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Abstract

In this work stochastic integration with respect to cylindrical Lévy pro-
cesses with weak second moments is introduced. It is well known that a
deterministic Hilbert-Schmidt operator radonifies a cylindrical random vari-
able, i.e. it maps a cylindrical random variable to a classical Hilbert space
valued random variable. Our approach is based on a generalisation of this
result to the radonification of the cylindrical increments of a cylindrical Lévy
process by random Hilbert-Schmidt operators. This generalisation enables
us to introduce a Hilbert space valued random variable as the stochastic in-
tegral of a predictable stochastic process with respect to a cylindrical Lévy
process. We finish this work by deriving an Ito isometry and by considering
shortly stochastic partial differential equations driven by cylindrical Lévy
processes.

Key words: stochastic integration; Lévy process; cylindrical process; Hilbert
space; stochastic partial differential equation.

1 Introduction

Stochastic differential equations in Hilbert spaces and as their very prerequisite,
stochastic integrals in Hilbert spaces, have been extensively studied since the
1960s. One can find various early publications for different classes of integrands
and different integrators, see for example Curtain and Falb [5] for integration
with respect to Wiener processes, Kunita [13], Métivier and Pistone [19] for
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integration with respect to square integrable martingales and Métivier [16] for
integration with respect to semi-martingales.

Since there does not exist a Wiener process with independent components
along the basis of an infinite dimensional Hilbert space, the most common models
of random noises are either the so-called cylindrical Wiener process or the space-
time white noise (which can be seen as a special case of the cylindrical Wiener
process). Integration with respect to cylindrical Wiener processes is developed
for example in Daletskij [9], followed by the articles Gaveau [10], Lepingle and
Ouvrard [15] and others. Integration with respect to space-time white noise is
derived in the seminal work by Walsh [28]. The recent work by Dalang and
Quer-Sardanyons [8] compares both approaches.

Surprisingly, integration with respect to other cylindrical processes than the
cylindrical Wiener process is only considered in a few works. In fact, we are only
aware of two approaches to integration with respect to cylindrical martingales,
which origin either in the work developed by Métivier and Pellaumail in [17]
and [18] or by Mikulevi¢ius and Rozovskii in [20] and [21]. The construction
by Métivier and Pellaumail is based on Doléans measures whereas Mikulevicius
and Rozovskii use a family of reproducing kernel Hilbert spaces. Thus, both
constructions rely heavily on the assumed existence of weak second moments.
In Métivier and Pellaumail [17], the construction is extended to cylindrical local
martingales.

The increasing attention to models with Lévy noise led recently to the concept
of cylindrical Lévy processes. The notion cylindrical Lévy process appears the first
time in Peszat and Zabczyk [22] and it is followed by the works of BrzeZniak et al
[3], Brzezniak and Zabzcyk [4] and Priola and Zabczyk [23]. The first systematic
introduction of cylindrical Lévy processes is presented in our work Applebaum
and Riedle [1]. In this article [1] we introduce a very general, discontinuous
noise occurring in time and state space as a cylindrical Lévy process, which is
a natural generalisation of a cylindrical Wiener process. We follow in [1] the
classical approach to cylindrical measures and cylindrical processes, as presented
for example in Badrikian [2] and Schwartz [26].

The main objective of this work is to establish a theory of stochastic inte-
gration with respect to cylindrical Lévy processes with weak second moments.
Although this situation is covered by the above-mentioned more general work by
Métivier and Pellaumail ([17], [18]) and Mikulevi¢ius and Rozovskii (][20], [21]),
the special case of cylindrical Lévy processes deserves their own treatment. For,
the independent and stationary increments of a cylindrical Lévy process enable us
to develop a straightforward integration theory in this work, which does not only
mimic the approach in case of a classical Lévy process but it is also based on much
easier and more familiar arguments. Our approach immediately exposes the need
to restrict the class of admissible integrands to the set of stochastic processes
with values in the space of Hilbert-Schmidt operators. However more important,
in contrary to the above-mentioned more general work, our construction of the
stochastic integral does not rely on the weak second moments but only the proofs



are based on this property. For this reason, we expect that our construction in
this work will serve as the basis to develop an integration theory with respect to
cylindrical Lévy processes without assuming finite weak second moments. Since
a cylindrical Lévy process can not be decomposed into a cylindrical local martin-
gale and and a cylindrical bounded variation process, this situation is not covered
by the work mentioned above.

The construction of the stochastic integral is based on the following obser-
vation: the increments of a cylindrical process are probabilistically described
by cylindrical measures, i.e. finitely additive set functions whose projections to
Euclidean spaces are always probability measures. It is well known, as a conse-
quence of Sazonov’s theorem, that the image cylindrical measure o T~! of a
cylindrical measure p under a linear operator T extends to a Radon measure if
T is a Hilbert-Schmidt operator. Thus, by following It6’s approach to stochas-
tic integration by firstly integrating simple stochastic processes, the extension of
this approach to stochastic integration with respect to cylindrical processes re-
quires a generalisation of this result to random Hilbert-Schmidt operators. This
approach is motivated by the work of Jakubowski et al [11], where the authors
show that a single deterministic Hilbert-Schmidt operator transfers a cylindrical
semi-martingale to a classical semi-martingale in the underlying Hilbert space.

In Section 3 we show that indeed a random Hilbert-Schmidt operator maps
the cylindrical increments to a classical Radon random variable in the Hilbert
space. Once this result is derived we follow the classical approach and define an
integral operator on the space of simple stochastic processes. By showing the
continuity of this operator in Section 4, we can define the stochastic integral on
the completion of the space of simple processes under an appropriate topology.
To illustrate the usage and applicability of the developed theory, we consider
stochastic partial differential equations driven by cylindrical Lévy processes in
Section 5.

With referring to the celebrated Bichteler-Dellacherie-Mokobodzki Theorem,
our results can be summarised as identifying the cylindrical Lévy process as a
good integrator. The stochastic integration of simple stochastic processes with
respect to the cylindrical Lévy process defines a continuous and linear operator.
This property is assumed to be satisfied in the work by Kurtz and Protter [14],
in order to derive weak limit results of stochastic integrals with respect to infinite
dimensional semi-martingales and their generalisations, the so-called H#-semi-
martingales, which also include cylindrical semi-martingales.

2 Preliminaries

Let U be a separable Hilbert space with scalar product (-,-), norm |||, and
orthonormal basis {ex}ren. The Borel o-algebra in U is denoted by B(U) and
the closed unit ball at the origin by By := {u € U : ||ul|; < 1}. The dual space
is identified with U.



For a measure space (5,8, u) we denote by LL(S,S;U), p > 0, the space of
equivalence classes of measurable functions f : S — U with [ || f(s)[|7; u(ds) < co.
For every ui,...,u, € U and n € N we define a linear map

TUL ey - U— ]an Tuy,...un (’LL) = (<u71 >7 ceey (’LL, un>)
Let T be a subset of U. Sets of the form

Z(ul,...,up;B) :={ueU: ((u,u),...,{u,uy)) € B}

where uy,...,u, € I' and B € B(R") are called cylindrical sets. The set of
all cylindrical sets is denoted by Z(U,T") and it is an algebra. The generated o-
algebra is denoted by C(U,T") and it is called the cylindrical o-algebra with respect
to (U,T). If I' = U we write Z(U) := Z(U,T") and C(U) :=C(U,T).

A function p : Z(U) — [0,00] is called a cylindrical measure on Z(U), if for
each finite subset I' C U the restriction of y to the o-algebra C(U,T") is a measure.
A cylindrical measure is called finite if ©(U) < oo and a cylindrical probability
measure if ©(U) = 1. For every function f : U — C which is measurable with
respect to C(U, T') for a finite subset I' C U the integral [ f(a) u(da) is well defined
as a complex valued Lebesgue integral if it exists. In particular, the characteristic
function ¢, : U — C of a finite cylindrical measure y is defined by

ou(u) == / e 1y (du) for all a € U*.
U

Let (92, F, P) be a complete probability space. Similarly to the correspondence
between measures and random variables, there is an analogous random object
associated to cylindrical measures: a cylindrical random wvariable Y in U is a
linear and continuous map

Y :U — L%(Q, F;R),

where the space L(I]D(Q,}" ;R) is equipped with the topology of convergence in
probability. A cylindrical process Y in U is a family (Y'(¢) : ¢ > 0) of cylindrical
random variables in U.

The characteristic function of a cylindrical random variable Y is defined by

oy : U — C, vy (u) = Elexp(iYu)].

If Z=2Z(uy,...,un; B) is a cylindrical set for uy,...,u, € U and B € B(R") we
obtain a cylindrical probability measure p by the prescription

w(Z) = P((Yuy,...,Yu,) € B).

We call p the cylindrical distribution of Y and the characteristic functions ¢,
and ¢y of p and Y coincide. Conversely, for every cylindrical measure p on



Z(U) there exists a probability space (€2, F, P) and a cylindrical random variable
Y : U — L%, F;R) such that u is the cylindrical distribution of Y, see [27,
V1.3.2).

In the work [1] we introduce the concept of cylindrical Lévy processes. A
cylindrical process (L(t) : t > 0) in U is called a cylindrical Lévy process if for
every ui,...,u, € U and n € N the stochastic process

(L(t)uq, ..., L(t)uy) : t = 0)

is a Lévy process in R™. In the following we will equip the probability space
(Q, F, P) with the filtration {F;}:>¢ generated by a cylindrical Lévy process and
defined by

Fr=0c({L(s)u: uelU, secl0,t]}) for all t > 0.

The definition of a cylindrical Lévy process is a straightforward generalisation
of a cylindrical Wiener process if the latter is defined analogously: a cylindrical
process (W (t) : t > 0) is called a cylindrical Wiener process if for every uy, ..., up
and n € N the stochastic process

(W(t)ur,...,W(t)uy) : t = 0)

is a Wiener process in R". Here we call an adapted stochastic process (X(¢) :
t > 0) in R™ a Wiener process if the increments X () — X (s) are independent,
stationary and normally distributed with expectation E[X (t) — X(s)] = 0 and
covariance Cov[X (t) — X (s), X (t) — X(s)] = |t — s|C for a non-negative, definite
symmetric matrix C'. This approach of defining a cylindrical Wiener process can
be found for example in the monographs [12] and [18] and it is recently reviewed
in [24].

The characteristic function ;) : U — C, t > 0 of a cylindrical Lévy process
L is given by

or)(u) (2.1)

= e (1 (100 — data) + [ (9 = 1= i) Uy () () ).

where p : U — R is a continuous mapping, ¢ : U — R is a quadratic form and
v is a cylindrical measure on Z(U) such that v o (-,u)~! is the Lévy measure on
B(R) of (L(t)u : t > 0) for each u € U. This result is derived in [1] with some
addenda in [25]. The triplet (p,q,v) is called the cylindrical characteristics of L.
In this work we only consider cylindrical Lévy processes (L(t) : ¢ > 0) with
existing weak second moments that is E[|L(1)u|?] < oo for all u € U. In this case,
the closed mapping theorem implies that the operator L(t) : U — L%(Q, F; R) is
continuous for all ¢ > 0. We call the cylindrical process (L(t) : t > 0) a cylindrical
martingale if (L(t)u : t > 0) is a real-valued martingale for every u € U.



3 Random Hilbert-Schmidt operators

Let V' be another separable Hilbert space with scalar product (,-), norm ||-||;,
and orthonormal basis {fx}ren. We also identify the dual space of V' with V.

The space of all linear bounded operators ¢ : U — V is denoted by L(U,V).
An operator ¢ € L(U,V) is called a Hilbert-Schmidt operator if

o0

2
> llerlly, < oo
k=1

The space of all Hilbert-Schmidt operators is denoted by L2(U, V') and it can be
equipped with a scalar product defined by

oo
Z PEL, wek
k=1

It follows that L£o(U, V) is complete and thus a Hilbert space with norm

1/2
lellz, = (Z ||90€k||v> :

Let (L(t) : t > 0) be a cylindrical Lévy process in U with weak second mo-
ments. We consider for fixed times 0 < s < ¢ the cylindrical random variable
AL = L(t) — L(s) : U — L% (2, F;R). The space of 2-radonifying operators co-
incides with the space of Hilbert-Schmidt operators in Hilbert spaces. Therefore,
for every ¢ € L3(U, V) there exists a random variable X, € L%(Q, F; V) such
that

(AL)(p"v) = (X, v) forall v e V. (3.2)

By linearity of AL, the equality (3.2) can be generalised to random Hilbert-
Schmidt operators if they are simple. An Lo(U,V)-valued, Fs-measurable ran-
dom variable ® is called simple if it is of the form

m

P(w) = Z 14, (w)e@; for all w € Q, (3.3)
i=1

for disjoint sets Aj,..., Ay € Fs, @1,---,0m € Lo(U,V) and m € N. The
space of all Lo(U, V')-valued, Fs-measurable, simple random variables is denoted
by S(Q,Fs; Ls). For later reference we equip the space S(Q, Fs; L2) with the

semi-norm
1/2
el = (& [le2,])



If @ is of the form (3.3) then (3.2) implies that for each i = 1,...,m there
exists a random variable X, € L%(§2, F; V) such that (AL)(pjv) = (X,,,v) for
all v € V and we can define a random variable

Js1 (@) : Q =V, Jsi(®) =14, Xoy +---+ 14, Xo,,-
In this way, one obtains a linear operator
Jot 2 S(Q,Fg; La) — LBH(Q,F; V). (3.4)

For each v € V' the random variable J; () satisfies

<J8,t((1))7v> = Z 1a, <X90z‘7v> = Z La,(AL)(gp;v),
=1

i=1
which, together with the linearity of AL, motivates us to define
(L(t) = L(s)) (®*v) := (Js4(P),v) for all v € V. (3.5)

Remark 3.1. Our definition in (3.5) of the application of the cylindrical random
variable AL to the U-valued random variable ®*v is based on the linearity of AL
and the simple form of ®*v. However, in general it is not possible to define
the application of a cylindrical random variable Z : U — L%(Q,}" ;R) to an U-
valued random variable Y : Q — U w-wise. For, if w € Q is fixed the random
variable Z(Y (w)) can be arbitrarily defined on a null set N, depending on w.
Consequently, the mapping w — Z(Y (w))(w) might be arbitrarily defined on a
set which is not a null set if €2 is not countable.

Theorem 3.2. For 0 < s <t let Js; be the operator defined in (3.4). Then Js,
18 continuous and satisfies

sl g rz, <L = 8)llyo -
Proof. Let ® € S(Q, Fs; La) be of the form (3.3). The independence of AL :=
L(t) — L(s) and Fy implies for each v € V' that

2

> La(AL)(giv)

i=1

E||(aL)(@ )| = E

I

@
Il
,_.

B |14, (AL)(¢;v) ]

I
NE

E [E [\RA@-(AL)(eorv)\? | sz
1

-
Il

[
NE

B |14, @)(AL) ()| Pdw)
1 V/Q

.
Il

E [\(AL)(@*(w)v)ﬂ P(dw). (3.6)
Q



Applying this equality results in

E[I104(@)I}] = ZE[ ) Si)?]

~ Y B[lan@ )]

j=1

—Z/E [1(AL) @ (@)77)P] P(dw)

SINTAS AT

j=1
= 1AL B 191, )
which completes the proof. [l

We denote the Bochner space L% (€2, Fg; Lo(U,V)) by L%(2, Fs; Lo). Since
the operator J, ; is continuous on S(€2, F; L2) and due to the well known fact that
S(€2, Fs; Lo) is dense in the Bochner space L% (2, F; L2) we can uniquely extend
the operator J; to the latter space. In this way, for each ® € L%(Q,}" s; Lo2) we
define

(L(t) — L(s))(®*v) := (Js 4P, v) for all v e V.

Remark 3.3. A Hilbert-Schmidt operator ¢ € Lo(U, V') is not only 2-radonifying
but even O-radonifying. That means, even without requiring that L has weak
second moments, there exists a classical random variable X, : 2 — V such that
(L(t) — L(s))(¢*v) = (X,,v) for all v € V. However, the V-valued random vari-
able X, might not have finite moments. One can expect that the analogue result
of Theorem 3.2 can be modified such that the P-a.s. convergence of a sequence
{Pptnen € S(Q,Fs; L) to @ € L(I);(Q,]:s;ﬁg) implies that {Js:(®y)}nen is a
Cauchy sequence in L(I]D(Q,}" ; V), equipped with the topology of convergence in
probability.

4 Stochastic integration

An L5(U,V)-valued, stochastic process (U(t) : t € [0,7T]) is called simple if it is
of the form

N—

>_A

P 1 (tk ,tk+1 (4.7)
k=0

where 0 =ty < t1 < --- <ty =T is a finite sequence of deterministic times and
®y, is a random variable in L%(§2, Fy,; L2) for each k = 0,..., N — 1. The set



of all simple Lo(U, V)-valued stochastic processes is denoted by Ho(L2) and it is
endowed with the semi-norm ||-||,, defined by

= (2| [ ), dst-

It is well known (see for example [6, Pro. 4.7]) that Hy(L2) is dense in the space
r 2
H(Lsy) = {\II 1[0, T] x Q@ — Lo(U, V) : predictable, E [/0 [(s)Iz, ds} < oo},

equipped with the same norm ||-||,,.

Let (U(t) : t € [0,T]) be a simple process in Ho(L2) of the form (4.7) and
(L(t) : t > 0) be a cylindrical Lévy process in U with weak second moments. Ac-
cording to Theorem 3.2 we can define X := th’tkH(CI)k) foreachk=0,...,N—1
to obtain a random variable X} € L%(Q2, F; V) such that

(L(tg+1) — L(tr)) (P5v) = (Xp, v) forallv e V.
Thus, we can define a random variable in L%(Q,}" ; V) by
I(V): Q =V, I(0):=Xo+ -+ Xn_1

and we call I(V) the stochastic integral of U with respect to L. Obviously, it
satisfies

i
=
L

(I(V),v) = ) (Xg,v) = (L(tiy1) — L(tr)) (®fo)
0 0

B
Il
B
Il

forallveV.
Theorem 4.1. The operator I : Ho(L2) — L%(Q, F; V) is continuous.

Since the application of the cylindrical random variable L(t) — L(s) to a
random variable in U is defined by the extension of the operator J,, it is often
convenient to work with a subspace of Ho(L2). For that purpose, let H(L2)
denote the space of all Lo(U,V')-valued stochastic processes (VU(t) : t € [0,7])
which are of the form

U(t) = Dr Ly t00) (1), (4.8)

where 0 =ty < t; < --- <ty =T is a finite sequence of deterministic times and
®y. is a simple random variable in S(, Fy, ; Lo) for each K =0,...,N — 1.

Lemma 4.2. For every ¥ € Ho(Ls) there exists a sequence {¥,, }nen € Hy (L2)
such that ||V — U, ||,, = 0 and || I(¥) — I(\I/n)HL% — 0 as n — oo.



Proof. Let ¥ be a simple stochastic process in Hy(Ls2) of the form

= Z P, ]l(tk,tk+1](t) for all t € [O,T],

where 0 = ty5 < t1 < --- < ty = T is a finite sequence of deterministic
times and each ®j is an arbitrary random variable in L%(Q,]:tk;ﬁg) for k£ =
0,...,N — 1. For each k € {0,..., N — 1} there exists a sequence {®y »}nen C
S(Q, Fy,; La) of simple L9(U, V')-valued random variables which converges to @y,
in L%(Q, Fy,; L2). For each n € N the stochastic process (V,(t) : t € [0,T7])
defined by

P

U, (t) = Pn Lty 0] () for all ¢ € 0,77,
0

B
Il

is in H5 (L2) and the sequence {¥,},en satisfies
2 g 2
10— w3 = B [ [ 1) - w12, as]

N—
Z tpe1 —ti)E [H@k — @gnHiJ —0 as n — oo.
k=0

On the other hand, the Cauchy-Schwarz inequality implies that

o) N-1 2
I1(W) = 1(,)[72 =D E (L(tks1) = LK) (@1 f5 — B of))
j=1 k=0
N—-1 oo
<V =1) 3 S B[|(Etke) — L) (@1f; — 87,59)[]
k=0 j=1
N-1
= (V= 1) Y B[ ot (@ — B[]

x~
Il
,_.o

SOV W Iy B 10— Bl
k=0

— 0 as n — 00,

where Jy, 1, ., : L3 (S, Fy,; L2) — LEH(Q, F; V) is the operator defined in (3.4) for
AL := L(tgs1) — L(tg). O

Proof. (Theorem 4.1)
Let L has the cylindrical characteristics (p, ¢, 7). Since the weak second moments
exist, it follows from [1, Cor. 3.12] that L can be written as

L(t)u = p(u)t + L(t)u forallt>0,ueUl,

10



where p : U — R is a linear mapping and (L(t) : ¢ > 0) is a cylindrical Lévy
process, which is a cylindrical martingale with L(0) = 0 P a.s. Since p(u) =
E[L(1)u] for all u € U, it follows from the continuity of L(t) : U — L%(Q; F;R)
that $ is continuous, which in turn implies that L(t) : U — L%(Q,F;R) is
continuous. The cylindrical process L can be decomposed further into L(t) =
W(t) + P(t). Here, (W(t) : t > 0) is a Gaussian cylindrical process' with
characteristic function gy () (u) = exp(—3tq(u)), u € U and t > 0, sce [24]. The
cylindrical process (P(t) : 2 0) is independent of W and is given by

P(t)u = / BN (t,dB) for all w e U,
R\{0}

where N,, denotes the compensated Poisson random measure with Lévy measure
vo (-,u)~! of the Poisson random measure defined by

Nu(t,B) :== > 1p((L(s) — L(s—))u)  for all B € B(R\{0}), t >0

0<s<t
It follows for all 0 < s <t and each v € U that
B|(W(t) = W(s)ul’| = (¢t - s)a(w),
- S))u 2 = — S u,a 21/ a).
E[|(P(t) - P(s)ul’] = (¢ >/U<, )2 v(da)

Consequently, for all u € U we obtain

E [y(i(t) —z(s))uﬂ - (t—s)(q(u)—l— /U (u, a)2 V(da))
—(t—$)E [\Z(mﬂ .

Let (¥(¢) : t € [0,7)) be a simple, L5(U, V)-valued stochastic process in Hj (L2)
of the form

i

\Il(t) = ¢k? ]]'(tk,tk+1}(t)7 (49)
0

B
Il

where 0 =ty < t1 < --- <ty =T is a finite sequence of deterministic times and
each @, is in S(Q, Fy,; Lo) for k=0,...,N — 1 and is of the form

mp
Q) = Z La,, @ik
=1

"Note, that although L(t) : U — L%(Q,F;R) is continuous and L = W + P the linear
mappings W (t) : U — L3 (Q, F;R) and P(t) : U — L%(£, F;R) are not necessarily continuous.
Nevertheless, we call W and P here cylindrical processes for simplicity although in all other
situations we require continuity in the definition of a cylindrical random variable.

11



for disjoint sets Ay g, ..., Amy k € Fry, and @14, ..., @m, k € L2(U, V). The mar-
tingale property of L implies the orthogonality of the increments; that is, for two

times 0 < ¢ <ty < T and AL; := L(ti41) — L(t;), i = k, £ it follows for all u € U
that

B [(ALy)(@4u) (AL (@)

<Z Ta;y AEk(@:k”)) (Z La;, AE@(@;Z“))]

i=1 i=1

my My
E Z Z ]]'Ai,k ]lAz‘,e Azk((p;(,ku) E [Azg(tngu)‘ ‘th]]

i=1 i=1
=0.

The decomposition L(t)u = p(u)t + L(t)u, t > 0, u € U enables us to estimate

B[] = ZE[ I

o N-1 2
=3B (|3 (Lltnen) - L) ) (@15)
j=1 k=0
< 25(0) 4 2R(), (4.10)

oo N-1 2
) =Y B || (Litwa) = Lit)) @5fy)] | -
j=1  [lk=0
o [|N-1 2
= ZE q>kfj 7fk—i—l tk)
j=1  [lk=0

By the orthogonal increments of L and by using the equality (3.6), which can
be applied since ®, is a simple random variable in S(€, Fy,; £2) for each k =
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0,...,N —1, we can estimate the first sum in (4.10) by

oo N-—1 2
5 =Y. Y B |2 - L) @)
j=1 k=0
oo N-—1
- ]zz:l poard /QE “ (i(tk+1) - ﬂ@k))@i@ﬁj)ﬂ P(dw)
< iN_l |Een) - Zaw||, B192502]
j=1 k=0 r

N-1

Jpof, S o inz ]

B HE“)H;@E [ /OT 19 (s)IIZ, ds} .

The second sum in (4.10) can be estimated by

[e.e]

3

“(s)f5) ds

7
ZEU M ds|
TupuUZE[ [ 1w @iz ol

- Tl 5 | /O (o) 2, s (411)

The last two estimates show the claim for each W € H§ (L£3) of the form (4.9).

Let ¥ be an arbitrary element in Ho(L3). By Lemma 4.2 there exists a
sequence {U,},en € Hi(L2) such that ¥,, — ¥ in H(L2) and I(V,) — I(V)
in L%(Q,}" ; V). It follows from the first part of the proof that there exists a
constant ¢ > 0, independent of n, such that

E [III(‘MHQV] < cE [/OT 1T ()12, ds} for all n € N. (4.12)

The convergence of ¥,, and I(¥,,) completes the proof. O

Due to Theorem 4.1 we are now in the classical situation and the operator I
can be extended to a linear continuous operator I : H(Ls) — L%(Q, F; V) which
enables us to define:

/T U(s)dL(s) :=I(V) for each U € H(Ls).
0
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Since we follow It0’s approach in this work there is also an Ito isometry in
the following. In this result, we require that the quadratic form ¢ : U — R of the
cylindrical characteristics (p,q,v) of the cylindrical Lévy process is continuous.
This covers the standard situation, confer for example the case of a cylindrical
Wiener process in [24].

Corollary 4.3. Let L be a cylindrical Lévy process with cylindrical characteristics
(p,q,v) and with weak second moments. If L is a cylindrical martingale and the
quadratic form q : U — R is continuous then for each ¥ € H(Ly) we have

where Q € L(U,U) satisfies q(u) = (Qu,u) for each u € U.

2

/OT\I/(S) dL(s) = /OTE [HQl/2\I/*(s)H; + /U 1@ (s)ull3 v(du)| ds,

2
LP

Proof. Since L is a cylindrical martingale it can be decomposed into L(t)u =
W(t)u + P(t)u for all t > 0 and u € U, where W and P are defined in the
proof of Theorem 4.1. However, since q is required to be continuous the mapping
W(t) : U — L%(;R) is continuous and thus, also P(t) : U — LL(Q;R). It
follows for all 0 < s < t and each u € U that

B{[(W(t) = W(s)ul| = (¢ = )(Qu,u),
B (10 = Pel] = (¢ =) [ (w0 o).

Let W € H5(L2) be of the form (4.9). The orthogonal increments of (L(t) : t > 0)

14



imply as in the proof of Theorem 4.1 that

E ‘/OT\I/(s)dL(s) i]

oo N—1 2
=505 B[ (Bt - zw) @i
j=1 k=0
oo N—1 my
— Z ( W (tkr1) — W(te)) (@i 1 f7)
j=1 k=0 i=1
HPtha) — Pl ()] )
co N—1 mg
_ _ x ot f * fiu)v(du
_; kzo(tkﬂ tk);E[]lAi,k] ((Q¢z,kf17901,kfj> +/U<90z,kfﬂ’ )" v(d )>
co N—1
=D (e —t)E [(Q%ij, QPR f;) + / (@hfu)” V<du>}
j=1 k=0 v
N-1
= Yt~ 0B [[@ 2]+ [ @l vl
e =5 @i+ [ pmett viao)

:/OT <E [HQ1/2\II*(8)H2£2] +/U|y\1u(s)uu2v u(du)) ds, (4.13)

where we used the fact that ) can be factorised into @ = (Ql/ 2)*Q1/ 2,

Since the cylindrical measure v is per se only defined on the algebra Z(U)
whereas the norm is not measurable with respect to Z(U) the integral in (4.13)
requires a clarification: for a Hilbert-Schmidt operator ¢ € Lo(U,V) the im-
age cylindrical measure v o ¢! extends to a Radon measure with finite second
moment. Thus, we can define

/ loull2 v(du) = / ol (v 0 o™} (dv) < oo
U 1%

For fixed w € 2, this argument can be extended by linearity to the integration of
||<I>k(w)u||%/ for @ € S(Q, Fy,; L2) and H\If(s)(w)uﬂ%/ for U € HS (L) and u € U
with respect to the cylindrical measure v in (4.13).

Let a sequence {¥, }pen C H5(L2) converges to ¥ € H(Ls). Since (P(t) :
t > 0) is also a cylindrical Lévy process, we obtain by the same calculation as in

(4.13) that
T 2 T
_ 2
/0 ¥(s)dP(s)| _EUO /UH\Ifn(S)uHV v(du)ds

Consequently, we can define

[ 1wt vaas = i [ [ 1ot viaas
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where the convergence takes place in L}D(Q,]: ;IR) Since the convergence of all
other terms in the first and last line in (4.13) is obvious, an application of Lemma
4.2 completes the proof. O

In order to obtain a stochastic process we define for ¥ € H(Ls)

t T
/ U(s)dL(s) := / Ljo,q(s)¥(s)dL(s) for ¢ € [0, 7).
0 0

The following result completes the introduction of the integral with respect
to cylindrical Lévy processes.

Corollary 4.4. If (L(t) : t > 0) is a cylindrical Lévy process with weak second
moments then for every ¥ € H(Lq) there exists a V-valued adapted stochastic
process I with strong second moments and with cadlag paths in V which is a

modification of
(/thf(s) dL(s) : t € [0,T]> .

If in addition, (L(t) : t > 0) is a cylindrical martingale then I is a martingale in
V' with strong second moments.

Proof. Decompose L as in the proof of Theorem 4.1 into the cylindrical martingale
L and the linear, continuous mapping p : U — R, i.e. L(t)u = p(u)t + L(t)u,
t >0 for all w € U. Since L is again a cylindrical Lévy process the stochastic
integral I(0) := fOT W(s)dL(s) is well defined for ¥ € H(L;) and we obtain the
decomposition

I(¥) = I[(¥) + F(), (4.14)

where F (W) is defined as the V-valued random variable F(0) := I(¥) — [(¥).
For U € H5(Ls) the random variable F satisfies

T
(F(P),v) = /0 p(U*(s)v)ds for all v € V. (4.15)

If a sequence {W,,}nen C H (L2) converges to ¥ in H(Ly) then F(¥,) — F(¥)
in L% (€2, F; V) by the continuity of I and I. On the other hand, by changing to
a subsequence if necessary we can assume that

T
/ ¥, (s) — \I’(S)Hi2 ds — 0 P-a.s. as n — 00.
0

Together with a similar estimate as in (4.11), this implies for each v € V' that
2

T T
/ P((T(s) = U (s))v) ds| <T Hﬁll%/ 1wy, — ) (s)oll7y ds
0 0

T
<TI313 llo)% /O (T, — ) (s)[2, ds

— 0 P-a.s. as n — 00,
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which shows that (4.15) is also satisfied for all ¥ € H(Ls).

Define [(W)(t) := I(W1y) for ¥ € H(Ls). If U € HF(Ly) it is easy to
see that the stochastic process M(U) := (I(¥)(t) : t € [0,T]) is an V-valued
martingale. Due to the continuity of the conditional expectation as an operator
on L4(Q, F;V) one can extend this result to ¥ € H(L2) by Theorem 4.1 and
Lemma 4.2.

For every U € H(L2) we have

t
|03l = [ BN 0 ass e

Therefore, the continuity of the integral operator I : H(Ls) — L%(Q,F;V)
implies for each € > 0 that
- - 1 - - 2
P ([ - i, = <) < 2 |l - e
- 2
-z,
— 0 as s = 1,

which shows that the V-valued martingale M (¥) is continuous in probability. It

follows by an infinite dimensional version of Doob’s regularisation theorem (see

e.g. [22, Th. 3.13]) that there exists a modification of M (¥) with cadlag paths.
Since p is linear it follows from (4.15) for ¥ € H(L2) and 0 < s < ¢ that

00 2

[P0 L) — F(T L), =
j=1

<t-5Y / BV () £) 2 dr
j=179

/ () 1) dr

T
<(t— ) I7l3 /0 19 ()2, dr.

Consequently, the stochastic process (F'(¥ 1jpy) : t € [0,7]) has continuous
trajectories. Due to the decomposition (4.14) this shows the existence of a mod-
ification of (f(;e U(s)dL(s): t € [0,T]) with cadlag paths for each ¥ € H(Ls).

If L is a cylindrical martingale it follows p = 0 in the above calculations,
which shows the second claim. O

5 Differential Equations

The developed theory of stochastic integration can be applied to a stochastic

partial differential equation of the form
dX(t) = (AX(t) + F(X(¢))) dt + G(X(t)) dL(t) for all t € [0,T], (5.16)
X (0) = X, ’

17



where A : dom(A) C V — V is the generator of a Cy-semigroup (S(t))i=0 on V,
F:V 5 Vand G:V — L(U,V) are some mappings and the initial condition
Xy is an Fo-measurable random variable in L% (€2, Fo; V). The random noise
(L(t) : t €]0,T]) is a cylindrical Lévy process in U with weak second moments.

Since the stochastic integral with respect to the generalised noise (L(t) : t €
[0,7]) is developed in the last sections one can follow very closely the existing
literature to derive existence, uniqueness and further properties of solutions of
(5.16) or even more general equations. For that reason, we keep this section very
short and indicate only the approach in the standard situation.

A predictable V-valued stochastic process (X (t) : t € [0,7]) is called a mild
solution of Equation (5.16) if for all ¢ € [0,T] it satisfies P-a.s. that

X(t) = S()Xo + /0 S(t — s)F(X(s)) ds + /0 S(t — )G(X(s)) dL(s).

The last integral on the right hand side is the stochastic integral developed in
the previous sections.

In the following result we employ the standard assumptions, linear growth
and Lipschitz conditions, which guarantee the existence of a mild solution, see
for example [7, p. 65] or [22, p. 148].

Theorem 5.1. If there exists a constant ¢ > 0 such that for all vi,vo € V and
all t € [0,T] the operators satisfy

IS@Fv)lly + 1SE)(Goi)llz, < e(X+ [lorlly),
[1S(@)(F(v1) = Fva))lly + [1SE)(G(v1) — G(w2)llz, < ellor = v2lly,

then there exists a unique (up to modification) mild solution X of (5.16) satisfying
supieo ) B [IX @] < oo.

Proof. The standard proof applies Banach’s fixed point theorem in the space

Xr g = {Y [0, 7] x Q@ — V predictable and sup E [HY(t)H%/} < oo} ,
te[0,7

and equipped for some 8 > 0 with the norm

1/2
1¥llz,s = (t;up}e—ﬁtE [uwt)u%—}) -

)

The operator, which will be shown to be a contraction for an appropriate 5 > 0,
is defined by

K: XTﬁ — XTﬁ, K(Y) = Kl(Y) + KQ(Y),

18



where for all ¢ € [0,T] we define
K (Y)(#) = /0 S(t — $)F(Y(s)) ds
Ko(Y)(#) = /0 S(t — $)G(Y(s)) dL(s).

The integrals, and in particular the newly developed stochastic integral, are well
defined due to the assumed linear growth condition. There exists a predictable
version of the stochastic processes (K1(Y)(¢) : ¢t € [0,T]) and (Ko(Y)(t) : t €
[0,T), since they are adapted and stochastically continuous. For K5(Y") this can
be seen as in the proof of Corollary 4.4.

The Lipschitz continuity shows that there exists a constant ¢; > 0 such that

IK1(V1) — K1(Ya)[[ 75 S 1 Vi = Yall7.5  forall Yi,Ys € Xpp.  (5.17)

The continuity of the integral operator I : H(L2) — L%(Q, F; V) implies that
there exists a constant ¢y such that

1K (Y1) — K2(Y2) |2 5

t 2
= sup | [ S(t - 5)(G¥i(5) - GOYals)) dL(s)
t€[0,7) 0 L%
<ea sup [ [0~ (G0 - G, ds].
te[0,7] 0

Applying the Lipschitz continuity results in
K2 (V1) = Ka(Ya)| 75 < cs Y1 = Yal7,  forall Vi,Ys € Xpg,  (5.18)

for a constant ¢z > 0. Both inequalities (5.17) and (5.18) show that K is a
contraction if we choose 3 large enough, which completes the proof. O
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