second condition in (4.9) is satisfied. As the
first condition in (4.9) follows analogously, we conclude that {P, : ¢ € [0, T]} is relatively
compact.

Let {]5,5" }new be a weakly convergent subsequence. Without any restriction we can
assume that there exists ¢ € [0,7] such that ¢, — t. For the characteristic functions ¢p,
of P, we obtain

lep,, (V) = ¢p, (V)]

exp (/Ot U(B*T* (t,, — 5)v) ds) —exp (/Ot (B T (t — s)v) ds) ‘
exp (/tt U(B*T* (s)0) ds) —1

exp (/Ot U(B*T*(s)v) ds)‘ . (4.12)

Since ¥ maps bounded sets to bounded sets, we obtain for each § > 0 that

sup
llvll <o

— 0 asn— oo,

/t B (BT (s)0) s

which implies by (4.12) that

sup |¢p, (v) —¢p,(v)] =0 asn — oo.
[Jv]]<8

As ]3t” = P;, *d_., , Theorem 2.3.8 in [15] implies that {P;, } converges weakly, which
completes the proof of Property (ii). O

Proof of Theorem 4.3. We can assume gy = 0 due to linearity. Lemma 6.2 in [24] guaran-
tees that the map r — T'(s — r) B is stochastically integrable on [0, s] for each s € (0,77.
Thus, we can define

Y(s) = /0 T(s—r)BdL(r) foralls e [0,T].

We first show that Y is weakly Bochner regular. Let g be in C([0,7]; V) and define
f:00,T] x[0,T] = U, f(s,7) =104 (r)B*T"(s — 1)g(s). (4.13)

By using (2.2) we conclude for all s € [0, T] that

(Y(s),9(s)) = /OS B*T*(s —r)g(s)dL(r) = /0 f(s,r)dL(r). (4.14)
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For fixed s € [0,7] the map r — f(s,r) is regulated. Moreover, by defining m :=
supseo. 7] [|1B*T*(s)||5p, we obtain for e > 0 and r € [0, T — ¢] that

[f(r+e) — f('»T)H%z([o,T];U)

T
= /O H]l[7.+87T](s)B*T*(s —r—e)g(s) — ]l[,.j](s)B*T*(s - 7")g(3)\|2 ds

T
— [ 1B - - T @)gs) P ds

+e

r+e
+ [ BT = )P s
s

m/ I(Id — T (£))g(s)||? ds + emllg]| %

ase — 0,

which shows that the mapping » — f(-,r) is right continuous. In a similar way, we
establish that » — f(-,r) is left continuous. Thus, we can apply Theorem 3.1 to conclude
by using (4.14) that the mapping s — (Y (s), g(s)) is square-integrable on [0, T].

Let (gn)nen be a sequence in C([0,T]; V) with g, — 0. By Lemma 5.4 in [24] and The-
orem 3.1, the Lévy symbol of the infinitely divisible random variable fOT<Y(s), gn(s))dsis

given by
T T
P,: R —C, D, (8) = / R (/ BB*T* (s — 1)gn(s) ds) dr,
0 r

where U: U — C is the Lévy symbol of L. As V¥ is continuous and maps bounded sets to
bounded sets according to Lemma 3.2 and Lemma 5.1 of [24], a repeated application of
Lebesgue’s theorem implies @, () — 0 for every 8 € R, which proves that YV is weakly
Bochner regular.

Taking 7' = ¢ and g(s) = A*v for every s € [0, ¢] in the definition of f in (4.13), we can
apply Theorem 3.1 to obtain for each v € D(A*) that

/Oto/( ), A ds_/ (/ BT (s — r) A" dL(r )) ds
/ (/ BT (s A*vds) dL(r)

—/ (B*T*(t —r)v— B*T*(0)v) dL(r)

0
= (Y (t),v) = L(t)(Bv),

which shows (4.2). Proposition 4.6 guarantees that the stochastic process (fot Tt —
r)BdL(r) : t € [0,T]) is stochastically continuous and since it is also adapted, it has a

progressively measurable modification by Proposition 3.6 in [9] which completes the
proof. O

To prove uniqueness of the solution we follow the same approach as in [9], for which
we need the following integration by parts formula.

Lemma 4.7. If g: [0,7] — U is a function of the form ¢(t) = 7(t)u for v € U and
7€ CH([0,T];R), then

/O g(s)dL(s) = —/0 L(s)(¢'(s)) ds + L(T)(g(T))-
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Proof. For a sequence {(t});", : n € IN} of partitions of the interval [0,7] with

maxo<k<N,—1 |tj,; — tj| = 0 as n — oo define the simple functions

N,—1

gn: [O’T] — U7 gn(t) = Z g(t2>ﬂ[t}c‘,tz+l)(t) + jl{T}(t)g(T)'
k=0

As g, converges to g uniformly on [0, 7], Lemma 5.1 of [24] implies

T T
/ gn(s) dL(s) - / g(s)dL(s)  in probability. (4.15)
0 0

On the other hand, P-almost surely we obtain

T Np—1
/0 gn(s)dL(s) = 37 (L(H0) — L) (7(6)w)
o
= N7 () (L) — L) (w)
k=0
=N (r(t) — ) L) (W) + (LT W), (4.16)

3

=
(e}

Applying the mean value theorem, we obtain for some &} € (7,1}, ) that

N,—1

S (rln) — 7)) D) ()
k=0 o
= (&) (g — th) Lty ) (w) (4.17)
k=0
= N )Wy — ELE @) — S TENE e — ) (DER) W) — L(Ey) (1)
k=0 k=0

As the map s — 7/(s)L(s)u has only countable number of discontinuities, it is Riemann
integrable and we obtain

Nn_l T
lim Y (6t~ LE) W) = [ L(s)(ur'(s)) d. @.18)

n—oo
k=0 0

To show that the second term in (4.17) approaches 0 we define

M :=  sup L(s)u, mp = inf  L(s)u.

sty iy, ] L sE[tR ]

Riemann integrability of the map s — L(s)u implies

> T E) E — ) (LED () = Lt ) (w)

N,—1 ’
k=0

N,—1
< D I E ey — ] L) () = Lt ) (w)]
k=0

Np—1
<Wlloe D2 [tia = 1|1 = my
k=0

—0 as n — oo. (4.19)
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Taking the limit in (4.16) by applying (4.17), (4.18) and (4.19) and comparing it to the
limit in (4.15) completes the proof. O

Theorem 4.8. If there exists a weak solution Y of the stochastic Cauchy problem (4.1),
then the mapping s — T'(s)B is stochastically integrable on [0,T] with respect to L and
Y is given by

Y(t) = T(t)yo + /0 T(t— s)BdL(s).

Proof. We can assume that yo = 0 due to linearity. For every v € D(A*) and ¢ € [0,7] we
have P-a.s. that

t
(VY (1), 0) = / (V(s), A*v) ds + L(t)(B"v). (4.20)
0
Let f be in C*([0,T];R) and v in D(A*). By using (4.20) and applying the integration

by parts formula in Lemma 4.7 to ¢g(-) = f(-)B*v and the classical integration by parts
formula for Lebesgue integrals we obtain

| rowe.sas
t s t
= / f'(s) (/ (Y(r), A™v) dr) ds +/ F(s)L(s)(B*v)ds
0 0 0
t t
= Y A*v)yds — Y A*v)d
1) [ . A ds = [ fs) (9. 4%0) ds
+ F(OLE)(B ) — / F(s)B v dL(s).
0
Rearranging the terms and using (4.20), we obtain by defining F(-) = f(-)v that
t t
(Y(t),F(t)) = / (Y(s), F'(s) + A*F(s))ds +/ B*F(s)dL(s). (4.21)
0 0
For v € D(A*?), the function G := T*(t — -)v is in C'([0,t]; D(A*)). Due to Lemma 8.4 in
[25], we can find a sequence F,, € span{f(-)w : f € C1([0,t];R), w € D(A*)} such that

F,, converges to G in C([0,t]; D(A*)). Then F/, + A*F,, — 0 in C([0,t]; V). The weakly
Bochner regularity implies for a subsequence that

t
/ (Y (5), !, (s) + A"Fy, () ds — 0 P-as.
0
Moreover, since B*F,, converges to B*G in C([0,¢];U), Lemma 5.2 in [24] implies
t t
/ B*F,(s)dL(s) — / B*G(s)dL(s)  in probability.
0 0
Consequently, (4.21) holds for F replaced by G, which gives
t
Y(t),v) = / B*T*(t — s)vdL(s)  forallv € D(A*?).
0
Since D(A*?) is dense in V, for any v € V, we can find a sequence {v,,} in D(A*?) with

v, — v as n — oo. Since B*T*(t — -)v,, converges to B*T*(t — -)v in C([0, ¢]; U) it follows
from [24, Lemma 5.2] that

¢

, t
lim B*T*(t — s)v, dL(s) = / B*T*(t —s)vdL(s)  in probability,
0

n—oQ 0
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and hence P-a.s.
t
(Y(t),v) = / B*T*(t — s)vdL(s) forallveV.
0
This establishes the stochastic integrability of s — T'(s)B on [0, T]. O

5 Properties of the solution

We begin this section with discussing some path properties of the solution. Various
specific examples of the stochastic Cauchy problem (4.1) were observed in the literature
in which the solution Y exists but does not have a modification Y with scalarly cadlag
paths; see e.g. [5], [16] and [20]. Even the weaker property that the real valued process
((Y(t),v) : t € [0,T]) has a modification with cadlag paths for each v € V can be
verified only in a few specific examples. However, our stochastic Fubini Theorem 3.1
immediately implies that this real valued stochastic process ((Y(¢),v) : ¢ € [0,T]) has
square-integrable trajectories:

Theorem 5.1. If (Y (¢) : t € [0,T1]) is the weak solution of the stochastic Cauchy problem
(4.1), then for everyv € V, P-a.s.

T
/ (Y (t),v)*dt < co.
0

Proof. By choosing g(s) = v for all s € [0,7] in (4.13), the following arguments in the
proof of Theorem 4.3 show that the function

f:10,T) x[0,T] = U, f(s,7) =1y0,4(r)B*T*(s —1r)v

satisfies the assumption of Theorem 3.1. Consequently, we conclude that the stochastic
process ((Y (t),v) : t € [0,7)]) defines a random variable in L?([0,7]; R) foreachv € V. O

Theorem 5.2. The weak solution (Y (t) : t € [0,T]) of the stochastic Cauchy problem
(4.1) is stochastically continuous.

Proof. Follows immediately from Proposition 4.6. O

As mentioned in the introduction, it has been observed for specific examples of
a cylindrical Lévy process, that the solution of (4.1) has highly irregular paths in an
analytical sense. In our general setting, we state a condition in the result below which
implies such highly irregular paths of the solution. This condition does not only allow a
geometric interpretation of this phenomena but is also easy to verify in many examples
including the ones considered in the literature.

Theorem 5.3. Assume that an orthonormal basis (hy)rew of V' is in the domain of A*
and let L be a cylindrical Lévy process with cylindrical characteristics (a,Q, u). If for all
c>0

lgn 1 ({u eU: Z(u,B*hk>2 > c}) = 00, (5.1)

k=1

then there does not exist any modification Y of the weak solution Y of (4.1) such that

for each v € V' the stochastic process ({Y (t),v) : t € [0,T]) has cadlag paths.

Remark 5.4. Note, that if ;1 is a genuine Lévy measure then Condition (5.1) cannot be
satisfied for any constant ¢ > 0. This is due to the fact that in this case, p is a finite
Radon measure on each complement of the origin; see [15].
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Example 5.5. (continues Example 4.4). Assume that the cylindrical Lévy process L

is given by (4.4) and B = Id in equation (4.1). The independence of the real valued

Lévy processes (/i )ren implies that the cylindrical Lévy measure p has support only in
22 ,span{ex}, and thus Condition (5.1) reduces to

i ({UEU uhk>2>c}):oo,

k=1

for all ¢ > 0. For this special case, the conclusion of Theorem 5.3 has already been
derived in [20].

For example, if ({;)ren is a family of independent, identically distributed symmetric
a-stable Lévy processes, then Condition (5.1) is satisfied for B = Id; see [16].

Example 5.6 (Continues Example 4.5). Let L be the canonical a-stable process, intro-
duced in Example 4.5. By using properties of a-stable distributions in R one calculates
for each n € IN that

s\ L T (e
u({uGU-I;(u,hw >C}>_cacar(g)r(1+a)’

2

where I' denotes the Gamma function and ¢, is a constant only depending on a. As the
right hand side converges to oo as n — oo, Condition (5.1) is satisfied for B = Id; see
[22, Theorem 5.1].

Proof of Theorem 5.3 (based on ideas from [16]). For each n € IN and ¢t € [0,7] define
L,(t) = (L(t)B*hl, ey L(t)B*hn) and Y, (t) := ((Y(t), hi), ..., (Y (¢), hn>). It follows
from Definition 4.2 of a weak solution that for every ¢ € [0,7] we have P-a.s.

Y, (t) :Yn(0)+/0 ((Y(s), A*ha),..., (Y (), A*hy)) ds + Ly (t).

Consequently, the n-dimensional processes (Y,,(¢) : ¢ € [0,7]) and (L, (t) : t € [0,T))
jump at the same time by the same size, which implies

sup |AL,(t)]> = sup |AY, ()] <4 sup |Y(t)],
t€[0,T) t€[0,T) t€[0,T)

where Ag(t) := g(t) — g(t—) for cadlag functions g: [0,7] — R". It follows that

2)
1
= lim lim P [ sup Y (t), hy)? < c2>

c—00 n—>00 <t€ [0, 4= 1 4
lim lim P | sup |AL,(t)]* <
C—00 N—00 tG[O,T]

= lim lim exp (—Tun ({,6’ eR": 8] > C})) )

C—00 N—0

e~ =

P( sup i(Y(t),th < oo> = lim P (sup sup i(Y(t),hk>2 <

te[0,T] . c—00 n€EN¢e[0,T] .=

»P\H

sup |V (t)[* <
te[0,T)

= lim lim P
CcC— 00 N— 00

N

where i, denotes the Lévy measure of the R"-valued Lévy process L,,. Since y,, = pon,*

for m,: U —» R" and m,u = ((u, B*h1)), ..., (u, B*h,)) due to [3, Th. 2.4], we obtain by
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(5.1) that
P sup Z(Y(t), hi)? < oo | =0,
te(0,T] ,—;
which completes the proof by an application of Theorem 2.3 in [20]. O

We continue to consider mean square continuity of the solution. For this purpose,
we naturally require that the cylindrical Lévy process has weak second moments, i.e.
E[|L(1)ul?] < oo for all u € U. In this case, the cylindrical Lévy process with characteris-
tics (a, @, 1) can be written as

Lt)yu =t(a,u) + Wt)u+ M({t)u forallt >0, ueU,

where a € U, W is a cylindrical Brownian motion with covariance operator () and M
is a cylindrical Lévy process independent of W and with characteristics (a’, 0, ). Here
a': U — R is defined by a'(u) := — f‘ﬁ|>1 B(pou=t)(dB) and (a,u) = a(u) — a’(u) for all
u € U; see Corollary 3.12 in [3]. It follows for any function f € R([0,T];U) that

/Otf(s)dL(s):/m f(s ds+/ f(s)dW(s /f dM (s (5.2)

Example 5.7. Assume that L has weak second moments. If

T
[ 1761 Bls s < . 53)
0
then there exists a weak solution (Y(¢) : ¢ € [0,7]) of the Cauchy problem (4.1) and it
satisfies E[||Y (¢)]|?] < oo for all t € [0, T).

Proof. For showing the existence of a solution, we have to establish that ¢ — T'(¢)B is
stochastically integrable. Conditions (2.3) and (2.4) can be verified similarly as in the
proof of Lemma 3.2. Since L has weak second moments, the closed graph theorem
guarantees that L(t): U — L%(Q; R) is continuous, which implies

C:= sup / (u, U*>2M(du) < ||L(1>||c2>p < 0o.
U

lluxll<1

Consequently, Condition (2.5) is satisfied since

T n
/0 / (ZWvB*T*(s)hw?M) p(du) ds

Z/ /uBT* (5)hi)?p(du) ds

k=m

= Z/ /||B T*(s hk2< IIg 5232"“0 pu(du) ds
< sup /U (") u(dU); / | BT (s)hy |2 ds

lurll<1

— 0 as m,n — oo, (5.4)

where we applied (5.3) in the last line. As the Lévy measure 6, of the infinitely divisible
random variable Y (¢) is given by (leb ® p) o x; * on Z(V) where y;: [0,¢] x U — V and
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Xt(s,u) = T'(s)Bu, we obtain by a similar calculation as in (5.4) that
/ |v]|? 0 (dv) Z/ / u, B*T*(s)h)?p(du) ds / | B*T*(s) |3 ds < oo.
Consequently, we have E[||Y (¢)||?] < o for all ¢ € [0, T]. O

Theorem 5.8. Assume that L has weak second moments. If the weak solution (Y (t) :
t € [0,7]) of the stochastic Cauchy problem (4.1) has finite second moments, i.e.
E[lY(®)|?] < o for all t € [0,T], then Y is continuous in mean-square, i.e. Y €
([0, T); L3(0: V).

Proof. Let ®: [0,T] — L(U,V) be a stochastically integrable, regulated function and
®(-)a be Pettis integrable. Then we obtain for each ¢ € [0,7] and ¥ € L(V,V) by (5.2)
and using the fact that W and M have mean zero and are independent:

2

E ’/Ot\IJ(I)(t—s)dL(s)
& t 2
:;;E /0 O*(t — s)U*hy, dL(s)
— i (E (8)¥*hy) ds 2 Jr/t<Q®*(s)\P*hk,‘I’*(s)\P*hk> ds
k=1 0
//m» YU*hy)? (du)d)
‘/o v (s )ads s H d3+/ %o n, (dv), (5.5)

where 7; is the (genuine) Lévy measure of fo s)dL(s) and is given by 7, = (leb®p)o&;
where &: [0,¢] x U — V is defined by & (s, u) = (I)(s)u.
We can assume gy = 0. Theorem 4.8 implies

t
Y(t) = / T(t—s)BdL(s) forallte [0,T).
0
As Y (t) has finite second moments it follows [, [|v||* :(dv) < oo, where 6, is the (genuine)

Lévy measure of Y (t) and is given by 6; = (leb ® p) o x; ' where x;: [0,t] x U — V is
defined by x:(s,u) = T(s)Bu. For any ¢ € [0, 7] and € > 0 we obtain
]

E[Y (t+e) = Y (t)|°]

_ g H /Ot(T(t te—8)B—T(t—s)B)dL(s) + /;H T(t+ ¢ — s)BAL(s)

t 2 t+e 2
<2F ‘ / (T'(e) = 1d)T(t — s)BdL(s) +2F ‘ / T(t+e—s)BdL(s) ] . (5.6)
0 t
By applying (5.5) we conclude
t 2
E ( () = 1d)T(t — s)BdL(s) ]
2
/ (T () — 1)T Ba\|2ds+/ H )~ 1)T(5)BQ?| _ds
H
/ (T(E) ~ 1d)o]|? 6,(dv).
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Applying Lebesgue’s theorem to each of the terms above shows

By a similar computation as in (5.5) we obtain for the second term in (5.6) that
2 2 .
| -| <
0

00 T
+Z/ 11[075](5)/<u,B*T*(s)hk>2u(du)ds. (5.8)
k=1 0 U

E / t(T(e) —1d)T(t — s)BdL(s)
0

2
] — 0 ase — 0. (5.7)

t+e 2
E / T(t+e—s)BdL(s) T(s)BQWH _ds
t H

/O8 T(s)Bads

The first two terms in (5.8) converge to 0 as € — 0. Since

e T
Z/ 1[0,5](3)/<U,B*T*( )hk du / ||U||29T d’U
k=10 u

we can apply Lebesgue’s theorem to the third term in (5.8) and obtain

Applying (5.7) and (5.9) to (5.6) shows that Y is mean-square continuous from the
right. Analogously, we can prove that Y is mean-square continuous from the left which
completes the proof. O

2

E —0 ase — 0. (5.9)

t+e
/ T(t — s)BdL(s)

We now prove the flow property and Markov property of the solution of the stochastic
Cauchy problem (4.1). For this purpose we assume that ¢ — T'(¢)B is stochastically
integrable and define for 0 < s < ¢ < 7T the mapping

t
D, VXQ=V, O, (v) =Tt —s)v+ / T(t —r)BdL(r).

Theorem 5.9. Let (Y (¢) : t € [0,T]) be the weak solution of (4.1). Then we have:
(@) the family {®,,: 0 < s <t < T} is a stochastic flow, i.e. &5 ; =1d and

P10, ,=9,, foral0<r<s<t<T.

(b) the weak solution (Y (t) : ¢ € [0,T]) is a Markov process with respect to the filtration
(Ft)eepo,r) defined by F; := o ({L(s)u: s € [0,t], u € U}).

Proof. (a): we first show that forall 0 <r <s

<
T(t — s) (/TST(s—quL ):/ T(t — q)BdL(q). (5.10)

For any v € V, we obtain by (2.2)

t < T we have
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which shows (5.10). This enables us to conclude as in [1, Prop. 2.1] that for each v € V'
(I)s,t((br,s(v)) = ‘I)r,t(v)a

which completes the proof of (a).
(b): follows by standard arguments (see e.g. Theorem 6.4.2 in [2]). O
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