WONG-ZAKAI APPROXIMATIONS OF STOCHASTIC EVOLUTION
EQUATIONS

GIANMARIO TESSITORE AND JERZY ZABCZYK

ABSTRACT. Theorems on weak convergence of the laws of the Wong-Zakai approximations for
evolution equation

dX(t) = (AX(t) + F(X(t)))dt + G(X (¢))dW (¢)
X(0)=xz€H

are proved. The operator A in the equation generates an analytic semigroup of linear operators
on a Hilbert space H. The tightness of the approximating sequence is established using the
stochastic factorization formula. Applications to strongly damped wave and plate equations as
well as to stochastic invariance are discussed.

1. INTRODUCTION

Let W(t) = (8(t),...,3%t)), be a d-dimensional standard Wiener process defined on a prob-
ability space (2, F,[P) equipped with filtration (F;) satisfying the usual conditions. A natural
way to solve numerically the stochastic Ito equations in R™:

(1.1) dX(t) = dt+ZGﬂ )dF (1), X(0) =z,

is to replace in (1.1)the Wiener process W by its polygonal approximation

(1.2) Wa(t) = W(ta) +2"(t — ta) (W (ty) = W(ty)),

where

(1.3) t, = [2"]/2" and t} = ([2"t] +1)/2".

The equation (1.1) becomes an ordinary differential equation with random coefficients:
dyn(t) dﬁn( )

(1.4) = ) + ZGJ (yn(t , yn(0) = .

Approximations ¥, of the described form have been first considered by E. Wong and M. Zakai
in [39] and [40], in the one dimensional case, and by D. W. Stroock and S. R. S. Varadhan in
[38], in the general m— dimensional case. It turned out that the processes y, converge, in a
proper sense, to a solution of the modified equation:

d
(15) () = | Fu®) + 5 > VG W)@ () dt+ZGﬂ )
j=1

y(t) =z,

where VG stands for the gradient of the mapping G. The expression 3 2?21 VG (y(t)GI (y(t)),
is called the Wong — Zakai correction term.

The results by E. Wong and M. Zakai and D. W. Stroock and S. R. S. Varadhan were extended
and generalized in various directions in particular to stochastic parabolic equations which are
the main subject of the present paper.
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Typical examples to which the theory developed in the paper is applicable are non-linear, sto-
chastic heat equations:

0 0
(16) 2 (1,6) = Deult, ) + F(u(t,€)) + glult, )5
(1.7) u(0,§) =x(£), £€0, u(t,§)=0,1>0, €00,
and strongly damped, non-linear, stochastic wave equations:
0? 0 0
(18) D (1.6) = Acu(t,) + pA (1) + Fult, ) + gu(t, ) 2
(1.9) u(t,§) =0, t>0, €00,

(1.10) u(0.0) =2(€), S 0.0 =m(9), £cO.

In the above equations O stands for a domain in R, A¢ is the Laplace operator and p a positive
constant. The modified limiting equations are of the form:

(111) D) = Deult, &)+ (7 + 39'9)(ult, &) + g(u(t ) 0.
2’LL u
(112) TA(6) = Au(t &)+ pA I (16) + (7 + 2'9)(ult, )
oot )%

We are concerned with Wong-Zakai approximations of weak solutions of general stochastic evo-
lution equation, in a separable Hilbert space H, of the form

(1.13) dX (1) = (AX(t) + F(X(8)))dt + G(X () dW (¢),
X(0) =z € H,

where the operator A generates an analytic semi-group of linear operators S(¢) on H. Let y,(t),
t > 0 be the weak solution of the equation:

W) _ Ayu®) + F (a0 + Clum ()W (8), 10 (0) =

called the Wong-Zakai approximation of the solution X of (1.13). To emphasize the dependence
of the solution on the initial data we will also write y, (¢, x) instead of y,(¢) only.

(1.14)

The content of the paper can be described as follows.

In Preliminaries we gather basic notations and results related to analytic semi-groups and evo-
lution equations needed in the sequel. Section 3 is devoted to the proof of Theorem 3.1 stating
conditions under which the Wong- Zakai approximations are bounded in p— moments in some
Sobolev type norms. Tightness of the approximations is studied in Section 4. It turns out,
see Theorem 4.1, that for tightness an additional condition of compactness of the operators
S(t),t > 0, is needed. The convergence of the approximations, see Theorem 5.1, is established
in the second half of Chapter 5. In the first part we prove an auxiliary result of independent
interest, see Theorem 5.2, that martingale problem associated with the equation has a unique
solution. Applications of the results to stochastic invariance are sketched in Section 6.

The main difficulty of the present generalization is due to the unboundedness of the operator
A and the lack of local compactness of the Hilbert space H. Moreover in order to allow ap-
plications to the case in which F' and G are Nemytskii (evaluation) operators over spaces of
summable functions, see §2.1 and in particular Remark 2.3, we just assume that F' and G are
once Gateaux differentiable (and never require any Fréchet differentiability). For simplicity of
the presentation we cover only finite dimensional noise but the techniques used in the paper
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allow some generalizations to infinite dimensional noise as well. In the proofs we are using basic
properties of analytic semi-groups and interpolation spaces and the factorization formula for
stochastic convolutions.To some extent we follow the scheme developed for finite dimensional
equations in the paper [38].

There exists a substantial number of publications devoted to the Wong- Zakai approximations
of stochastic evolution equations. Among the earliest one should mention papers by P. Ac-
quistapace and B. Terreni, [1], Z. Brzezniak, M. Capinski, and F. Flandoli [6], I. Gyongy [9],
and Gyongy and T. Prohle [13]. Important recent contributions are due to V. Bally, A. Millet
and M. Sanz-Solé [5], I. Gyongy, D. Nualart and M. Sanz- Solé [12], A. Millet and M. Sanz-
Solé [22], [23] and [24]. Those papers investigate either linear stochastic evolution equations or
stochastic partial differential equations in one space variable. They often prove path convergence
of the approximations and in the present paper we are concerned with the boundedness and the
weak convergence of the laws only.

The method we choose here is based on the reformulation of the stochastic partial differential
equations as a Hilbert-valued stochastic evolution equation. It, provides abstract results that,
due to the generality of our assumptions, can be applied to several concrete cases. Some of them
are already treated in literature others, such as stochastic partial differential equations in many
space variables, systems of reaction-diffusion equations and equations with elliptic operators A
of order higher than 2 and systems, are apparently new. Approximations for some stochastic
evolution equations in Hilbert spaces with the operator A generating a strongly continuous
semi-group were studied by K. Twardowska, [37], [36], under strong assumptions on A and
G. Recently, in T. Nakayama [27], the LP convergence of the Wong-Zakai approximations of
a stochastic evolutions equation similar to (1.13) was obtained in the case in which A is the
infinitesimal generator of a Cjy semigroup (not necessarily analytic) but coefficients F' and G
are twice Fréchet differentiable. On one side first order (and a fortriori second order) Fréchet
differentiability of coefficients is, in general, a restrictive assumption that, for instance, is not
verified by any of the examples we present here, see Remark 2.3 and Examples 6.1, 6.2 and
6.3. On the other side the results in [27] have applications to important financial models such as
Heath-Jarrow-Morton equation for the evolution of forward rate curves, in which the coefficients
F and G are constant and the differential operator A is of the first order, that do not fit the
present framework, see [28].

Preliminary version of the paper appeared as Warwick Preprint:9/2001, May 2001 under the
title Wong- Zakai approzimations of stochastic evolution equations.

2. PRELIMINARIES

2.1. Analytic semigroups. To state our results we need to fix some notations. The norm and
the scalar products on H are denoted by |- | and (-,-). We fix constants M and a such that

1S(t)] < Me™, t>0.

By Va, a € (0,1), we denote the domains D(AI — A)® of the fractional powers (A — A)* where
A is any fixed number greater than w. The set V,, is a separable Hilbert space with the norm

2|a = (|z> + |\ — A)%2H)Y2, 2 eV,.

We will frequently use the following estimates for analytic semigroups valid for suitable constants

Cq, Cop and t €]0,T):

(2.1) 1S(t)x]a < Ca,gtﬂfﬂx],g for all 0 < 3
' |S(t)x — x| < Cot®|z|o  for all a € [0,

<a<l zelVs
1], x € V,
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2.2. A class of Gateaux differentiable functions. Stochastic evolution equations which
one often meets in applications have coefficients which are not Fréchet differentiable. Following
[8] and [42] we introduce a class of maps acting among Banach spaces, possessing regularity
properties weaker than Fréchet differentiability. This class is sufficiently large and includes op-
erators commonly used as Nemytskii (evaluation) operators. It is well known that the Nemytskii
operators are Fréchet differentiable only in trivial cases.

Let U, V, Z denote Banach spaces. We recall that for a mapping ® : U — V the directional
derivative at point x € U in the direction h € U is defined as
i3 h)—®
V&(z;h) = lim (z+sh) (:E),

s—0 S

whenever the limit exists in the topology of V. The mapping ® is called Gateaux differentiable
at point z if it has directional derivative in every direction at point x and there exists an element
of L(U,V), denoted V®(x) and called Gateaux derivative, such that V& (z;h) = V®(z)h for
every h € U. We say that a mapping ® : U — V belongs to the class G1(U; V) if it is continuous,
Gateaux differentiable on U, and V® : U — L(U, V) is strongly continuous.

The last requirement of the definition means that for every h € U the map V®(-)h: U — V is
continuous. Note that V® : U — L(U,V) is, in general, not continuous if L(U, V') is endowed
with the norm operator topology. If this happens then @ is Fréchet differentiable on U. Some
features of the class G}(U, V) are collected below.

Lemma 2.1. Suppose ® € GY(U, V). Then

(1): (z,h) — V®(x)h is continuous from U x U to V;
(ii): If ¥ € GV, Z) then ¥ (®) € GY(U, Z) and

V(¥ (P))(x) = VI(P(z))VP(x).
(iii): For all x,h € U it holds ®(x + h) = ®(x) + /IVCI)@ + 6h)hdb.
0

That a map belongs to G' (U, V) may be often checked by an application of the following lemma.

Lemma 2.2. A map ® : U — V belongs to G1(U, V) provided the following conditions hold:

(1): the directional derivatives V®(x;h) exist at every point x € U and in every direction
heU;
(ii): the mapping V®(;+) : U x U — V is continuous.

The proofs of the above lemmas are left to the reader

Remark 2.3. Let O be a bounded open subset of R™ and let H = L*(O). Moreover let v €
CL(R) bounded and Lipschitz and define ¥ : H — H by ¥(x)(§) = ( &), z€eH, (€0, It
is immediate to check that U is of class G*(H) with [V (x)h](€) = ' (x(&))h(E) but it is never
Fréchet differentiable (unless 1 is affine). Moreover ¥ is never twice Gateaux differentiable
(again unless 1 is affine).

2.3. Probabilistic estimate. We will need also the following lemma.

Lemma 2.4. Let K be a Hilbert space and fix r > 1. There exists ¢, such that for all ¢ €
L"(Q, L*([a,b], K)) and 0 < a < b with qﬁ(s), Fs, -measurable for s € sy, s;t[ it holds

/¢ )Bn(s)ds <cr </ |p(s \de)
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Proof. We have:

b ‘ 2r [270] 277 (k+1)Ab ‘ o
B| [ ol)in(as| —E| Y ( / ¢<s>ds> Bu@ "k V a)ds| <
a K k:[Q"a] 2= "kVa X
278 | o=n(k41)Ab 2\"
<gE | 2" / o(s)ds <
k=[2na] 2= "kVa K

[2"b]  o-n(ky1)nb '

S oo s | <am ([ o)

k=[2"a] 2="kVa

3. BOUNDEDNESS OF THE APPROXIMATIONS

The approximating sequence ¥, can be regarded as a sequence of random variables taking values
in some function spaces. In this section we show that the sequence is bounded in p— moments
in appropriate function spaces of regular trajectories. To state our first theorem we formulate
first the required assumptions.

Let us recall that if F'is a mapping from H into H then its Gateaux derivative at point x € H
will be denoted by VF(z). If for each h € H, the mapping VF(z)h, € H is continuous then,
by definition, F' belongs to the class G'(H).

We will need the following conditions.
(A.1) F and G',...,G? belong to G'(H) and

d
sug \F(:U)]—HVF(.@)H—Z(\G](@\ +|VG (2)]) | < +o0.
TEe j=1

(A.2) There exist a € (3,1), € € (%, 1] and ¢ > 0 such that
G (z)|e < c(1+ |2|a), E€Va, j=1,...,d.
(A.3) There exists a set I' C H and a constant ¢ > 0 such that
Gi(z) €T, VG (2)G?(z) €T, fora € H, j=1,...,d

and

d
Y VG (@)u — VG (y)ul < clz -y
j=1

for all z,y € H and u € I
Here is the main result of the present section.

Theorem 3.1. Assume that the operator A generates an analytic Cy-semi-group and that con-
ditions (A.1), (A.2) and (A.3) are satisfied. Then for all p >0 and all R >0

sup{E (t*Ply,(t,x)[2); || <R, n €N, t €[0,T]} < 4o0.
Let us remark that the boundedness is formulated in stronger norms then the basic norm in

H. To treat all initial conditions in H, also those which are not in V,, we had to introduce the
mollifier tP.

To simplify presentation we assume that d = 1 and identify W with 3.
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It is well known that under the assumptions of the theorem for all initial datum = € H there
exists a unique adapted process y € L?(2;C([0,T], H)) solving equation (1.13) in the usual weak,
or equivalently, mild sense that is

:S(t)x—i-/OS(t—s ds—i—/St—s (s))dB(s)
for all ¢t € [0, 7], P-a.s.

Lemma 3.2. Fixn € N. For all x € H there exists a unique measurable process y, : 1 —
C([0,T1, H), such that for all t € [0,T], P-a.s.:

B wnltw) =800+ [ S 9) [Fa(o.) + Glo(ss)) o) .
Moreover supye (o7 t*|yn(t,w)|a < +00, P-a.s. for all a € (0,1). Finally for allp >0
(3.2) E( sup t*P|y,(t,w)[?) < +oo.

te(0,77]

Proof. The existence of y,, verifying (3.1) and its measurability is a straight-forward consequence
of standard fixed point arguments in C([0,T], H), because F' and G are uniformly Lipschitz.
Moreover by (2.1) we get for a suitable constant C"

t
lyn(t,0)la < 2] + 0/0 (t— 5)" (1 + | Ba(s,w)])ds.
If we choose p > (1 —a)~! and 1/p + 1/q = 1 then by Holder’s inequality:

T
lyn(t, ), < £70P[| + Ct1/a=op / (1+ (s, ) |)Pds.
0

T

Since E </ (1+ |Bn(s,w)|)pds) < 400, the required inequality holds. It is also clear that if
0

the claim holds for some p > 0 then it holds for all 0 < p’ < p. O

Proof of Theorem 8.1. We start by noticing again that if the claim holds for some p > 0 then

it holds for all 0 < p’ < p. We introduce the following notation: for all v,p > 0, and all
¢ € LP(Q,C(]0,T],Vy)) let

(3.3) ap = sup {77 (E(6(0)R)7 : ¢ €]0, 7]},
and
(3.4) [6llap = sup {£ (B(I6(6)12))"/7 : ¢ €]0, 7]}

By Lemma 3.2, ||yn||y,ap < +00. We claim that for all p large enough there exist v large enough
and a constant £ o p r such that ||ynlly,ap < lyapr for all n € N and all z € H with |z| < R.
Relation (3.1) can be rewritten as:

27AL

t
yn(t) = S(t)w +/0 S(t — s)F(yn(s))ds + ; S(t = $)G(yn(s))Ba(0)ds+

[ S G in(s)ds
2;"/\1& .

S 9 Gln(s) = Glun(sn))] Buls)ds
27NAL

= St + IL(t) + I2(t) + I3(t) + IX(t)
It is evident that sup|,<gr||S(-)7|a,qp < oo
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We start estimating the terms I?, i = 1,2, 3, 4.

In the following by c we denote a generic constant which value depends only on F, G, z, o, T
and p but not on vy, t and n. Its value can change from line to line.

To start with by (2.1) we immediately get:

t
(3.5) I, < c/ (t—s) %ds
0

Coming now to I we get:

_ 277Nt P
E2@OP < cE(0)P) < /0 (t— s>—ads>

PN p
< ctorrr/? / (t—s) “ds
0
If t <2771 then:

2-MAL p t P
opgne/2 ( / (t — s)ads> < ¢apgnp/2 ( / sads> < 2P/,
0 0

Moreover if t > 27"+ then t/(t — s) < 2 for s < 27" and therefore:

2—n AL p o—n " a p
oprp/2 / (t—s) “ds < /2 / ( ) ds
0 0 t—s
< C2np/2 (2—n2a)p < CQ—np/22o¢p‘
We can therefore conclude that:
(3.6) 11205 < C

We examine now I3. Clearly I3(t) = 0 if t < 27" We therefore assume that ¢ > 2~". By Lemma
2.4 we get:

t p/2
1S(t - s>G<yn<sn>|ids> <

t/2 »/2
< ctPe M (/ (t — s)_zo‘ds>
0

t

1P| 3 (1)|P < $oPe IR < /

p/2

PR / (t = )2 (1 £ [yn(sn)|a)2ds | <
t/2v2-n

< Ctape—’yptt(l—Qa)p/Q

‘ p/2
+etPeTE (/t/2v2—" (t— 3)_2(a_6)<1 + ‘yn(sn)ﬁ)dS) <

¢ p/2
< ctP2em Pt 4 PP / (t—s) 2= Nds | +
t/2v2-n

‘ p/2

+ctPe R / (t — 8) 727y, (s0)|2)ds
t/2v2—"

Clearly t*?(t/2)~*PtP/2 is uniformly bounded when ¢ € [0,T]. Moreover since a — e < 1/2 we

2
have: e PP <ftt/2(t — s)_Q(D‘_E)dS)p/ <c.
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We are left with:

. p/2
P IR ( / (t — S)Q(QG)Iyn(Sn)Ii)%) =

t/2v2-n

. p/2
{OPR </ (t _ 8)—2(0{—5)8—2046—2“/(15—8) (S?Lae_2rysn|yn(3n)‘i)d8>

t/2va-n

where we have used the fact that, for all s > 27", s(s,)~! < 2. Applying Holder inequality with
exponents p/2 and ¢* with 2/p+ 1/¢* =1 we get:

t p/2
{OPR </ (t - 8)—2(0{—6)8—2046—27(15—5) (S?Lae—?ysn |yn(5n)‘i)d3> <

t/2v2—n
P/2q*

t t
s / (t - 5)_2q*(a_€)5_2q*ad5 ynl a,'y,p/ & ds
t/2 £/2

< c(yp) PRIy < IIan

a,7,p

where we have chosen p large enough so that 2¢*(a — €) < 1 (notice that by our assumptions
a—e < /2 <1/2) Summarizing we again get, for p large enough:

(37) HISHQ ’y,p — [1 =+ Y 1”3/””01 'y,p]

Finally we have to deal with I}. Since G € G! we can write, for t > 27"
t .
L(t) = St —5)Ln(s) (yn(s) = yn(sn)) Bu(sn)ds

27TL

where

1
(3.8) To(s) = /0 VG () + (1 (5) — yn(50))10.

Notice that for all w € Q, T',(-,w) is a strongly continuous map with values in £(H) such that
sup{|Fn(t,w)|£(H) 1t e€[0,T),neN,we Q} < oco. Using the definition of mild solution of
equation (1.14) with initial datum y,(s,) at initial time s,, we get:
t
L) = S(t = $)Tn(s) (S(s = sn) = I) yn(s0) Ba(50)ds+

2—n
t

+/2n (t—s) </Ss—cr yn(g)da>ﬁ.n(sn)ds+
st amn ([ ste—oxtions) (o)

= IEN() 4+ I22(t) + I23(¢)

n
We start again estimating I*!:

ef'ypttozp]E }‘[4.1(75) ‘Z <

< ct*’E (/(t(t—S)sn)_“(s—sn)‘”e”(s”_t) [sne™ " [yn(sn)la] Iﬁn(sn)ldS)p

—-n
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Applying again Holder inequality with 1/p + 1/¢ + 1/r = 1 and choosing ¢ such that ag < 1
and recalling again that s/s, < 2 we get:

e PHOPR | T (1)) <

t p/q
< ct (/ ((t — s)s)aqu> TP/
0

t

XE/ (5 — sp)°P [ Pe=VnP |y (5,)|P ] (5n(8n))p

2771/
Recalling that random variables ﬁn(sn) and y,(s,) are independent:

e—wttapEUM ‘p < ctM/a=alpy=p/ronp/2||y, 1P v f(;f (s — sp)Pds
<y rt1+(1/q a)py— np(a 1/2) Hyn|

777p
Choosing again p, ¢ and r so that 1/¢ > « and r < p we can conclude:

(3.9) e PHOPE T )]0 < ey MlynllBn

Moreover:
t

p
e 1PHOPR ‘14'2(25)’2 < e WHOPR (/ (t—s)"%(s— sn)|ﬁn(sn)|ds> <

(3.10) ¢ pla
< ctorom/? </ (t— s)_aq) / (s — sp)Pds < ctP/92- /2
0 0
Finally:
t X 2 p
e PHOPE T3 ()]0 < e PHOPE < / (t —5)"%(s — sn) (Bn(sn)) ds) <
(3.11) -

t p/a ot
< ct*P2"P (/0 (t— s)aq> /0 (s — sp)Pds < ctP/d
By (3.5), (3.6), (3.7), (3.9), (3.10) and (3.11) we get:

||yn||a VP — < ¢ (1 +7 1||yn|

where ¢ does not depend on «y. The claim follows choosing v large enough. O

fvp)

4. TIGHTNESS OF THE APPROXIMATIONS
We pass now to the tightness of the laws of the approximations and show the following theorem.

Theorem 4.1. Assume in addition to the conditions of Theorem 3.1 that for each t > 0, S(t)
is a compact operator from H into H. Then for each x, the laws L(y,(-,x)), n = 1,2,... are
tight on C(0,T; H). Moreover

supE [ sup |yn(t,2)| | < +o0
n te[0,T]

Proof of Theorem 4.1. Let Cy([0,T],H) be the space of continuous functions ¢ : [0,7] — H
such that ¢(0) =
We write y,, as in (3.1). We only show that the sequence of laws of the processes:

= [ St =96
is tight in Cy([0,7], H) and

sup E | sup
te[0,T)

/ S t_s yn( ))571( )

)
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The proof of the same property for the deterministic convolution

/0 S(t— 8)F(yn(s))ds

is similar and easier.

We use the factorization formula, see [7], and write g, (t) as:
(4.1) n(t) = AaYna(t),
where for all & € (0,1) and all f € LP(]0,T], H) with 1/p < &:
Al = [ 1= 9" (e - 915
and
Vaalt) = [ (6=9) 180 = )G un5)Ba(s)ds
(the proof of (4.1) follows by Fubini-Tonelli theorem, see [7]). Since, see Proposition 8.4 in [7],

operators Ag are compact from LP([0,T], H) to C([0,T], H) it is enough to show that there exist
p, & and £ with 1/p < & < 1/2 and:

T
IE/ Yoa(t)Pdt<¢  VYneN
0

Again we divide
27" AL ) )
Yoalt) = /0 (t— 5)"OS(t — )G (yn())n(0)ds

" / (t— )5S (t — )G (yn(50))n(s)ds
2

AL

+ /QHM(t —5)74S(t — ) [G(yn(sn)) — G(yn(s))] Bn(s)ds
= L)+ L)+ I(t)

In the following by ¢ we denote a generic constant and its value can change from line to line.

We have:
T T 27AL . p
E / L@epd < ¢ / on/2 / (t—s)Ods | dt
0 0 0

T t ) p
€/ (2"/2 / J_O‘da> dt
0 (t—2-7)V0

2*77, p
(r (2"/2 / a—&da) < (rre/2pni=ar < g
0

IN

IN

since 1 — & > 1/2. Moreover by Lemma 2.4

T T t o\ P/2 T N
E / |12(t)|Pdt < (E / ( / (t— s)—20d5> </ / t1=200p/2q4 < ¢
2—n 0 -n 0
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We come to the estimate of I3. We choose & such that & < 1 —a and p > &' Vp with p selected
similarly as in the proof of Theorem 3.1. We again split the expression:

B0 = [ (=588 (= 9L (S(5 — 50) = D) a5u)u(sa)dst

+/ (t — )9S (t — 5)[n(s) </S: S(s— J)F(yn(a)da> Br(sn)ds+
(

2

+ / C ) ES(t— $)Tu(s) /S:S(SU)G(yn(a)da) <Bn(sn)>2ds

—n

= I3(t) + I32(t) + I33(t)
We proceed as in the proof of Theorem 3.1.

¢ _ p
E| (1P < (E ( =975 = s sl wn(sn)rds)

p/q
<o [ emsronsgenas) [ s s [ Bl ds

Since for s > 27", s/s, < 2 and y,(sy) is independent from ﬂn(sn) we get by Theorem 3.1 and
definition (3.4)

t ) p/q t
BN < ¢ (/ (t—s)aqs“q> (/ (s —sn)apds> 2"y, |17

—n -n

< cppplag—(a+@pyg—naponp/2 < pp(1-a=a)

Since a + & < 1 this implies E|I3-1(#)|P < ¢ for all t € [0, T]. To complete the proof we estimate
fOT E[I33(t)[Pdt. The estimate of the term fOT E|I32(t)[Pdt is similar and easier.

It holds
T t ) ) p
/ E|33@t)Pdt < (R (/ (t—s)"%(s— sn)|ﬂn(sn)|2ds>
0 —n
t ) p/q t

< (/ (t— S)aqd8> (/ (s — Sn)pd8> 2"P
< pit-adp/a <

since @ < 1/2<1/qg=1-1/p and this completes the proof. O

5. CONVERGENCE TO THE SOLUTION OF THE MODIFIED EQUATION
Here is the main result of the paper

Theorem 5.1. Under the conditions of Theorem 4.1, the laws L(yn(-,x)) converge weakly on
C(0,T; H) to the law of the solution of the following evolution equation

d
(5.1) dy(t) = | Ay(t) + F(y(t)) + % D VG ()G (y(t)) | dt
j=1
d . .
+> G y(1)dp (L),
j=1
y(t) = .

To prove the theorem we need a result on the solution of the martingale problem in infinite
dimensions of independent interest.
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5.1. Martingale problem and weak solutions of evolution equations. We recall first
basic definitions related to the martingale problem and establish a uniqueness result needed to
prove the convergence Theorem 5.1.

Denote by v(t), t > 0, the canonical process on C([0,T], H):

v(t,w)=w(t), t>0, weCy(0,T],H),
and let 7y = o{v(r) : 7 < t},t >0, F = o{v(r) : 7 > 0} be the canonical o— field. Let F :
H — H and G : H — L(R? H) be given measurable functions and A the infinitesimal generator

of a Cy-semi-group S(t), ¢ > 0, on H. Coordinate functions of G are denoted respectively as
G',...,G%

We say that ¢ : C,([0,T],H) — R is a regular, cylindrical function if there exist a natural

number m, a C*°-function ¢ on R™ with compact support, and elements a1, as, . .., a, € D(A*)
such that
(5.2) p(x) =Y ((z,a1), ..., (z,am)).
If ¢ is a regular, cylindrical function, then we set
Lo(x)
1
= (2, A"Dap(2)) + (F(2), Dap(2)) + 7 Trace G*(u) D3, p(u)G(x)

Oy *
(53) = @((%,a1>,,<$,ad>) [<§E,A ak>+<F(‘r)7ak>]

k=1

1 d m 8211)
+3 YN 96, OF, ((z,a1), ..., (x,a4)) (a, G"(x)){ar, G" ()

Il
—

n k=1

A probability measure Q on (Cx([(), T|,H),F ) is a solution to martingale problem with param-
eters (z, A, F, GG*) if the process

t
(.4 o ®) - [ Lo ds t=0
0
is an Fi-martingale on (C’m([(), T],H),F,Q) for an arbitrary regular cylindrical function.
In the formulation of the theorem below, v%(t), t > 0, is the canonical process on Cy([0, T], R%):
V(1) = wi(t), > 0,08 € Co([0,T], RY),
and G; = o{v(7) : 7 < t}, G = o{v(7) : T > 0}.

Theorem 5.2. Assume that F,G',...,G% are Lipschitz functions and a probability measure Q
on (Cm([O,T],H),}") is a solution to the martingale problem (x, A, F, GG*). Then there ezists

a d-dimensional Wiener process W(t), t >0, on (,F,Q), Q= C.([0,T)], H) X Co([0,T],R%),
F=F®G, Q=QxW, such that the process v(t), t > 0, extended from € to Q by the formula
v(t, (w,w?)) = v(t,w), t>0, (wwl) e Q,

is a weak solution of the stochastic Ito equation
(5.5) dv(t) = (Av(t) + F(v(t)) dt + G(v(t)) dW (t), v(0) = .

It is well known that under the conditions of Theorem 5.2 the equation (5.5) has a unique weak
solution, see e.g. [7], therefore the measure Q is identical with the law of the solution and we
have the following corollary.

Theorem 5.3. Under the conditions of Theorem 5.2 the solution to the martingale problem
(z, A, F, GG™) is unique.



WONG-ZAKAI APPROXIMATIONS 13

Proof of Theorem 5.2. Let us choose an orthonormal and complete basis (e,,) in H composed
of vectors from D(A*) and such that the set {e,, : m € N} is linearly dense in D(A*) equipped
with the graph norm. It is enough to construct a Wiener process w(t), t > 0, such that for each
m

d{em,v(t)) = [(A*em, v(t)) + (em, F(u(t))] dt + (em, G(v(t)) dw(t)).
Define x, = (em, ), vm(t) = (em, (1)),

My (t) = v (t) — 2 — /0 [(A*em, v(s)) + (em, F(V(s)))] ds,

and let ¢r € Cg°(R) be such that
@DR(J) =o, iflo| <R.

Considering martingales (5.4) for ¢;(z ( €m, T ) (x) = wR((em,x))@bR((el,x)), x € H,
and taking into account that ,

Pr(v(t) = vin(t), pa(v(t)) = vm(t)1(t),
for t <7 =inf{t > 0: |v(t)| > R},

one can easily show that processes M,,, m = 1,2,..., are local martingales, with the quadratic
covariation given by the formulae

l
(M, M) = /0 (G*(v(s))em, G*(v(s))e)ds, t>0.

For arbitrary natural & <[ define
My (t Z M;j(t)ej, t>0.

Then My, is an H-valued local martingale w1th continuous paths. By Doob’s maximal inequality

E sup |Mk7l(t/\TR)’2 <4 sup ]E|Mk7l(t/\TR)’2

0<t<T 0<t<T
T
[
0

o <Z\G s Arrlep)|” ) ds < Tsup |G ) <+
ye

l

Z‘G*(l/(s A TR))ej|2> ds, k<I.

J=k

However,

Consequently,

lim E sup }Mkl tATR)’ —0
kl—oo o<t<T

and therefore the series
o
ZZMj(t)ej, tZO,

defines an  H-valued, continuous local martingale. Since  the processes
My (t A TR), t > 0, are square integrable martingales, the process M (t), t > 0, is a contin-
uous, local square integrable martingale with the square bracket

(M, M), /<ZGk ) & GH(v ())) ds, >0,
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where a ® b is the one-dimensional operator a ® b(y) = a(b,y), y € H.

The Wiener process W from the formulation of the theorem is constructed similarly to the
classical finite-dimensional case, see vol. 2, V.20 of [32]. Let, for each y € H, G71(y) be
the pseudoinverse of G(y) acting from Range G(y) into R? and n(y) the orthogonal projection
of H onto Range G(y). Since the range of G(y) is a finite-dimensional space, the operator
O(y) = G Y(y)n(y) is well defined, linear bounded operator for each y € H. Moreover, the
operators

(5.6) G)Oly) = GG '(yrly) =(y)
(5.7) Oy)Gly) = G yr(y)Gly) =m(y)
are orthogonal projectors and

(5.8) Gy)OY)Gly) = w(y)Gly) =G(y)

(5.9) Oy)Gy)e(y) = O(y)r(y) =06(y), yeH.
Define

(5.10) ply) =1-m(y), yeH.

Then p(y) is an orthogonal projector as well.

We finally define
:/ @(y(s))dM(s)+/ p(v(s)) dW (s)
0 0

where W is a d-dimensional, canonical Wiener process on (Co([0,T ],RY), G) trivially extended
to Q. The same calculations as in finite dimensions based on (5.6)—(5.10) show that

(W, W), =1,

_/O'G(y(s))d /G W(s))) =0, t=0,

and therefore W is a d-dimensional Wiener process. Moreover,

/0 G(w(s)) 7 (s)
- /0 G(0(5))O(v(s)) dM (s) + /0 G(0(s))p(v(s)) AW (s) = M(t).

This completes the proof of the theorem. O

5.2. Convergence of the approximations. We go back to the proof of Theorem 5.1.
Let Q,, be the measure induced on C,([0,7], H) by y,(-) and assume that Q, — Q weakly on
C.([0,T], H) as n — oo. To identify the limiting measure Q we compute

EQ (h- (f(v(t) - f(v(s)))

)
where v(t), t > 0 is the canonical process in C,([0,T], H), h is a generic bounded, continuous,
Fs = o{v(r) : 7 < s} measurable function on C,(]0, 7], H) and we assume that f is of the form

(5.11) f) =e({v,y), - (ory); o1, 0 € D(AY), @ € CO(RT).

In the following proofs we denote by EQ, respectively EQ", the expectation with respect to
measure Q, respectively Q,, on C,([0,7], H) and by E the expectation with respect to the
original probability measurelP.

with ¢t > s> 0

Theorem 5.1 is an immediate corollary of the following proposition.
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Proposition 5.4. For all f of the form (5.11), all 0 < s < t and all h bounded and Fs
measurable it holds:

B2 h- (F0(0) - S = 5B |1 1D F )G ), Glutr)ar]

s

B h (3 22 (o) o )
s =1 "
x ((A*v;,v(7)) + (v5, F(v(1)))) dT]
+ %E@ [h' Df(V(T))VG(V(T))G(V(T))dT]‘

Thus Q is the law of the unique solution of equation (5.1)
The following lemma will be frequently used in the proof of the proposition.

Lemma 5.5. If pu, — p weakly and 3¢ > 0 such that [, lz|* e, (dz) < e, n = 1,2,... then
Vi € C(H) with |¢(x)| < C(1+ |z|), x € H, it holds:

/H (@) pin(dz) — /H (w)u(ds

Proof. Note first that [, [2|'Tu(dz) < c. Define ¥y = ¢I|;j<n}. Then

/¢ )t () — /w

— [ o 0 () + /H (6 = o (de) + [ (o = v)uda)

The first and the third term converge to 0. The first, for all N fixed, as m — oo and the third
as N — oo. We have to prove that the second term goes to 0 as N — oo uniformly in m.

(U — V)i (da)| < C / 2 o3yt (d) < C [pm({J2] > N}V
H H

with %4_6 +é = 1. However pn{|z| > N} < % [ |z|pm(dz) — 0, as N — oo uniformly in m,
and the result follows. O

Proof. We pass to the proof of Proposition 5.4.
Let 0 < s <,
EQ [n- (f(u(t) — f(u(s)))]
= 1im EQn [h- (f((t) - F(v(5)))]
- hmE[ /nyn )i (7)d ]

n—oo

= lim E[h- [/ %(<v1,yn(7)>,...,<UT,yn(T)))<A*vi,yn(7')>d7'
S =1 "

# 3 e 0 o) s )

+/:Df(ynz(f))G(yn(7))6”(7)64}
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By Lemma 5.5 the first two terms converge to

o[ i_a%l,yw,...,<w,V<T>>><w,F<u<T>>>dTH-

We are therefore left with the limit of

[ /nyn ) u(r)d ]

But

Jp =E [h / [Df(yn(7)) = Df (yn(7a))] G(yn(Tn))Bn(T)dT} ;

because: E [h . / tD f(yn(Tn))G(yn(Tn))ﬁ'n(f)df] = 0. Therefore

~zfn- [ / &m] 01,500+ (05 (C) 05, Gl (7))

[<A wn<<>> 050 Fn(€)))r)] ]|

B [ gy an @ s e

o Gl j,G<yn<<>><ﬂ‘n<an>>2d<dT]
= Tyt + TR

We notice that

st =mn- [ t ( JE Tn)dC> Bu(r)dr

and
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Consequently
- s </T:(1+ly (O >w (7 )|d7>
<o (2([a+im@pac) )" (i)
=t /t £ (/T:(l + \yn(C)\)dg)p> 1/pdT
1/p

E <<T e (| i i (OPc) /)> dr

were (1; j(y) = 83556;]- ((v1,9), -, (vp, 9))(vi, G(y)) and v;(y) = (vj,G(y)) are bounded and Lips-

- Y E lh [/ > ui,j<yn<rn>>uj<yn<m>><5n<m>>2d<dT]
ij=1 5 T g =1
+E {h/ / (1(yn(C)) _N(yn(TN)))V(yn(Tn))(Bn(Tn))2dCdT]

= Jl2lg 122

We start from the second term:

|22 </t/7 )))d(dr
// < G n)](ﬁn( ))2>d§d7
// ( ( (0)) + Glunl0))Bu(o) ) do| »

< (Bu()) )dcdr
= Jl221 4 j1222
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2—n T
J71L.2.2.1 < c/ </ 1d§> 2dr
s/\Q*"t 0

v | [ [ nr o) ) P

< M9 | (| [/Qn(T _ Tn)1+0‘7-,j”‘(7'§|yn(7n)|a)(3n(7n))2d7]

<2 "+e¢ </tn Tn_aqd7-> 1/q
g (E [/tn(T - Tn)p(1+a)(7'7?|yn(7-n)‘a)p(ﬁ'n(7_n))2pd7_:|)

1/p
(r— Tn)p(1+a)dT>
<2 +C2np+12—n[(1+a)p+1] <27 4 2Py — 0(1)

We have used that sup,, , E (7°?|y,(7)[a) < c¢. Moreover

JL222 <cIE// K/ (14 |Bu(o )(ﬁ'n(m)g] d¢dr

<@ [ [7(¢=6) (Balrm) + 130(r)¥) dee

t
< c23"/ (1 — 7)2dr < 227112731 — (1),
S

1/p

—n

¢
<2"+e¢ (tl_o‘q)l/q 2””/

Therefore J!?2 = o(1). Coming back to J!?! we have:

7 =g [ / avlavj (01 90(Ca)) - e (G)))
><<?J1, G(yn( n))><vja G(yn(Tn))>22n(ﬁ(7—;—) - ﬁ(Tn))QdCdT:| .

Define
((z) = (D*f(2)G(2),G(2)), =€ H.
Then

) [24]—1
Jh2 :E{mn / <T—Tn>6<yn<on>>da} = oE {lﬂ( > “yn(;;))]

1 1 k=[27s]+1
—|—§E [hQ"(s — Sn)zﬁ(yn(sn))] + 2E [hQn(t — tn) 2 (yn (t ))]

(
~ & [h " U)o + B2[(5 — 50)E(ym(5a)) + (¢ — b) e<yn<tn>>]}

- 1Eh/:€(y (o)) do
+1E [AI2"(t = tn)? = (t = tn))(yn(tn)) + (2" (s = 50)* = (5 — 50))(yn(sn))]]
fEh / ynlon))do + en,
where

en = B [~ 10)” — ( — ta))0(waltn)) + (2"(5 — 50)” — (5 — 50))E(yn50))]
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It is clear that €, — 0 as n — oco. Consequently

E [h-Q" /t(T—Tn) (yn(on))da} _ 4@: [h /tf(yn(Tn))dT] Y en

EQ”[ /z d7}+en—> E@[ /4 ]

_ 1o [ / D2 f(u(T))G(V(T)%G(V(T)»dT] ,

s

by the lemma below.

Lemma 5.6. Assume that a sequence (i) of probability measures on a Polish space E converges
weakly to a probability measure . If a uniformly bounded sequence (vy,) of continuous functions
on E converges to a function ¢ uniformly on any compact set then

lim [ pu(ohn(da) = [ p(omtao).

We pass now to the term J2

2 —E -h- / D)) (G0 (r) — Gl ()] B

_E / D (a()Ta(r) () ~ (1) )|

=& |- [ DA (PNEM) () = ) B

+E[ / Df (yulr >n<f>( DA (o)) ) )|
) ([

A
T (/T:e TU)AG(yn(U))d0> (ﬁ'n(Tn))sz]

where
1
Fu(r) = /0 VG () + 0y (T) — y(72)))vl6.
But
t
7290 <28 (18u(O) + [ B = ) m o (r)loldn ()
t . 1/p
< ([ = m)E (Burl ) B (rrun(mR) ) x
t 1/q
X (/ Tno‘da)
< c2—n/2 +e (tl—aq)l/q [2nt2np/22—n(1+ap)} 1p
< 272 4 et 2737 Z o(1) ifa > 5.
Moreover

t .
Y < [ elr = Bl < 27272 = o)
S
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Finally

7 =En /t<r 2D ) VG ()G (7)) () ]
+E|h /Df Yn(T
' /{ TG (o)~ Glan(o)) }do] (a(r) ]
+E h-[Df (Un(7))Ln(7) %
x| Gt - Gty ao] (o) ]
+£[h - [ DS NI (r) = DFanm) VG

. 2
(7 — )Gy (7)o (ﬁn(m)) dT}
—. Jg.Z.l+JT2L.2.2_’_JT2L.2.3+J5.2.4

However, by Lemma 5.6

[2"1]
P = oE {h > D >>VG<yn<k>>G<yn(k>>]
k—[2"s]

= ;EQ [h - / D f(y(m))vc:(y(m))e(y(rn))df]
°pt
o %EQ [h . / D f(y(T)WG(y(T))G(V(T))m] as n— o0,
To conclude the proof we have to show that |J2-22| + [J223| + |J224| = 0(1). We start from

| (€16 = Gla (o)) do <Bn<rn>>2) dr.

t T
2 <e IE<
“(

< ¢(r — 1,)E ((Bn(m)y) < e2mon — ¢

Since

[ (€726 ((0)) - Glunlo))

Tn

do| (6u(r)?)

it is enough to prove that V7 > 0 fixed

E [ /T T (e“ﬂ)A - 1) G(yn(0))do

[ do (&(mﬁ]
¢ [/ ( - I) Glua(0))| ()P

= [/TP(T )" (lyn(@)la +1) (ﬁ'n(m))Qda]
(

< 2"

Gnlr)?] 0.

But
(r—0)A I ( ))

IN

—0)do+

Tn

e (B (nm)™) " i ([ o mmiore)

< @M (27 4 g ag TRt Py < 2 0,

1/p
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because supy<,<7 0PE (Jyn(0)[6) < +00.
Moreover G is Lipschitz and therefore

223 <[l [ IDrn Il
< [ 16 (@) = Gluntralde (i) a]
< e[+ [ 1Dsan)Ira(rl»
[ | (el = 1) i d (But))’ ar]
+e [l [ 1D (DIIEA] (Bulr))

s (IF @)1+ 1G] Gulra)

_ . 72.2.3.1 2.2.3.2
= J2231 4 g2

e(C_Tn)A

) d¢ do dT:|

We notice that

‘J2231‘<//

proceeding as in the estimate of the term .J}-221. Moreover

’J2232| <C// |ﬁn7_n| +|Bn7'n )deO'

(Bu(7)” dordr = o(1)

(Tn)

<c // o —Tp) 22 do
<c / T — Tn) dr-273"
< 2m273195m = o(1)

We are left with

_ E[h- / Df(yn(7)) (Tn(7) = VG (yn(7)))
< Gun7)) (7 = 72) (Bu(7)) dr
R {h - / (DF(4n(7)) — Df (yn(72))) VG (gn(1))

_ . 72241 2.2.4.2
= J2241 2

Since
2

E \Dﬂyn(f)) (Ta(7) = VG(a () Gy (7)) (7 = 7) (Bul)

< o(r - m)E <(3n(m))2> <

21
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to prove that |J2241| = o(1) it is enough, by dominated convergence theorem, to prove that for
all >0

E ‘Dﬂyn(r)) (Ca(7) = VG (ya(7))) Glyn () (7 = 7a) (ﬁ'nm))Q\
<E|(Tu(r) = VG (ya(m)) Glum (1)) (7 = 72)]?

1
/0 (VG (1) + 05 (7) — (7)) — VG (yn(7)n)) G yn(ra))d6

1
< C/OE (VG (yn(Tn) + 0(yn(T) = yn(0))) = VG (yn(70))) G(yn(Tn))‘Q do

is infinitesimal as n — oo so it is enough to prove that V6 € [0, 1]

2
=K

2
(5.12) E[|<vc<yn<rn> T 0 (7) — (7)) — VG (yin(7))) G(ynm))@ 0
We need the following

Lemma 5.7. sup E|yn(7) — yn(ma)|* — 0, for all ty €]0,T].
TEto, T

Proof. For n sufficiently large, o as in Theorem 3.1

SUp E ([y(72)[2) < +o0

T,n

() = vnlm) = (7T 1) () + [ T (0))do

Tn

+ ([ eem16tntondo ) bt

n

Therefore

2 (6% n n
E|y™ (r) —y®(m) < (r— 1) By (m)[2 + (r —m)(1+27)
S 6(2—27104 _|_ 2—27’L + 2—2n2n) N 0
d
Coming back to (5.12), by assumption (A.3),
E[[VG(yn(Tn) + 0(yn(T) — Yn(10))) — VG (yn(T0))] G(yn(Tn)‘Q
< 002E|yn(7—) - yn(Tn)|2 — 0.
Exactly in the same way it can be proved that
t
52242 =8| [ (D) = DS (52)) V67
° . 2
XG(yn(Tn))(T - Tn) (ﬂn(Tn)> dT:| — 0.
and this completes the proof. O

6. APPLICATIONS

6.1. Specific examples. We consider here specific examples to show how the general theory
applies.

Example 6.1. Stochastic nonlinear heat equation

(61) T (6:6) = Aeu(t,) + F(ut, ) + 9(u(t,) 5,

(6.2) u(0,6) = x(¢), €€ O, u(t,£)=0,t>0, £€00, OcCR.
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Here we take H = L2(0), A= A, D(A) = H?>(0) N H}(O). Tt is known (see [33], [35]) that
V, = HQO‘((’)), if o €0, i[
), 1

Vo = H{*0), ifa €]l 1.
If B € (0,1) then
IzlFs0) = llzl7z0)
x(€ 1
o L) e
and if § € (1,2)
2150y = l2lZ20 +||DsﬂfH%z(o,Rd)

IDst —Dex(n)[\2 1 g d
* // et ) Eo g

We set
F(z)(&) = f(2(§), G(2)(&) =g(x(§)), (€0, zeH.
Then
VF(z)u(€) = f'(z(€)u(€), VG(x)u(§) =g (x(€))u(f), €€0, r,uc H
and

VF@)| = suwp |(2), [VG(@)| = sup |g(2)]
ze R! ze R
Assumption  (A.1) is  therefore satisfied if f,f',¢g,4’ are continuous and
bounded functions. Assumption (A.2) is equivalent to existence of ¢ > 0 such that

G(@)ls < (1 +[z]a), @€ Va,

provided that 0 < § < 3 < % < a < 1. For this it is enough that ¢’ is continuous and bounded
as then G transforms V,, into V.

Finally, the assumption (A.3) is satisfied if |g| and |¢| are functions bounded by a v > 0, as
then it is enough to define

I'={z:esssup|z(&)] < (1+7)7}

The heat semigroup S(t), t > 0, generated by the operator A is analytic, and operators S(t),
t > 0, are compact and therefore all the assumptions of Theorems 3.1-5.1 hold so the Wong-
Zakai approximations for the non-linear stochastic heat equation are bounded in the proper
norms and converge weakly to the solution of the equation

D6 = Delwlt. &)+ (1 + 309 0(t.) +9l0(1,€) %,

v(0,¢) = z(), t > 0.

Example 6.2. Strongly damped stochastic wave equation.
Let O be an open, bounded subset of R™ with a regular boundary. The equation we have in
mind can be formally written as follows

2
(63) D (1,6) = Deu(t,€) + pAg A (1,€) + Fult, ) + glult, ) o

u(,f)—O, t>07£€ao7

w0, =209, SH0.9=m(e), £€O,
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where p is a positive constant. Let A = —A with the domain D(A) = H?(O) N H(O) C L*(O).
Then A is a self-adjoint, positive definite operator in L?(0). The equation (6.3) can be written
in an abstract form (1.13) in the Hilbert space H = D(A'/?) @ L?(©) with the operator A:

zxm:{<m>eﬂ;m+mmepmﬁ

I

A (i?) _ (_OA _f} A> @2) , (i?) € D(A).

The operator A generates a strongly continuous analytic semigroup of contractions S(t). More-
over

Vi = D(AY) ® D(A®).

Since the embeddings D(A%) € D(A®) c L*(0), 0 < 8 < a < 1, are compact and S(t)H C V,
for all a € (0, 1), the operators S(t), t > 0 are compact as well.

Assume that functions f, g are continuously differentiable, bounded together with their first
derivatives. We define

() ©= (riaien) () O (stmien)

Then the transformations F' and G satisfy all the assumptions of the theorems with ¢ = % and

a > 1. As the set I' one can take the product of D(AY2) with a ball in L>(O) of suitable

radius.

Example 6.3. Strongly damped plate equation.
In a similar way one can treat the equation

2U U
T (1,6) = ~AZu(t,€) + A (1,€) + F(u(t, ) + gl ) T

ot? ot
u(t,&) =0, Au(t,§)=0, t>0, &€,
u(0,6) = w0(6), (1,6 =m(E), €€O,

where p is a positive constant. In this case H = D(A) & L*(O) and D(A) = D(A%) @ D(A),

A@?) - (—%2 —iA) @f) (if) € D(A4).

Again the operator A generates a strongly continuous analytic semigroup of compact contractions
on H. Moreover

V., = DA @ D(AY), € (0,1).

Moreover F' and G are as in the previous example and still satisfy our assumptions.

6.2. Stochastic invariance. A set K C H is said to be invariant for the stochastic equation
(1.13) if for solutions X (t,z), t > 0, x € H of (1.13) one has

P(X(t,z) e K)=1, forallt>0,z¢€K.

The literature on stochastic invariance is rather extensive, both for finite dimensional systems,
see [14], [21], and [4] and references therein, and for infinite dimensional ones, see e.g. [34], [17]
and [41]. for a discussion of recent results. In this section we deduce some sufficient conditions
for stochastic invariance using results from deterministic theory. The following characterization
was proved by Pavel [30, 31] in the case of compact operators S(t), ¢ > 0, and for general
Co-semigroups by Jachimiak [15].



WONG-ZAKAI APPROXIMATIONS 25

Theorem 6.1. Assume that the operator A gemerates a Cy-semigroup on a Banach space H
and F is a Lipschitz tmnsformatz’on from H into H. A closed set K C H is invariant for

Y — Ay + Fly), y0) =z eH

if and only if for arbitrary x € K

(6.4) lim inf % dist [S(t)z + LF(z), K] = 0.

t—0

If the set K is contained in the domain D(A) of the generator A then the condition (6.4) can
be replaced by the classical Nagumo’s condition

1
(6.5) lignigu“ i dist [x + t(Ax + F(2)),K| =0, forallzeK.

We have also the following invariance result for the stochastic equation (1.13).

Theorem 6.2. Assume that (A.1), (A.2) and (A.3) hold for G',...,G? and for F replaced by
F=F- %VGjGj. Moreover assume that the conditions of Theorem 6.1 are satisfied and for
arbitrary x € K and u1,...,uqg € R

d
NP 1 . A
(6.6) h?i)lglf;dlst St)yr+t |F(x)+ E |:UJG] - 2VG](;U)G](x)] K| =0.

7=1
Then the set K is invariant for (1.13).

Proof. If (6.6) holds then the set K is invariant for the deterministic equations

d d
% (1) = A2(t) + F(=(0) — 5 > VG EO)E (1) + 3 @ ((0)es(0)
J=1 =1

z(0) = z,

for any piecewise constant function vy, ...,v4. Consequently the set K is also invariant for the
solutions ¥y, (t), t > 0 of the equations

W (1) = Agalt) + Fn(0) —fZVG” G (7 (®)

d
+ 3G Ga(0))5 ),
j=1

In(0) = .

But by Theorem 6.1 the laws of g,(-) on C(0,T; H) converge to the law of the solution X of
(1.13). However the supports of the laws of 7, are contained in C(0,7’; K) so the same is true
for the law of X. This proves the result. O

Specific results can be obtained for sets
K ={z e L*0); z(&) >0, £€ O}
or

K ={(F) € 12(0) x L%(0)s 2(9) 2 w(e). § € O}

leading to explicit condition for positivity of the solutions or to comparison like results. The
analysis of the condition (6.6) is simplified if the set K is invariant for the semigroup S(t), t > 0,
(which is often the case).
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