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INFINITE-DIMENSIONAL PARABOLIC EQUATIONS IN
GAUSS-SOBOLEV SPACES
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ABSTRACT. The paper is concerned with a class of parabolic equations with
a gradient-dependent nonlinear term in a Gauss-Sobolev space setting. Un-
der a local Lipschitz continuity condition, it is shown in Theorem 4.2 that
there exists a unique strong solution of such a semilinear parabolic equa-
tion for which a certain energy inequality holds. The theorem is applied to
show the existence of the strong solutions to the Kolmogorov equation and
the Hamilton-Jacobi-Bellman equation arising from the control problem for
stochastic partial differential equations.
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1. Introduction

In finite dimensions, it is well known that the solution of an It6 equation is
a diffusion process and the expectation of a smooth function of such a solution
satisfies a diffusion equation in R?, known as the Kolmogorov equation. Therefore
it is quite natural to explore such a relationship for the stochastic partial differ-
ential equations. The early work on the connection between a diffusion process in
a Hilbert space and the infinite-dimensional parabolic and elliptic equations was
done by Daleskii [5, 6]. More refined and in-depth studies of such problems based
on Gross’ theory of the abstract Wiener space [10] were carried out by Kuo [11, 12]
and Piech [13], among others. In later years, in the development of the Malliavin
calculus, further progress had been made in the area of analysis in Wiener spaces,
in particular, the Wiener-Sobolev spaces [14].

Consider the stochastic evolution equation in a Hilbert space H:

d’l.Lt = Autdt + th, t Z 0,
u = vEH,

(1.1)

where A is an unbounded linear operator in H with a dense domain D(A) C H,
and W; is a Wiener process in H with the covariance operator R. Then, formally,
the expectation functional W, of the solution of Eq.(1.1) satisfies the Kolmogorov
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equation:

&\Dt(v) = 3Tr[RD?*¥(v)] + (Av, Uy (v)), 0<t<T, 12

Po(v) = @(v),

where Tr means the trace, (-,-) is the inner product in H, D¥(v) denotes the
Fréchet derivative of ¥ at v € H, and ® is a given function in H. Notice that,
since A is unbounded, the term (Av, D®(v)) in (1.2) is undefined. As it stands,
the equation (1.2) can only be defined for v € D(A), which may be a thin set
with respect to a reference measure in H. To overcome this difficulty, we pro-
posed to adopt the invariant Gaussian measure p for the equation (1.1) as the
reference measure and to study Eq. (1.2) in a L?(H, p)-setting [1]. Based on the
measure (, the equation (1.2) can be defined for almost every (a.e.) v € H. More-
over, by introducing appropriate L2(u)-Sobolev spaces, the differential operator
A® = 1Tr[RD?®] + (A-, D®) in (1.2) acts like the Laplacian operator in finite
dimensions. A more comprehensive study of such spaces, called the Gauss-Sobolev
spaces, and related elliptic and parabolic equations was given in a later paper [2].

This paper is concerned with the strong solutions of a class of semilinear para-
bolic equations in a Gauss-Sobolev space setting. It is an extension of a previous
work [4] concerning the elliptic case under weaker conditions. Also the method
of proof will be different from that of the afore-mentioned paper. The semilinear
parabolic equations to be considered arise from the optimal stochastic control of
stochastic partial differential equations, known as Hamilton-Jacobi-Bellman equa-
tions. A nice exposition of this subject and other references can be found in the
book by Da Prato and Zabczyk [8].

The paper is organized as follows. In Section 2, we recall some basic results
in the Gauss-Sobolev spaces to be needed in the subsequent sections. Section 3
pertains to the strong solutions of a linear parabolic equation in Gauss-Sobolev
spaces. Some a priori estimates for the Green’s operator are given by Lemmas 3.1
and 3.1, and the existence and regularity of the solution is proved in Theorem 3.3.
The main result of the paper is presented in Section 4 (Theorem 4.2) concerning the
existence of the strong solutions to a class of parabolic equations with a gradient-
dependent nonlinear terms under a local Lipschitz condition. The proof is based
on the basic estimates for the associated Green’s operator obtained in Section 3
and the contraction mapping principle. However it is necessary to introduce an
equivalent norm to make this principle work. In Section 5, the main Theorem 4.2
is applied to prove the existence of the strong solutions to a Komogorov equation
and the Hamilton-Jacobi-Bellman equation for a stochastic control problem.

2. Preliminaries

Let H be a real separable Hilbert space with inner product (-, -) and norm |-| and
let V' C H be a Hilbert subspace with norm || -||. Denote the dual space of V' by V'
and their duality pairing by (-,-). Assume that the inclusions V. ¢ H 2 H' Cc V'
are dense and continuous.



INFINITE-DIMENSIONAL PARABOLIC EQUATIONS 73

Suppose that A : V — V' is a continuous closed linear operator with domain
D(A) dense in H, and W; is a H — valued Wiener process with the covariance
operator R. Consider the linear stochastic equation in a distributional sense:

dut = Aut dt+th, t 2 0,
ug = h€H.

(2.1)

Assume that the following conditions (A) hold:
A1) Let A:V — V'’ be a self-adjoint, coercive operator such that
( joint, P
(Av,v) < =B|v]?,

for some > 0, and (—A) has positive eigenvalues 0 < 73 < v < -+ <
Y < -+, counting the finite multiplicity, with 7,, T co as n — oco. The
corresponding orthonormal set of eigenfunctions {e,} is complete.

(A.2) The resolvent operator Ry(A) and covariance operator R commute, so
that Ry(A)R = RR\(A), where Ry(A) = (Al — A)~H X\ > 0, with I
being the identity operator in H.

(A.3) The covariance operator R : H — H is a self-adjoint operator with a finite
trace such that Tr R < oo.

Then, by a direct calculation or applying Theorem 4.1 in [3] for invariant measures,
we can claim the following lemma.

Theorem 2.1. Under conditions (A), the stochastic equation (2.1) has a unique
invariant measure p on H, which is a centered Gaussian measure supported in V

1
with covariance operator I' = f§A*1 R.

Remark: Let ¢4 denote the semigroup of operators generated by A. Without
condition (A.2), the covariance operator of the invariant measure p is given by
R = [ e"*Re*dt, which cannot be evaluated in a closed form. Though a L (u)—
theory can be developed in the subsequent analysis, one needs to impose some other
conditions which are not easily verifiable. Let H = L?(H, u) with norm defined by

Il = {/H |(0) P u(dv)} 2,
and the inner product [, -] given by

[0,P] = /I{(a(v)@(v)u(dv), for®,® € H.

Let n = (ny,ng2,+-+ ,nk, ), where n;, € ZT, the set of nonnegative integers,
(o)

andlet Z={n:n=|n|= an < 00}, so that n; = 0 except for a finite number
k=1

of nj.s. Let hy,(r) be the standard one-dimensional Hermite polynomial of degree
m. For v € H, define a Hermite (polynomial) functional of degree n by

Hu(v) = [T hue (o)),
k=1
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where we set £;(v) = (v, ~/2¢;) and T~/2 denotes a pseudo-inverse, by restrict-
ing it to the range of I''/2. For a smooth functional ® on H, let D® and D?*®
denote the Fréchet derivatives of the first and second orders, respectively. The
differential operator

AP (v) = %TT[RDZCI)(’U)] + (Av, D®(v)) (2.2)

is well defined for a polynomial functional ® with D®(v) lies in the domain D(A)
of A. It was shown in [2] that the following holds.

Proposition 2.2. The set of all Hermite functionals {Hy : n € Z} forms a
complete orthonormal system in H. Moreover we have

AH,(v) = —AnHa(v), Vn € Z,
where A\, =n -y = Zzil kY-

We now introduce the Gauss-Sobolev spaces. For ® € H, by Proposition 2.2, it

can be expressed as
o= ®pH,,
nez

where @, = [®, Hy) and [|®|? = >, |®n]?> < co. Let H,, denote the Gauss-
Sobolev space of order m defined as

Hp ={® € H : [|®|||m < oo}

for any integer m, where the norm

@l = (I = A))™ 2l = {D_(1+An)"|@al*}/2, (2:3)

with I being the identity operator in H = Ho. For m > 1, the dual space H/,
of H,, is given by H_,,, and the duality pairing between them will be denoted
by ({-, ))m with ((-,-))1 = ({(-,-)). Clearly, the sequence of norms {||®|||,} is
increasing, that is,

M@l < NP Mrmrtr,

for any integer m, and, by identify H with its dual H’, we have
Hn CHp1C-+- CHICHCH1C--CH_jpr1 CH_p, form>1,

and the inclusions are dense and continuous. Of course the spaces H,, can be
defined for any real number m, but they are needed in this paper.

Owing to the use of the invariant measure p, as we showed in [1], that it
was possible to develop a L2-theory of infinite-dimensional parabolic and elliptic
equations connected to stochastic PDEs similar to the finite-dimensional ones. In
particular the following properties of A are crucial in the subsequent analysis. So
far the differential operator A given by (2.2) is defined only in the linear span of
Hermite polynomial functionals. In fact it can be extended to be a self-adjoint
linear operator in H. To this end, let Pn be the projection operator in H onto
its subspace spanned by Hermite polynomial functionals of degree N and define
An =PnA. Then the following theorem holds (Theorem 3.1, [1]).



INFINITE-DIMENSIONAL PARABOLIC EQUATIONS 75

Theorem 2.3. The sequence {An} converges strongly to a linear symmetric op-
erator A : Hy — H, and the following integral identity holds:

/(A@)\Ifdu:/(Axp)wu:—l/ (RD®, D) dy, for &, € Hs.
H H 2 H

Moreover A has a self-adjoint extension in H, still denoted by A with domain

D(A) = Hs.

For ® € CZ(H) being a bounded C?-continuous functional on H, let P; denote
the transition operator defined by

(P)(0) = E{®(u,)ug = v} = W (0).
Then, for v € D(A), ¥,(v) satisfies the Kolmogorov equation in the classical sense:

0
E\I/t(v) = AU(v), t>0, 2.0

Uo(v) = &(v).

In fact the transition operator P; can be extended to be a bounded linear
operator on H and it is possible to define the equation (2.4) for u-a.e. v € H.

Theorem 2.4. Under conditions (A), the transition operator Py is defined on H
for allt > 0 and {P; : t > 0} forms a strongly continuous semigroup of linear
contraction operators on H with the infinitesimal generator A = A in Hs.

3. Linear Equation with Basic Estimates

Consider the Cauchy problem for the linear parabolic equation:

Q\I/t(v) = A-—a)P:(v)+Q:(v), p—aeveH, 0<t<T,
ot (3.1)

Po(v) = @(v),

for @ € L2((0,T); H) and ® € H, where the positive parameter « can always be in-
troduced by changing ¥, to e**¥, without effecting the solution behavior in [0, 7).
We are interested in the solution ¥ of (3.1) in C([0,T];H) N L?((0,T);H;) and
its further regularity properties. To this end, let G; denote the Green’s operator
associated with Equation (3.1) given by

G =e P, (3.2)
In view of Theorem 2.5, the solution of (3.1) can be expressed as

t
0

(o) = [G,B](v) + / (Gr Q] (v)ds. (3.3)

In what follows, we assume that conditions (A) are satisfied. Then we have the
following technical lemmas.
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Lemma 3.1. The Green’s operator Gy : H — H is linear and bounded such that,
for ® € H, we have

Ge®ll < [l I, (3.4)
¢
\H/O G, @ ds|||* < {tll®[l*}, (3.5)
and, for ® € H,,—1 with any integer m > 0,
¢
4
|||/ Gi—s@ds|l7, < 5 —®ll%-1, for te[0,T], (3.6)
0 @1
where a1 = (e A1) = min{a, 1}, and by convention, we set ||| - lo = |l - Il

Proof. Since P; is a contraction, clearly the bounds (3.4) and (3.5) hold true. To
prove (3.6), we let ©; = fot Gs® ds. By (2.3), we have

I8¢5, = > (1 + Aa)™ (1, Hal?}, (3.7)
where
t
©nHa? = ([ (6.0, Ho ds)?
0
t
_ {/ 67(a+>\n)(t75)d8}2[q),Hn]2 (38)
0
;[q) H ]2
200 (14+ A"t 7™M
Making use of the inequality (3.8), the equation (3.7) yields
t _
HO4I12, < 5 3001+ A)™ O Hul} = 5@
which verifies (3.6). O
Lemma 3.2. For Q € L?((0,T);'H), the followmg imequality holds:
[ 6uasii? < 5 [ hui s (39)
Moreover, for Q € L*((0,T); Hum—1), we have
1 t
[ 6usll < o [ QU s (310)
al 0

Proof. In terms of the Hermite functionals, we can write

gtfst = Ze—ﬂn(t—s) [Qsa Hn]7 with  fn = a+ Ay, (311)

so that . .
I [ Guasll? = S0 [ e tQu sy, (3.12)
0 = Jo

where we let Q% = [Qs, Hn]. Since

—Bn(t—s) n 2 ni2
{ / Quis) < oo / Q2 ds, (3.13)
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the equation (3.12) gives the inequality (3.9) as follows

t 1 t 1 t
Gi—s stQS —/ ggdsz—/ s%dsa
[ GesQuisl? <35 [ @i ds = 50 [l

where the interchange of the summation and integration can be justified due the
monotone convergence.

The inequality (3.10) can be proved similarly. By making use of (3.11) and
(3.13), we can get

t t
I / G Quisll, = (14 A™ / ¢ Bnlt=9)Qn ds)?

1+/\ 9
< e d
< S e
< 2, d
< 5o / QI ds.
as required to be shown. O

In view of the above lemmas, the integral form of solution ¥, to the Cauchy
problem (3.1), given by (3.3) belongs to C([0,T];H) and it is known as a mild
solution. In fact it is a strong solution in the sense that, ¥ € C([0,T];H) N
L?((0,7T);H1), and, for any © € H;, the following equation holds:

[\I/t,@][(I),@]Jr/ot(((AaI)\Ils,@>)ds+/0t[Qs,®]ds, Vte[0,7]. (3.14)

Theorem 3.3. Let ® € H and Q € L*((0,T); H). Then ¥, given by (3.3) is the
strong solution of the Cauchy problem (3.1).

Proof. From the estimates given in Lemmas 3.1 and 3.2, it follows that ¥ €
C([0,T);H) N L3((0,T); H1). To show that the equation (3.14) is satisfied, we
let ¥, = Uy + V; in (3.3), where

t
Ui=Gid, Vi= [ Guis
0
It suffices to show that U and V satisfy, respectively, the following equations:
t
U:.6] = [&,0] +/ (A= al)U,, ©))ds, (3.15)
0
and
t t
V6l = [ (A= DV e)ds+ [[Quelis ¥ et (310
0 0

Let Py : H — HY be the orthogonal projection from H into its subspace H™
spanned by the Hermite polynomials H,, of degree [n| < N defined by

Oy =PyO = ) [0, HyHy,
n|<N
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which converges strongly in H to ©. Since O € D(A), by the semigroup property
P, (Theorem 2.4), it is easy to see that the equation (3.15) holds with © replaced
by ©p. By taking the limit weakly in each term of this equation as N — oo, we
can obtain the equation (3.15) for © € H;.

Let A, = (A — al). By Theorem 2.3, A, : H; — H; is self-adjoint and so is
G: on H. To verify (3.15), we can write

<<~A04V;5a @N>> = [V257Aa@N]

t
/ [Qs; gtfsAa(_)N] ds
0

to
_ /0 104G ,Ox]ds

It follows from (3.15) that, by interchanging the order of integration and noting
the self-adjoint property of G,

t t s
/ (AaVe, On))ds / / 91Q,.G_ O] drds
0 ot 0 ds

/ Q= Gos Q. O] dr

0

t
—/O Qe O] ds + [Vi, On].

or
t

Vi, On] = /0 AV, Ox))ds + /0 Q.. O] ds. (3.17)

Since V € L%((0,T); H;) and O — © strongly in H,
t

im_ [ (Ao ds = [ (Auv ) ds

N —o00 0

Therefore we can pass to a limit weakly term-wise in (3.17) to obtain the equation
(3.16). O

4. Semilinear Parabolic Equations

Instead of the linear case (3.1), consider the Cauchy problem for the nonlinear
parabolic equation:

a*‘h(”) = (A—al)Wy(v) + Bi(v, Uy, DU¢) + Q¢ (v), 0<t<T,
t (4.1)

To(v) = P(v),

where, for each ¢t € [0,T), ¥, is a real-valued function on H, and, under suitable
conditions, the nonlinear term B; : V x R x H — R can be defined for ¢t € (0,T)
and p-a.e. in H. Similar to the linear problem, we are interested in the strong
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solution of (4.1) satisfying the following equation:

[%@=@@HA«M—®%@WB "

t t
+/ [BS(~,\IJS,D\IJS),@]ds+/ [Qs,0O]ds, VO € H;.
0 0

To impose the conditions on B, assume that the following local linear growth
and Lipschitz conditions:

(B.1) There exists a positive function p; in H with |||p1]| < oo such that, for
veV,

1B (v, m,u)|?> < pr(v)(1+ |7 + |RV?ul?), ¥V te(0,T),r€R,ucH.

(B.2) There exists a positive function py in H with |||p2]| < oo such that, for
veV,

1By (v,r,u) = By (v, v, u!)|* < po(){|r — '[P + RV (u — )P},
for any t € (0,T), v eV, r,r’ € R and u,u’ € H.

Remark: Note that, for ¢ = 1,2, the condition |||p;||] < co allows p;(v) to grow
like a polynomial in |jv]|. For instance, if p;(v) < C(1 + ||v]|*™) for some C' > 0
and for any integer . > 1 . Then, since u is a centered Gaussian measure with
covariance operator I' = (—3A'R), |[v|* < (1/8)(—Av,v) by condition (A.1),
and Tr R < oo by condition (A.3), we have

1

9 _ 1
/|\v|| () < 5 /(—Av,v)u(dv) — 5T R <.

Therefore, by using standard estimates for Gaussian moments, we obtain

Ioil? < € [+ JolPmutan) = o1+ 20

(TrR)™} < o0
as claimed.

Lemma 4.1. Suppose the conditions (B.1) and (B.2) hold. Then, for any © € H;,
there exists constant C1 > 0 such that

I1B:(-.0, DOYI* < Cr(1 + [IO]I7), (4.3)
and, for any t € (0,T), ©,P € Hy, there is a constant Cy > 0 such that
“‘Bt('v @a D@) - Bt(" (I)aDq))mQ < C2|”@ - <I)|||% (4'4)

Proof. By condition (B.1), for t € (0,7) and © € H;, we have

I1B:(-,0,D0)ll < ll(p1)"/*(1 + |8 + |RY/ZDOJ*)V/2|

A

llos 72 {1 + IOl + =2 DO }/2.

Since ||| = [|©]|I* + IRY/2DO||?, the above yields (4.3) with C; = ||| p1]||.
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Similarly, the condition (B.2) implies that
lIB:(-,©, DO) — Bi(-, @, D)
= [ll(p2)"/2(1© — @ + |R'/2D(© — ®)])/2|
< N2> 1O — @[I* + | R/2D(© — @)||* }1/2.
It follows that (4.4) holds with Cy = |||p2]|- O

Theorem 4.2. Suppose that the conditions (A.1)-(A.3) and (B.1)-(B.2) are sat-
isfied. Then, for ® € H and Q € L?((0,T); H), the Cauchy problem has a unique
strong solution ¥ € C([0,T]; H)NL?*((0,T); H1). Moreover the following inequality
holds:

T T
sup [ W |II” +/ Iwslll? < K(T){1+ [|@[|* +/ Qs NI*}, (4.5)
0<t<T 0 0

where K(T) is a positive constant depending on T .

Proof. The proof is based on the contraction mapping principle in a Banach space.
To this end, let X7 = C([0,T]; H) N L%((0,T); H1) denote the Banach space of
real-valued functions ¥ on H with the norm ||| - |||z defined by

T
%[z = { sup |||‘1’t\|\2+/ I3 2.
0<t<T 0

For ¥ € X7, consider the linear Cauchy problem:

SU) = (A= a)Ui(0) + B0, %0, DV) + Quv), 0<t<T,
\IJ()(’U) = <I>(v),

By (4.3) in Lemma 4.1, given ¥ € X, B(-, ¥, DV) € L?((0,7);H). By making
use of Theorem 3.3, the problem has a unique strong solution U; given by

t t
U, = Fo(T) = G, + / Go_JBy(-, Uy, DU,))ds + / GQuds,  (4:6)
0 0

which shows that the solution operator F : X7 — X is well defined. To show
that F is a contraction mapping in X, let ¥, W € Xr. First, by invoking (3.9) in
Lemma 3.2, (4.4)in Lemma 4.1 and (4.6), we have

IF(T) — F(8)))
=|||/ Gooo[By(-, W,, DU,) — By (-, ¥, D,))ds|?

< 7/ IBs (-, Wy, D) = By (-, s, DE,)||1* ds
200 Jo

Cy ¢ -
< 2% / |||\Ils - \Ilsm%ds
1Jo
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Next, by making use of (3.10), (4.4) and (4.6), we can deduce that

T
/ 12 () — () |2t
0 T t
</ ||\/ Gr o[Bo( Wy, DU, — By(-, Wy, DU.))ds|2dt

(4.8)
<5 / / B, Ws, DW) = B (-, DR s
2&1
< U, — 0, ||? dt.
<5 [ e g
It follows from (4.7) and (4.8) that
I [12 &) ! 7.2
7 (¥) = Fe (D)l < 5 ~A+T) | [T = Wellly dt,
aq 0
which shows that F cannot be a contraction map in the norm ||| - ||z no matter

how small T is. To circumvent this difficulty, we introduce an equivalent norm
Il - lIlx,z defined by

T
ar ={ sup III‘I'tIIIQH/ (R
0<t<T 0

where A > 1 is a parameter to be chosen properly. In view of (4.7) and (4.8), we
can obtain

- C T .
I7:00) = AR < 520+ AT) [0 - Wl de
0. (4.9)
< AT+ 1)/ 10, — @2 dt
= O( )\ 0 t til1 .

Let T be so small that (CoT/2aq) < (1/4) and, in the meantime, choose A large
enough so that (C2/2a;\) < (1/4). Then the inequality (4.9) yields

~ 1 A
IF:(2) = F (D)l < S = Lz,

which shows that F is a contraction map in the equivalent norm ||| - ||[x, 7. The
fixed point U = ¥ is the unique strong solution of the Cauchy problem (4.1) which
can be shown to satisfy the variational equation (4.2) similar to the linear case.

To verify the energy inequality (4.5), notice that, from the equation (4.1), it
can be seen that %\Ilt € H_1. Thus we have

o, o o0
S = 200 0, W),
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which is integrated to give

2 __ 2 ! a
Il = I +2 [ (v w)ds
B0+ 2 | {(((A = QD) 02))+ [Bule B2, DY), ] +[Qu ]} s
<P -2 [ (GIRDY.. D]+ all .|} ds
42 (B0 D)W + QW] s,
0

where use was made of Equation (4.1) and Theorem 2.3. Hence there is g > 0
such that

t
101 + 20 / 1.2 ds

t
< B2 + e / 1B, (-, Ws, D)2 ds (4.10)
0

1 t t
s+ ) [waras+ [ iQareas
0 0

for any € > 0. By invoking the inequality (4.4) and choosing ¢ = a3/C4, we can
deduce from (4.10) that

t
I + / 0.2 ds
0

t t
< 1B + aoT + Cs / 102 ds + / 1Qu 12 ds,

for some constant C's > 0. The above implies that

(4.11)

T T
sup_[|Te[|* < | @[* + a2T + 03/ sup |||, ||* dt +/ IQsII1* ds,
0<t<T 0 0<s<t 0
which, with aid of the Gronwall’s inequality, yields

I

IN

T
sup [, O (B2 + anT + / 1Qu12 ds)
<t<T 0

. (4.12)
< KDY+ )2+ + / 1QuIP ds).

for some constant K7(T") > 0, depending on T. It also follows from (4.11) that

T
T
az/ I@elllrdt < N2l + axT + fo M@l dt
0 (4.13)

T
Jng/ sup |||\Ils|||2dt.
0 0<s<t

By means of (4.12), we can obtain from (4.13) that

T T
/O Il dt < Ka(T)(1 + B + / 1Qil1? de), (4.14)
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for some constant Ko(7T) > 0. Now the energy inequality (4.5) follows from (4.12)
and (4.14). O

5. Applications

5.1. Kolmogorov Equation. Consider the stochastic evolution equation in V’:

uyg = v,

where A : V - V' F:V — H, W, is a Wiener process in H with covariance
operator R, and v € H.

We are interested in the strong solution of the Kolmogorov equation associated
with Equation (5.1):

0
&Ut(v) = AU;(v) + (F(v), DUy (v)), 0<t<T, 52)
Uo(v) = ®(v),

for u-a.e. v € H, where, as before,
1
AU (v) = §T’I“[RD2\I/(U)] + (Av, DU (v)).

Let U; = e**W, for some o > 0. Then ¥, satisfies the linear equation:

g\llt(v) (A—al) U (v) + (F(v),D¥(v)), 0<t<T, 53)

o (U) = (I)(U)7
As mentioned before, instead of (5.2), it suffices to prove that the modified equation
(5.3) has a unique strong solution. To this end, let Hy be the completion of RY?H
in H with respect to the norm || - ||o defined by ||v]jo = |R~*?v|. In addition to
conditions (A.1)—(A.3), we assume that (A.4) F : V — Hy such that
IF()[[§ < CQ+[ol*™),
for some constant C' > 0 and for any integer m > 1.
Theorem 5.1. Suppose that the conditions (A.1)-(A.4) hold true. Then, for

® € H, the Cauchy problem for the Kolmogorov equation (5.2) has a unique strong
solution W € C([0,T]); H)NL?((0,T); H1). Moreover the following inequality holds:

T
sup [ @[|® +/ s [17 ds < K(T){1+ [|@[|*},
0<t<T 0
where K(T) is a positive constant depending on T .

Proof. As mentioned before, it suffices to consider equation (5.3), which is a special
case of (4.1), where

Bt(’l},T‘, u) = B(Uvu) = (F(U)vu)a (54)
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is independent of ¢ and r with Q; = 0. To apply Theorem 4.2, we need to show
the conditions (B.1) and (B.2) are satisfied. In view of (5.4) and condition (A.4),
for v € V,u € H, we have
B, w) = [(F(v),0)]* < [IF()[I§ R *ul?
< COA+lulP™) (A + [RV2ul?).
Thus condition (B.1) holds with p1(v) = C(1 + [[v||*™) and |||p1]|| < co. Similarly,

B(o,u) = Bo,u)2 = |(F(v),u—u)? < [F@)3IRY2(u— )P

IA

CA+ [lolP™) (A + [RY?(u — u)[?),

which implies condition (B.2). Therefore it follows from Theorem 4.2 that the
equation (5.3) has a unique strong solution and so is the Kolmogorov equation
(5.2) with the depicted regularity properties. O

Remark: The existence theorem of the strong solution to the Komogorov equa-
tion (5.2) was proved in our paper [2] by a different method under a stronger
condition than (A.4), that is, sup, ¢ ||[F(v)[jo < C for p-a.s..

5.2. Hamilton-Jacobi-Bellman Equation. Consider the optimal control prob-
lem with the state equation in a Hilbert space H:

dut = A’U,tdt + F(Ut, Vt)dt + th, t 2 O, (5 5)

Uy = v,

where the nonlinear function F(-,v;) now depends on the control v;, a Fi-adapted
process with values in a set L. The problem is to find, from the set K7 of admissible
controls v, the optimal v that minimizes the cost function:

T
J(t,v,v) = E{/ e~ B(us,vs)ds + ®(ur) | ur = v},
t

where B : H x K — R is the running cost function with the discount rate o > 0,
and ® € H is the terminal cost. Let V, denote the optimal cost or the value

function given by
Vi(v) = 12}fC J(t,v,v) = J(t,v,v%).

By applying that the dynamic programming principle, the function ¥; = Vp_(v)
satisfies the H-J-B (Hamilton-Jacobi-Bellman) equation [9]:

%\I/t(v) (A—al) T, (v)+ B(v,DT,), 0<t<T, 56)

To(v) = P(v),

where
B(v,DO) = uuel/fc{(F(v’ v),DO) + B(v,v)}. (5.7)
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We assume that the following conditions hold:
(C.1) There exists a positive constant by such that
1E (v, v)lIg = |R™Y2F (v, 0)]* < bi(1+ o] *™),
for any v € V, v € K and an integer m > 1.

(C.2) There exists a positive constant by such that B(-,-) : V x K — R™T has the
following bound:

|B(’U7V>‘ < b2(1 + ”’UHQm)v
for any v € V, v € K and m > 1.

Theorem 5.2. Let the conditions (A.1)-(A.3), (C.1) and (C.2) are satisfied.
Then, for ® € H, the H-J-B equation (5.6) has a unique strong solution ¥ €
C([0,T); H) N L?((0,T); H1). Moreover the following inequality holds:

T
sup W] +/ I [17 ds < K(T){1 + [|@[]*},
0<t<T 0
where K(T') is a positive constant depending on T.

Proof. To apply Theorem 4.2, we will verify the conditions (B.1) and (B.2). By
(5.7) and the assumptions (C.1), (C.2), we can get

Bo.w)? = | nf {(F(o,v),u) + Bv,v)}?
< 2{||F(v,v)|3IRY?ul? + | B(v,v)|}?} (5.8)

IA

20(1 + ||v[|*™)(1 + |RY?u|?), v eV, ue H,

where b = (b1 V by). Hence the condition (B.1) is met with p1(v) = 2b(1 + [|v||*™).
Similarly, by (5.7) and condition (C.1), we have

[B(v,u) = Blo,u)[* = | inf {(F(v,v),u) + B(v,v)}

— infyex{(F(v,v),u) + B(v, )}

IA

sup |(F(v,v),u —u')|?
veK

s swpI(F(, G IRY? (w— )P

< p(0)(1+[RY2(u—u)),

for v € V, u,u’ € H, which verifies condition (B.2) with pa(v) = by (1 + ||v[|*™).
Therefore Theorem 4.2 can be applied to draw the desired conclusion. O

Remarks: The stationary problem, when the H-J-B equation (5.6) is elliptic,
was treated in our paper [4] in a weighted Gauss-Sobolev space. The infinite-
dimensional H-J-B equation was studied earlier by Da Prato [7] in the space of
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continuous functions and further developed by himself and his collaborators. A
comprehensive discussion of this subject and more references can be found in his
joint book with Zabczyk [8].
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