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Random attractors via pathwise mild solutions for stochastic
parabolic evolution equations

CHRISTIAN KUEHN, ALEXANDRA NEAMTU AND STEFANIE SONNER

Abstract. We investigate the longtime behavior of stochastic partial differential equations (SPDEs) with
differential operators that depend on time and the underlying probability space. In particular, we consider
stochastic parabolic evolution problems in Banach spaces with additive noise and prove the existence of
random exponential attractors. These are compact random sets of finite fractal dimension that contain the
global random attractor and are attracting at an exponential rate. In order to apply the framework of random
dynamical systems, we use the concept of pathwise mild solutions.

1. Introduction

Our aim is to study the longtime dynamics of stochastic evolution equations using
an approach that is different from the classical one. Namely, instead of transforming
the SPDE into a random PDE, we work with solutions that are defined pathwise,
see [5,26]. We consider parabolic problems with random differential operators and
use a pathwise representation formula to show that the solution operator generates a
random dynamical system and to prove that it possesses random attractors of finite
fractal dimension.

In particular, let X be a separable Banach space and let (€2, F, P) be a complete
probability space with filtration (F;),;cr. We consider stochastic parabolic evolution
equations of the form

du(t) = (A(t, w)u(t) + F(u()))dr + ocdW (1), (1.1)

where (A(f, w));eR.weq 1S @ measurable, adapted family of sectorial operators in X
depending on time and the underlying probability space. Moreover, F is the nonlinear-
ity, 0 > 0 indicates the noise intensity, and (W (¢));>0 denotes an X-valued Brownian
motion.

The common approach to show the existence of random attractors is to introduce
a suitable change of variables that transforms the SPDE into a family of PDEs with
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random coefficients. The resulting random PDEs can be studied by deterministic tech-
niques. This method has been applied to a large variety of PDEs, mainly for equa-
tions perturbed by additive noise or by a particular linear multiplicative noise, e.g., see
[4,16,17,28,31] and the references therein. However, for more general situations such
a change of variables is not always known or cannot be performed. In [15], using the
theory of strongly monotone operators, a strictly stationary solution of the equation

du(t) = A(t, w, u(t)) dt + odW (z)

was constructed. This allows to transform SPDEs of the form (1.1) into a family of
random PDEs. Using this ansatz, the existence of random attractors was shown in [15]
for a class of SPDEs including equations such as (1.1).

Here, we follow a different approach. We aim to use the notion of pathwise mild
solutions introduced by Pronk and Veraar in [26] to establish the existence of global
and exponential random attractors for (1.1). So far, only few results concerning
the existence of exponential attractors for SPDE have been obtained. In particular,
let (U(¢, s, w))r>s.wcq be the stochastic evolution system generated by the family
(A(t, w))reRr.weq, then the pathwise mild solution of (1.1) is defined as

t
u(t) = U@,Oug+cU(,0)W () + / U(t,s)F(u(s)) ds
0
t
— 0 / U(t,s)A(s)(W(t) — W(s)) ds,

0

where, for simplicity, we omit to write the dependency of A and U on w. This formula
is motivated by formally applying integration by parts for the stochastic integral, and
it, indeed, yields a pathwise representation for the solution, see [26]. Instead, if one
directly used the classical mild formulation of SPDEs to define a solution, the resulting
stochastic integral would not be well defined (see Sect. 2.3).

Our aim is to show that problem (1.1) generates a random dynamical system using
the concept of pathwise mild solutions and to prove the existence of random attractors.
We will not only consider (global) random attractors, but also show that random expo-
nential attractors exist. In particular, the existence of random exponential attractors
immediately implies the existence and finite fractal dimension of the (global) random
attractor. To this end, we employ a general existence result for random exponential
attractors in [7] which turns out to be easily applicable in our setting.

Stochasticity plays an important role in many real world applications. Complex
systems in physics, engineering or biology can be described by PDEs with coeffi-
cients that depend on stochastic processes. These random terms quantify the lack of
knowledge of certain parameters in the equation or reflect external fluctuations. Prob-
lem (1.1) is a semilinear parabolic problem where the coefficients of the differential
operators (A(f, w)):;eRr.weq depend on a stochastic process with suitable properties,
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and the equation is perturbed by additive noise. A related but simpler setting is random
parabolic equations of the form

du(t) = (At, w)u(t) + F(t, w, u(t)))dr. (1.2)

The longtime behavior of such random evolution equations has been investigated using
the random dynamical system approach in [6,20,21,27]. To this end, the following
structure of the random generators was assumed,

Alt,®) = A(Gw) VteR weQ,

where (2, F, P, (6;);er) is an ergodic metric dynamical system. In this context, results
concerning invariant manifolds [6,20], principal Lyapunov exponents [21] and the
stability of equilibria [27] have been obtained. Random evolution equations of the
form (1.2) arise in several applications. For instance, setting A (6;w)u := Au+a(6;w)u
and F(¢, , u) := —a(6,w)u?, with a suitable measurable function a : Q — (0, 00),
we recover a random version of the Fisher—KPP equation,

du(t) = [(A + a(Gr0)u(t) — a@w)u*1)]d,

which was analyzed in [27].

In the present work, we consider equations of the form (1.1), i.e., we perturb a semi-
linear nonautonomous random parabolic equation by an infinite-dimensional Brown-
ian motion and investigate the existence of random attractors.

The outline of our paper is as follows. In Sect. 2, we collect basic notions and
results from the theory of random dynamical systems and nonautonomous stochastic
evolution equations and recall an existence result for random exponential attractors.
In Sect. 3, we formulate and prove our main results. First, we show that under suitable
assumptions on A, F and W, the solution operator corresponding to (1.1) generates
a random dynamical system. Then, we establish the existence of an absorbing set
and verify the so-called smoothing property of the random dynamical system. These
properties allow us to conclude the existence of random exponential attractors in
Theorem 3.8 and to derive upper bounds for their fractal dimension. As a consequence,
the (global) random attractor exists and its fractal dimension is finite. In Sect. 4, we
provide explicit examples of nonautonomous random differential operators satisfying
our hypotheses and point out potential applications of our results.

Our paper provides a first, simple example that illustrates how the concept of path-
wise mild solutions can be used to show the existence of global and exponential ran-
dom attractors for SPDEs with random differential operators. Numerous extensions
are imaginable. In particular, in future works we plan to relax the assumptions on the
nonlinear term F and to consider Problem (1.1) with multiplicative noise. Another
interesting aspect would be to investigate the regularity of random attractors.
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2. Preliminaries

We first collect some basic notions and results from the theory of random dynam-
ical systems, which are mainly taken from [3,10,28]. Then, in Sect. 2.2, we state a
general existence theorem for random exponential attractors which was proven in [7].
In Sect. 2.3, we recall the notion of pathwise mild solutions for stochastic evolution
equations introduced in [26].

2.1. Random dynamical systems and random attractors

In order to quantify uncertainty, we describe an appropriate model of the noise. If not
further specified, (€2, F, P) denotes a probability space. Moreover, X is a separable
and reflexive Banach space and || - || x denotes the norm in X.

Definition 2.1. Let 6 : R x Q — Q be a family of P-preserving transformations
(meaning that ;P = PP for all ¢+ € R) with the following properties:
(i) the mapping (¢, w) — O;w is (B(R) ® F, F)-measurable forallr € R, w € Q;
(ii) 9() = IdQ;
(iii) ;453 =6, 00 forallz, s, e R,
where B(R) denotes the Borel o-algebra. Then, the quadruple (2, F, P, (6;);cr) is
called a metric dynamical system.

Remark 2.2.  (a) Here and in the sequel, we write 0;w for 6(¢, ), t € R, w € Q.
(b) We always assume that P is ergodic with respect to (6y);eRr, i.€., any (0;);eRr-
invariant subset has either zero or full measure.

Our aim is to introduce a metric dynamical system associated with a two-sided
X-valued Wiener process.

For the sake of completeness, we recall the construction of such a process if X is not
a Hilbert space. First, we introduce an auxiliary separable Hilbert space H and denote
by (Wg (¢)):>0 an H-cylindrical Brownian motion, i.e., (Wg (t)h);>0 is a real-valued
Brownian motion for every & € H and E[Wg (t)h - Wy (s)g] = min{s, t}[h, g]y for
s,t > 0and h, g € H, where [-, -] denotes the inner product in H. Furthermore, an
operator G : H — X is called y-radonifying if

00
Z vnGey
n=1

where (y¥,)nen is a sequence of independent standard Gaussian random variables and
(en)nen is an orthonormal basis in H. If X is isomorphic to H, then the previous
condition means that G is a Hilbert—-Schmidt operator (notation: G € L (H)). In this
framework, letting (€,), <N be an orthonormal basis of (kerG)L, we know according
to [30, Prop. 8.8] that the series

2
E < 00,

X

o0
Z Wy (1)é,Gey

n=1
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converges almost surely and defines an X-valued Brownian motion. Its covariance
operator is given by tGG*, where G* denotes the adjoint. Moreover, every X-valued
Brownian motion can be obtained in this way. Again, if X is isomorphic to H and
G € Lo(H) with |G|l z,a) = Tr(GG*), then the previous definition entails a trace-
class Wiener process. Finally, we extend this to a two-sided process in the standard
way.

To obtain a metric dynamical system associated with such a process, we let Co(R; X)
denote the set of continuous X-valued functions which are zero at zero equipped with
the compact open topology. We take IP as the Wiener measure on 3(Co(R; X)) having a
covariance operator Q on X. Then, Kolmogorov’s theorem about the existence of a con-
tinuous version yields the canonical probability space (Co(R; X), B(Co(R; X)), P).
Moreover, to obtain an ergodic metric dynamical system we introduce the Wiener
shift, which is defined as

Giw() =w(t+-) —w() forallt € R, w e Co(R; X). 2.1

Throughout this manuscript, 6;w (-) will always denote the Wiener shift.
We now recall the definition of a random dynamical system.

Definition 2.3. A continuous random dynamical system on X over a metric dynamical
system (2, F, P, (6;);cr) is a mapping

@:R"’xﬂxX—)X, (t,w, x) — ¢(t,w, x),

which is (B(RT) ® F ® B(X), B(X))-measurable and satisfies:

(1) 90, w, ) =Idx forall w € Q;
(i) et +1,0,x) = @(t, 0w, (1,0, x)), forallx € X, t, 7 e Rt andallw €
Q;
(iii) ¢(t,w, ) : X — X is continuous for all f € RT and w € Q.

The second property is referred to as the cocycle property and generalizes the semi-
group property. In fact, if ¢ is independent of w, (ii) reduces exactly to the semigroup
property, i.e., ¢(t + 7, x) = ¢(t, ¢(t, x)). For random dynamical systems, the evolu-
tion of the noise (6;w) has additionally to be taken into account.

Under suitable assumptions, the solution operator of a random differential equation
generates a random dynamical system. Stochastic (partial) differential equations are
more involved since stochastic integrals are defined almost surely, though the cocycle
property must hold for all w.

Referring to the monograph by Arnold [3], it is well known that stochastic (ordinary)
differential equations generate random dynamical systems under suitable assumptions
on the coefficients. This is due to the flow property, see [19], which can be deduced
from Kolmogorov’s theorem about the existence of a (Holder-) continuous random
field with a finite-dimensional parameter range. Here, the parameters of this random
field are the time and the nonrandom initial data.
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Whether an SPDE generates a random dynamical system has been a long-standing
open problem, since Kolmogorov’s theorem breaks down for random fields parameter-
ized by infinite-dimensional Hilbert spaces, see [23]. As a consequence, the question
of how a random dynamical system can be obtained from an SPDE is not trivial, since
solutions are only defined almost surely which is insufficient for the cocycle prop-
erty. In particular, there exist exceptional sets which depend on the initial condition,
and if more than countably many exceptional sets occur, it is unclear how the random
dynamical system can be defined. This problem was fully solved only under restrictive
assumptions on the structure of the noise. More precisely, for SPDEs with additive
or linear multiplicative noise, there are standard transformations which reduce these
SPDEs in PDEs with random coefficients. Since random PDEs can be solved pathwise,
the generation of the random dynamical system is straightforward.

Before we recall the notions of global and exponential random attractors, we need
to introduce the class of tempered random sets. From now on, in this Sect. 2.2, when
stating properties involving a random parameter, we assume, unless otherwise speci-
fied, that they hold on a (6;);cr-invariant subset of €2 of full measure, i.e., there exists
a (6;)ser-invariant subset Qo C €2 of full measure such that the property holds for all
w € Q. To simplify notations, we denote ¢ again by 2.

Definition 2.4. A multifunction B = {B(w)},ecq of nonempty closed subsets B(w)
of X is called a random set if

wr inf |x —ylx
YEB(w)

is a random variable for each x € X.
The random set B is bounded (or compact) if the sets B(w) C X are bounded (or
compact) for all w € Q.

Definition 2.5. A random bounded set {B(w)}peq of X is called tempered with
respect to (6;)er if for all @ € Q it holds that

lim e sup |xllx =0 forall 8> 0.

I—00 x€B(O_ )

Here and in the sequel, we denote by D the collection of tempered random sets in
X.

Definition 2.6. Let ¢ be arandomdynamical systemon X. A random set {A(w)}yeq €
D is called a D-random (pullback) attractor for ¢ if the following properties are sat-
isfied:

(a) A(w) is compact for every w € ;

(b) {A(w)}wegq is p-invariant, i.e.,

o, w, A(w)) = A,w) forallt > 0, w € Q;
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(¢) {A(w)}weq pullback attracts every set in D, i.e., for every D = {D(w)}peq €
D,

Jim d(e(, 61w, D(0—)), A(w)) = 0,

where d denotes the Hausdorff semimetric in X, d(A, B) = sup,c4 binlfg lla —
€
b| x, for any subsets A C X and B C X.

The following theorem provides a criterion for the existence of random attractors,
see Theorem 4 in [11]. The uniqueness follows from Corollary 1 in [11].

Theorem 2.7. There exists a D-random (pullback) attractor for ¢ if and only if there
exists a compact random set that pullback attracts all random sets D € D. Moreover,
the random (pullback) attractor is unique.

One way of proving the existence of the random attractor, that in addition implies
its finite fractal dimension, is to show that a random exponential attractor exists.
Exponential attractors are compact subsets of finite fractal dimension that contain
the global attractor and are attracting at an exponential rate. This notion was first
introduced for semigroups in the autonomous deterministic setting [12] and has later
been extended for nonautonomous and random dynamical systems, see [7,9] and the
references therein.

Here, we consider so-called nonautonomous random exponential attractors, see
[7]. While random exponential attractors in the strict sense are positively p-invariant,
nonautonomous random exponential attractors are positively g-invariant in the weaker,
nonautonomous sense. To construct exponential attractors for time-continuous random
dynamical systems that are positively g-invariant typically requires the Holder con-
tinuity in time of the cocycle which is a restrictive assumption. However, if we relax
the invariance property and consider nonautonomous random exponential attractors
instead, only the Lipschitz continuity of the cocycle in space is needed. In fact, the
construction can be essentially simplified, we obtain better bounds for the fractal
dimension and the assumption of Holder continuity in time can be omitted, see [7].
Even though we could prove the Holder continuity in time for the cocycle for our
particular problem, we omit it since it has no added value for our main results and
would lead to weaker bounds for the fractal dimension.

Definition 2.8. A nonautonomous tempered random set { M (¢, w)};cRr, weg is called a
nonautonomous D-random (pullback) exponential attractor for ¢ if there exists 7 > 0
such that M(t +f, w) = M(t, w) forallt € R, w € €2, and the following properties
are satisfied:

(a) M(t, w) is compact forevery r € R, w € Q;
(b) {M(t, w)}icr.weq 1s positively g-invariant in the nonautonomous sense, i.e.,

(s, 0, M(t,w)) € M(s +1t,6;w) foralls >0,t cR,w € Q;
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() {M(t, w)}ier . weq is pullback D-attracting at an exponential rate, i.e., there
exists o« > 0 such that

lim e**d(¢(s, O_sw, D(O_s;w)), M(t,w)) =0 forall D € D,t € R,w € Q;
S—>00

(d) the fractal dimension of { M (t, w)};cr weg is finite, i.e., there exists a random
variable k(w) > 0 such that

supdim (M (t, w)) < k(w) < oo forallw e Q.
teR

We recall that the fractal dimension of a precompact subset M C X is defined as

dim (M) = lim sup log1 (N¢(M)),
e—0 ‘
where N.(M) denotes the minimal number of g-balls in X with centers in M needed
to cover the set M.

By Theorem 2.7, the existence of a nonautonomous random exponential attractor
immediately implies that the (global) random attractor exists. Moreover, the global
random attractor is contained in the random exponential attractor, and hence, its fractal
dimension is finite.

Existence proofs for global and exponential random attractors are typically based
on the existence of a pullback D-absorbing set for ¢.

Definition 2.9. A set {B(w)}weq € D is called random pullback D-absorbing for ¢
if forevery D = {D(w)}peq € D and w € 2, there exists a random time Tp(w) > 0
such that

o(t,0_,0, D(O_;w)) € B(w) forallt > Tp(w).

The following condition is convenient to show the existence of an absorbing set.
Namely, if for every x € D(6_;w), D € D and w € L, it holds that

limsup |lg(, 60— @, x) [ x < p(w), 2.2
1—>0o0

where p(w) > 0 for every w € €2, then the ball B(w) := B(0, p(w) + §) centered in 0
with radius p(w) + & for some constant § > 0 is a random absorbing set. For further
details and applications, see [5,28].

Instead of considering random exponential attractors which is typically more
involved and requires to verify additional properties of the cocycle, the existence
of random attractors is frequently shown using the following result, see Theorem 2.1
in [28].

Theorem 2.10. Let ¢ be a continuous random dynamical system on X over (2, F, P,
(0)ter). Suppose that { B(w)}peq is a compact random absorbing set for ¢ inD. Then,
@ has a unique D-random attractor { A(w)},eq which is given by

Alw) = ﬂ U @(t,0_10, B(O_;w)).

t>01=>7
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We could apply Theorem 2.10 to prove the existence of a random attractor for
our particular problem. However, showing that a nonautonomous random exponential
attractor exists does not only imply the existence of the random attractor, but also
its finite fractal dimension. Moreover, it turns out to be even simpler in our case than
applying Theorem 2.10. To this end, we use an existence result for random exponential
attractors obtained in [7] that we recall in the next subsection.

2.2. An existence result for random exponential attractors

The existence result for random pullback exponential attractors is based on an
auxiliary normed space that is compactly embedded into the phase space and the
entropy properties of this embedding. We recall some notions and results that we will
need in the sequel, see also [7-9].

The (Kolmogorov) e-entropy of a precompact subset M of a Banach space X is
defined as

HE (M) = log, (N} (M),

where NEX (M) denotes the minimal number of ¢-balls in X with centers in M needed
to cover the set M. It was first introduced by Kolmogorov and Tihomirov [14]. The
order of growth of ’Hg( (M) as ¢ tends to zero is a measure for the massiveness of the
set M in X, even if its fractal dimension is infinite.

If X and Y are Banach spaces such that the embedding ¥ < X is compact, we use
the notation

He (Y5 X) = HX(BY (0, 1)),
where BY (0, 1) denotes the closed unit ball in Y.

Remark 2.11. The ¢-entropy is related to the entropy numbers ¢; for the embedding
Y — X, which are defined by

21(—1
& =infle>0:B"0.1)c|)B e, xjex, j=1,...2"1,
j=1

k € N. If the embedding is compact, then & is finite for all k € N. For certain function
spaces, the entropy numbers can explicitly be estimated (see [13]). For instance, if
D C R" is a smooth bounded domain, then the embedding of the Sobolev spaces

WHPH(D) < W2P2(D), 11, € R, p1, p2 € (1, 00),

is compact if /1 > [ and b
n P1 n

polynomially, namely

— é. Moreover, the entropy numbers grow

N _h=h
ek:k n
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(see Theorem 2, Section 3.3.3 in [13]), and consequently,
He (WH-PL(DY; W P2(D)) < ce” T8,

for some constant ¢ > 0. Here, we write f ~~ g, if there exist positive constants c|
and c; such that

caf<g=af

The following existence result for nonautonomous random pullback exponential
attractors is a special case of the main result in [7]. In fact, we formulate a simplified
version that suffices for the parabolic stochastic evolution problem we consider. In
particular, we assume that the cocycle is uniformly Lipschitz continuous and satisfies
the smoothing property with a constant that is independent of w. More generally, one
can allow that the constants depend on the random parameter w and that the cocycle
is asymptotically compact, i.e., it is the sum of a mapping satisfying the smoothing
property and a contraction.

Theorem 2.12. Let ¢ be a random dynamical system in a separable Banach space
X, and let D denote the universe of tempered random sets. Moreover, we assume that
the following properties hold for all w € Q:

(Hy) Compact embedding: There exists another separable Banach space Y that is
compactly and densely embedded into X.

(Hz) Random pullback absorbing set: There exists a random closed set B € D that
is pullback D-absorbing, and the absorbing time corresponding to a random
set D € D satisfies Tp.p_,00 < ITp,w forallt > 0.

(H3) Smoothing property: There exist { > Tg.,, and a constant k > 0 such that
o, w,u) — ¢, w,v)|ly <kllu—vlx Vu,ve Bw).
(Hy) Lipschitz continuity: There exists a constant Ly, > 0 such that
(s, o, u) — (s, w,v)llx < Lyllu —vlx Vs €[0,7], u,v € B(w).

Then, for every v € (0, %) there exists a nonautonomous random pullback exponential
attractor, and its fractal dimension is uniformly bounded by

dim (M" (1, @) < log (Nﬁ‘(BY(o, 1))) VieR, we Q.
2.3. Pathwise mild solutions for parabolic SPDEs

Let A := {(s,1) € R? : 5 < t}, X be a separable, reflexive, type 2 Banach space
and (R, F, P) be a probability space. Similarly to [26], we consider nonautonomous
SPDEs of the form

du(t) = A(t, @)ut) dt + Fu(®)) dt + o, u(®)) dW,, ¢ > s,
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u(s) =ug € X, s eR, 2.3)

where A = {A(t, ®)}, g zeg 1s a family of time-dependent random differential oper-
ators. Intuitively, this means that the differential operator depends on a stochastic
processes, in a meaningful way which will be specified later.

We aim to investigate the longtime behavior of (2.3) using a random dynamical
systems approach. First, we recall sufficient conditions that ensure that the family A
generates a parabolic stochastic evolution system, see [26]. In particular, we make the
following assumptions concerning measurability, sectoriality and Holder continuity
of the operators.

Assumption 1. (AO) We assume that the operators are closed, densely defined and
have a common domain, Dy := D(A(t, ®)) forallr e R, w € Q.

(A1) The mapping A : R x @ — L(Da, X) is strongly measurable and adapted.

(A2) There exists ¥ € (7, Z) and M > 0 such that Ty := {u €: Jarg u| < ¥} C
p(A(t, ®)) and

forall u € ZﬂU{O},teR,Eeﬁ.

IR, At @)l 2ix) <
@ =+ 1

(A3) There exists v € (0, 1] and a mapping C : @ — X such that
|A(t,®) — A(s, @)l cpyx) < C@)|t —s|”  foralls,t eR, weQ, (24)

where we assume that C (w) is uniformly bounded with respect to o, see [26].

Assumptions (A2) and (A3) are referred to in the literature as the Kato—Tanabe
assumptions, compare [2], p. 55, or [24], p. 150, and are common in the context of
nonautonomous evolution equations. Since the constants in (A2) and (A3) are uni-
formly bounded w.r.t. w, all constants arising in the estimates below do not dependent
on .

In the sequel, we denote by X,), n € (—1, 1], the fractional power spaces D ((—A(z,
®))") endowed with the norm |[lx|lx, = [(—A(7,w))"x|x fort € R, w € Q and
x € X,.

Assumption 2. (AC) We assume that the operators A(f, w),t € R, w € Q, have
a compact inverse. This implies that the embeddings X, — X, n € (0, 1],
are compact.

(U) The evolution family is uniformly exponentially stable, i.e., there exist con-
stants A > 0 and ¢ > 0 such that

U, s, @) cx) < ce ™) forall (s,7) € Aand @ € Q. (2.5)

(Drift) The nonlinearity F : X — X is globally Lipschitz continuous, i.e., there
exists a constant Cr > 0 such that

|F(x) — F(y)|lx < Crllx —yllx forallx,y e X andw € Q.
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This implies a linear growth condition on F. Namely, there exist a positive
constant C p such that

IF(x)llx < Cr+ Crlix||ly forallx € X and@ € Q. 2.6)

Furthermore, we assume that . — cCr > O.
(Noise) We assume that W(z) is a two-sided Wiener process with values in Xg,
B € (0, 1]. Furthermore, we set o (¢, u) := o > 0.

Based on the Assumptions 1, by applying [1, Thm. 2.3] pointwise in @ € Q we
obtain the following theorem, see [26, Theorem 2.2]. The measurability was shown
in [26, Proposition 2.4]. Before we state the result, we recall the definition of strong
measurability of random operators.

Definition 2.13. Let X and X» be two separable Banach spaces. A random operator
L :Q x X| — X, is called strongly measurable if the mapping @ — L(@)x,® € L,
is a random variable on X» for every x € Xj.

Theorem 2.14. There exists a unique parabolic evolution system U : Ax Q — L(X)
with the following properties:

() Ut,t,w)=1d forallt >0, @ € Q.

(2) We have

U, s,o)U(s,r,o) =U(t,r, ) 2.7)

forall0<r<s<t weQ.
(3) The mapping U (-, -, @) is strongly continuous for all @ € Q.
(4) Fors < t, the following identity holds pointwise in Q

d
ZU(I’ s, 0) = A(t,o)U(t, s, w).
(5) The evolution system U : A x Q — L(X) is strongly measurable in the uniform
operator topology. Moreover, for every t > s, the mapping w — U (t, s, w) €
L(X) is strongly F;-measurable in the uniform operator topology.

To prove the existence of random attractors, we need additional smoothing prop-
erties of the evolution system. The following properties and estimates were shown in
Lemmas 2.6 and 2.7 in [26]. The exponential decay is a consequence of our assumption
).

Lemma 2.15. We assume that the family of adjoint operators A*(t, @) satisfies (A3)
with exponent v* > 0. Then, for every t > 0, the mapping s — U (t, s, @) belongs to
C'([0, 1); L(X)), and for all x € D4 one has

d
d—U(t, s,w)x = —=U(t,s, w)A(s, w)x.
S
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Moreover, fora € [0, 1] and n € (0, 1) there exist positive constants 50,, 50,’,7 such
that the following estimates hold fort > s and & € Q:

—A(t—s)

_ _ ~ e
(A, ®)*U(t, s, w)x]lx < Cq @ s)e llx |l x, x e X;
M9
U, s, ®)(—A(s, @) "x||x < Cam”xﬂm x € Xg;
- —\(t—s)
(=A@, @)U, s, ®)(—A(s,0) x| x < Ca,nmﬂxnx, x e X,

To shorten notations, in the sequel we omit the w-dependence of A and U if there
is no danger of confusion. The classical mild formulation of the SPDE (2.3) is

1 1

u() =U(@, O)ug + / U(t,s)F(u(s))ds + o f U(t,s)dW(s). (2.8)
0 0

However, the It6-integral is not well defined since the mapping @ +— U(t, s, ®)
is, in general, only JF;-measurable and not Fg-measurable, see [26, Prop. 2.4]. To
overcome this problem, Pronk and Veraar introduced in [26] the concept of pathwise
mild solutions. In our particular case, this notion leads to the integral representation

t
u(t) = U(t, 0)uo + o U(t, ) W(t) + f U(t, s)F(u(s)) ds
0
t
_p / Ut,s)AG)(W(t) — W(s)) ds. 2.9)

0

The formula is motivated by formally applying integration by parts for the stochastic
integral, and, as shown in [26], it indeed yields a pathwise representation for the
solution.

Our aim is to show the existence of random attractors for SPDEs using this concept of
pathwise mild solutions. It allows us to study random attractors without transforming
the SPDE into a random PDE, as it is typically done.

Remark 2.16. We emphasize that the concept of pathwise mild solutions also applies
if o is not constant, see [26, Sec.5]. In this case, the solution of (2.3) is given by

t

t
u() =U(,0ug+ U(t, 0) / o(s,u(s)) dW(s) + / U(t,s)F(u(s))ds (2.10)
0

0
t t

—/U(t,s)A(s)/a(r,u(t)) dW(r) ds. (2.11)

0
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However, it is not possible to obtain a random dynamical system in this case, due to
the presence of the stochastic integrals in (2.10) and (2.11) which are not defined in
a pathwise sense. Consequently, this representation formula does not hold for every
@ € Q. We aim to investigate this issue in a future work.

Recalling that W is an Xg-valued Wiener process, we introduce the canonical
probability space

Q= (Co(R; Xp), B(Co(R; Xp)), P) (2.12)
and identify W (¢, ) =: w(t), for o € Q. Moreover, together with the Wiener shift,
Ow(s) =w(+s)—w(t), we, s,t eR,

we obtain, analogously as in Sect. 2.1, the ergodic metric dynamical system (€2, F,

P, (01 rer)-
In the following, (€2, F, P) always denotes the probability space (2.12).

3. Random attractors for nonautonomous random SPDEs
3.1. Random dynamical system and absorbing set

Since we consider SPDEs with time-dependent random differential operators, we
need to impose additional structural assumptions in order to use the framework of
random dynamical systems, see [6,20].

Assumption 3.

(RDS) We assume that the generators depend on ¢ and w in the following way:
A(t,w) = A(G;w) forallt € Rand w € Q. 3.

This assumption is needed to obtain the cocycle property. In this case, the group
property of the metric dynamical system implies hat

A(bs6;—sw) = A(6;w) forallt,s e Rand w € Q.

Moreover, one can easily show that A (6;w) generates a random dynamical system,
i.e., the solution operator corresponding to the linear evolution equation

du(t) = A(G;w)u(t) dt
u0)=uge X
forms a random dynamical system.

From now on, we always assume that Assumptions 1, 2 and 3 hold and that the
family of adjoint operators A* satisfies (A3) with v* € (0, 1].
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Theorem 3.1. Let U : A x Q — L(X) be the evolution operator generated by
A(B;w). Then, U : R x Q x X — X defined as

U(t,w):=U(t,0,w), t>0, (3.2)

is a random dynamical system.

Proof. The cocycle property immediately follows from (2.7). In fact, let ¢, 5 > 0.
Then, (2.7) implies that

Ut+s,0,w)=U(+s,s,0)U(s, 0, w).

Moreover, we observe that U (1 +s, s, w) = U(t, 0, 65w) since A(6,w) = A(6;0; _;w).
Intuitively, this means that starting at time s on the w-fiber of the noise and letting
time ¢ > 0 pass lead to the same state as starting at time zero on the shifted 9;-fiber of
the noise and letting the system evolve for time 7. At the level of random generators,
U(t + s, s, w) is obtained from A(6;w) which is the same as A(6;0;_,w) due to the
properties of the metric dynamical system. Therefore, the cocycle property

Ut +s,0) =U(t,0,0)U(s, o). (3.3)

is satisfied. The measurability of U follows from Theorem 2.14, Property 5. g

Remark 3.2. We obtain the measurability of U directly from the results in [26]. Alter-
natively, one can show the measurability of U as in [20, Lem. 14] using Yosida approx-
imations of A(w). Here, one argues that the evolution operators corresponding to these
approximations are strongly measurable and then pass to the limit. These arguments
exploit the structural assumption (3.1). The proof of the measurability in [26] is more
involved and holds under more general assumptions.

We give a standard example of a random nonautonomous generator and its corre-
sponding evolution operator.

Example 3.3. A simple example for an operator that satisfies our assumptions is a ran-
dom perturbation of a uniformly elliptic operator A (in a smooth bounded domain with
homogeneous Dirichlet boundary conditions) by a real-valued Ornstein—Uhlenbeck
process, which is the stationary solution of the Langevin equation

dz(t) = — uz(t) dr + dW ().

Here, 4 > 0 and W is a two-sided real-valued Brownian motion. We denote by
(§, F, F) its associated canonical probability space and make the identification W(t,
®) = w(t) for w € Q. Then, we have that

t 0

2(6,@) = / e M=) dm(s) = / et do,w(s).

—00 —0o0
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In this case, the parabolic evolution operator generated by A + z(6;w) is

- fz(e,a) dr
Ul(t, w) :=T(t)e° )

where (T (t));>0 is the analytic Cp-semigroup generated by A. We have

t s

~ [ z(6:®) dr [ z2(6:@) dt
U(t,w) =T(t — s)es T (s)eo ,
Ul(t,s,o) U(s.0,@)
t—s
~ f 2(0r4+5®)
and consequently, U(t — s, 0s@) = T(t — s)e 0 dr.

This simple example illustrates that the formalism we introduced above is meaning-
ful. Further examples of random time-dependent generators are provided in Sect. 4.
For additional applications, we refer to [26], and to [6,20] in the context of random
dynamical systems.

We now prove the existence of random attractors for SPDEs of the form

{du(t) = ABrw)u(t) dt + F(u(t)) dt + o dw(t) G

u(0) = ug
using pathwise mild solutions as defined in (2.9).

Remark 3.4. o We emphasize that the SPDE (3.4) cannot be transformed into a
PDE with random coefficients using the stationary Ornstein—Uhlenbeck process,
since the convolution

t

/ Ul(t,s,w) do(s)
0
is not defined and one has to make sense of it using the integration by parts
formula
t
o(t) + / Ut,s, w)A(Gsw)w(s) ds = U(t, 0, w)w(t)

0
t

— / Ut,s, w)A(Osw)(w(t) — w(s)) ds. 3.5)
0

A different transformation based on a strictly stationary solution has been intro-
duced in [15].
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e Another approach would be to subtract the noise, i.e., to introduce the change
of variables v := u — ow. This would formally lead to the random PDE

dv(t) = A(Grw)(v(t) + ow(t)) df + F(v(t) + (1)) dt
= A(G;w)v(t) dt + 0 A(Grw)w(t) df + F(v(t) + (1)) dr. (3.6)
The mild solution of (3.6) would be given by

t
v(t) =U(,0,w)vg + o / U(t,s, w)A(Bsw)w(s) ds

0
t

+/ U(t,s,w)F(v(s) +ow(s)) ds.
0
However, we would need to justify that this mild solution is well defined, and the
noise also interacts with the nonlinear term. In order to avoid these difficulties,
we work with pathwise mild solutions.
Using (3.5), the representation formula of a solution for (3.4) reads as
t
u(®) =U{,Qug+oU(t,0)w(t) + f U(t,s)F(u(s)) ds

0
t

-0 f U(t,s)AOsw)(w(t) —w(s)) ds

0
t

=U(t,0ug+oU((t,0)w(t) + / Ul(t,s)F(u(s))ds

0
t

-0 / Ul(t,s)A(Gsw)0sw(t — s) ds

0
t

= U(t, w)ug+ o U, o)o(t) + / Ut — s, 0,0)F (u(s)) ds (3.7)

0
t

—0 / l7(t — 5, 0,w)A(O;w)05w (t — 5) ds

0
t

= U(t, w)ug + f Ut — s, 0,0)F (u(s)) ds

0
t

+ow()+o / l7(t —5,0,w)A(B;w)w(s) ds. 3.8)
0
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Here, we used in the last line that
t !
/ Ul(t,s,w)A(s, w) ds =/ ﬁ(l —5,0,w)A(B;w) ds = =U(t, t, w)
0 0
+ U@, 0,0) =U(r, w) — 1d,

since

0
a—U(t, s,w)=—-U(t,s, w)A(s, w).
s

Remark 3.5. We emphasize that the pathwise mild solution concept is applicable also
under weaker assumptions on the noise, for instance, if @ takes values in a suitable
extrapolation space [25, Section 3.1]. Moreover, the formal computations made in (3.8)
can be justified even if o € Dy4.

In fact, according to [26, Theorem 4.9] we know that the pathwise mild solution is
equivalent to the weak solution of (3.4). For simplicity, we test the linear part (i.e., for
F = 0) of (3.4) with x* € D+ := D((A*(¢))). This yields

(u(®),x*) = (U, Ouo, x*) + o (U(t, O (1), x*)

t

-0 /(U(t, $HABsw) (0 (1) — w(s)), x*) ds, 3.9

0

where (-, -) denotes the dual pairing. Plugging the identity

(U(t, s)A(Gsw) (1), x*) ds = (U (1, 0w (1), x*) — (w(t), x*),

S—

which holds for w(-) € X (see [26, Section 4.4]), into (3.9) entails
t
(), x*y = (U, Oug, x*) + o {w(®), x*) + o /(U(t, HAOs)w(s), x*) ds.
0

Lemma 3.6. The solution operator corresponding to (3.4) generates a random
dynamical system ¢ : RT x Q x X — X.

Proof. We only verify the cocycle property. The continuity is straightforward, and the
measurability of ¢ follows from the measurability of U.
Let s, t > 0. Using (3.8), we have

ot +s, o, up)

t+s
= Ij(t+s,a))uo+/l7(t+s—r,9ra))F(u(r)) dr +ow(t +5)
0
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t+s
+o / Ut +s —r 6,0)AG,0)0(r) dr
0

= ﬁ(t,@sw)ﬁ(s,w)uo—l—ﬁ(t,&sw)/ﬁ(s—r, 0, ) F (u(r)) dr
0

s+t
+ / Ut +s —r 6,0)Fu@r))dr + oot + 5)

N
S
—I—oﬁ(r,@sw)/ U(s —r, 6,0)A6,0)o (r) dr
0

s+t
+o / Ut +s—r6,0)AB0)o() dr

N
N

= ﬁ(t, Osw) |:l7(s, w)ug + / ﬁ(s —r,60,w)F(u(r)) dr

0
s

+o f U(s —r, 6,0) A, 0)0(r) dr:|
0
S+t
+ / Ut+s—r60)Fu@)dr+ow(+s)
’ S+t

+o / Ut +s —r 6,0)AG,0)o(r) dr.

N

Using that
s+t t
/ Ut +5 —r,6,0)AG,0)o(r) dr = / Ut — r, 0y 1r0) A(Bs 1y ) (r + 5) dr
s 0

t

= / U(t — r, 054r0) A(Og1r0) Os0 (r) + o (s)) dr

0
t

= / U(t = r, O54r) A(Oy1r )05 (r) dr + w(s)(=1d + U (1, b50)),
0

one immediately gets

ot + 5, w, up)
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= (7(1, Osw) |:17(s, w)ug
S

+amw+/ﬁ@—n@@FWQDm+0/ﬁ@—n&@A@@w@dq
0

0
t

+/ﬁa—n&HmFm@+wnv

0
t

+o / U(t — 1, 054+ @) A(B150)050(r) dr + o0 (1)
0
= (p(tv 95601 (p(sv Ll), MO))
This proves the statement. g

Next, we show the existence of an absorbing set. We recall that .. > ¢CF as assumed
in (Drift). Here, A, ¢ and CF are the constants in (2.5) and (2.6).

From now on, the properties and statements hold for all w € Qg where Q¢ C Q is
the set of all w that have subexponential growth. The set 2 is (6;);cr-invariant and
has full measure, see, e.g., [5]. To simplify notations, in the sequel, we will denote 2
again by Q.

Lemma 3.7. The random dynamical system ¢ has a pullback absorbing set.

Proof. We veritfy (2.2). To this end, we use the estimates in Lemma 2.15 and Gronwall’s
lemma. We observe that w € X g implies that

10, o @llx = 1T, 0)(~A@) P (~A@)Po®lx < e o),

for some constant ¢ > 0.
It is convenient to work with the representation formula (3.7). Assuming that the
fiber is given for 6_;w, we obtain

t
lu(llx = U@ Ouollx +ollU(z, 0001w (0)llx +/ 1U(, $)F(u(s))|x ds
0
1
+0/ U, 5)AOs—1w)0s— 1 (t — 5)||x ds
0
1
< ce Mlugllx + oée ™ (=) xs +f U, s)F(u(s))lx ds
0

t
+O’/ ||ﬁ(t — 5,01 w)AOs_;w)w(s —1)| x ds.
0
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For the nonlinear term, the Lipschitz continuity and (2.5) yield

t
H / Ut — s, 0,0)F (u(s)) ds
0

and the generalized stochastic convolution results in

/ U (r = s, 65— ) A(fs— @) (s — 1) x ds

t
< / e =) (Cp + Crllu(s)llx) ds.
X
0

2651

t
= f 1T (t — 5, 05— ) (—ABs— ) Pl o)l (~A@Bs—0)Pw(s — 1) x ds

—A(t s)
/ Gyl = llx, ds.

where C 1—p denotes the constant in Lemma 2.15. Hence, combining the estimates we

obtain

t

lu@®lx < ce ™ luolx +oce ™ llo(—)llx, +c / e M(Cr + Crllu(s)llx) ds

0

o M=)
+aCi ﬂf( St = Dl ds

Setting

. —At AL—At
y (1) :=ce " luollx +-oce Ilw(—t)llxﬂ

! o—h(t—s)

+CEF/ =9 gs 4 0 C_ ﬂ/mﬂw(s—t)ﬂxﬁ ds

0
—A A A cCp
=ce Muollx + oée™ (=)l x, +—

- 0 CM
+alig [ —oplely, ds

—t

we can rewrite the previous inequality as

t
lu@®)llx < y () +cCr f e ||u(s) |l x ds.
0

(3.10)
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Applying Gronwall’s lemma to e |lu(r) | x, we infer that

t
Hlu@lx <y @)+ cCr / &y ()e<CFI dy,
0

—At

and multiplying with e™*', we obtain

t

lullx < y@) + ch/e*@*CcF)(f*S)y(s) ds. (3.11)
0

This estimate allows us to determine the pullback absorbing set. First, note that all
terms in y are well defined for the limit # — oo, due to the subexponential growth of
lw(®)llx,, and consequently,

y(t) < e (cnuonx + éonw(—r)nxﬂ)

0
A

CGF ~ €
+— oCi_p m”w(r)nxﬂdr < 0. (3.12)

—0o0
‘We now focus on the second term in (3.11),

t

/e—(x—ccm(t—s)y(s) ds

0
’ c
N _ C
< f e (hmecrn=) (ce—“nuonx +éoe M o (=5)x, + —
- 0 eAr
+0C1—ﬂ[m||w(”)||xﬂd”) ds.

)
The first and the third terms are bounded by

t
o—(—cCp)t

/ e~ HTeERITIe ™M lug ||y ds < —————luollx
CCF

0

and obviously

A

— t
cCr /e—(x—ccﬁ-)(z—s) ds cCr
A ~ AMA —cCF)
0
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The second one can be estimated by

t 0
aée*“*w”’/ef"C”||w(—s)||Xf3 ds = aae*“ﬂf”’/e“cﬂna)(s)nxﬁ ds.
0 —t

Finally, for the last term, we observe that

t 0

Ar
~ —(A—cCF)(t—s) €
Ucl_ﬁ/e F /m”a)(”)”&sdr ds
0 —S
~ \ (A—cCF)(1—s) ‘ et
—(A—=cCF)(t—s
<aliy[e a5 [ g lomlydr
0 —00

~ 0
oCi-p / e
= lo ()l xzdr.
A —cC —r)l=# i
cCr J (=r)

In conclusion, using all the previous estimates in (3.11) we have

lu()lx < e <C||u0||X + aenw(—r)nxﬂ)

_ 0
CCF ~ e“
t— - +oCip / mllw(r)llxﬁdr
—00
-
—(h—cCp)t ¢’ CrCr
+ce ||u0||X+A(A—CCF)

0
+ cCpoéehcCrt / e“rlo(s) | x, ds
—t

0

CCFO'51_ GM
T [ Sleml, 6

—00

o R CEF
< ¢~ O—cCr <2c||u0||x +UC||“’(_t)”X5) * »—cCr
0

~ 0
AS
N cCFs oCi_gh €
+cCpoc / e lo(s)llx, ds+)\.—CCF / )P lw(s)lix, ds.

—00 o0

(3.13)
Using (2.2), we infer that B(w) := B(0, p(w) + &) for some § > 0, where
0

cC A
o(w) = ﬁ +cCroé f e ¥ w(s) ] x4 ds

cC

—00
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~ 0

+ac1_,sA/ @i, d

n—cCp | (=B &
—0Q

is a pullback absorbing set for our random dynamical system. This expression is
natural, since we can immediately see the influence of the linear part, nonlinear term
and noise intensity. The previous integrals are well defined due to the subexponential
growth of w. More precisely, the set of all w € € that have subexponential growth is
invariant and has full measure. The temperedness of the absorbing set can be verified
asin [5, Lem. 3.7]. O

3.2. Existence and finite fractal dimension of random attractors
We now apply Theorem 2.12 to deduce the existence of nonautonomous random
exponential attractors for the random dynamical system ¢.

Theorem 3.8. For every v € (0, %) and n € (0, 1), the random dynamical system
@ generated by (3.4) has a nonautonomous random pullback exponential attractor
MY and its fractal dimension is bounded by

supdim  (M""(t, w)) < log 1 (Nf(BXv (0, 1))) :
teR 2v K

where

~ ey [T e M)
k=C,+ CpCyce = / - ds,
! e o (t—s5)"

and t > 0 is arbitrary.

We remark that « is determined by the constant C » in Lemma 2.15, the Lipschitz
constant Cr of F and the constants ¢ and A in (2.5).

Proof. We verify the hypotheses in Theorem 2.12.
(H1) By Assumptions 2 (AC), this property holds for the spaces X and ¥ = X,
for arbitrary n € (0, 1).
(H>) This was shown in Lemma 3.7. In fact, B(w) = B(0, p(w) + §), for some
8 > 0, is pullback D-absorbing and B € D. Moreover, the absorbing time
fulfills the condition in (H7). In fact, let D € D, then

Tp. = inf fZO:e_()‘_CCF)t(2c sup ||§||+U@||a)(—t)||Xﬁ><8 vi>il,
teD(0—;w)

see the estimate in (3.13).
(H4) We verify the Lipschitz continuity of ¢ in B. To this end, let ug, vo € B(w),
w € Q. For the difference of the corresponding solutions, we obtain

”(p(t’ w, MO) - (p(tv w, vO)”X
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t
< 1T, @) o — w)llx + /O 1Tt — 5. 6,0) (F (5. . 1))

— F(p(s, @, v)))lIx ds

IA

ce M lug — vollx + /0 PRI | F(p(s. @, u0)) — F(p(s, @, v0)) || ds
< ce M lug — vollx + ¢Cr fo e lots, @, u0) — (s, , vo) || ds
< cllup — vollx +cCr /Ol e M o(s, w, o) — ¢(s, @, v0) | ds.
Hence, Gronwall’s lemma implies that
Gt . u0) — (¢, . v0)lx < cllup — voll xe“F o< < ceF Jug — vyl
(H3) Finally, we use the Lipschitz continuity in (Hy) to verify the smoothing prop-
erty for the spaces X and Y = X,. Let 7 > 0. We estimate the difference of

the solutions in the X,,-norm,

lp(t, w, uo) — (7, ®, vo)x,

< U7, »)(uo — vo)llx,

f ~ o~
+/0 IU @ — s, 650) (F (9(s, @, u0)) — F(9(s, @, vo))) |l x, ds

C'I A N fefk(ffs) - - ;
< —¢ "|lug—v +C = S, w, Ugy)) — S, W,V K
< mre Mluo —wollx +.Cy | [Flols @, u0) = Flp(s. . v0) |

C) i (T e i)
< = e ||u0—vo||x+CFC,7/O oy ||<p(s,a),u0)—(p(s,a),vo)”de

Cn ~ cCp fe_)‘(;_s)
< —|lug — v + CpCpce = ds|lug — v ,
= = luo = wollx + CrCy T lluo — vollx

where we used the Lipschitz continuity of ¢ in X in the last step. Hence, the
smoothing property holds with the smoothing constant

C'? - «Cp t e—ks
K=—=— —+ CFCUCC A
th 0 sh

ds.

The smoothing property holds for any 7 > 0, and consequently, (H3) is
satisfied.

0

Animmediate consequence is the existence and finite fractal dimension of the global
random attractor.
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Corollary 3.9. There exists a unique global random attractor for ¢, and its fractal
dimension is bounded by

. : X (pX,
dimy(A@) < inf flog 1 (N¥ 8% 0,1)],

forall n € (0, 1), where k is the constant given in Theorem 3.8.

The existence of a nonautonomous random exponential attractor implies that the
global random attractor exists and that its fractal dimension is finite. We point out that
in our particular case, it is, in fact, easier to consider random exponential attractors
than to deduce the existence of the global random attractor from Theorem 2.10. In
fact, we have shown that a tempered absorbing set exists, but the theorem requires
the existence of a compact absorbing set. To show how this can be established and
to indicate that the proof is indeed more involved than verifying the hypotheses of
Theorem 2.12, we provide the following lemma, even if we do not use it to prove our
main results.

Lemma 3.10. Let Tg > 0 denote the absorbing time corresponding to the absorbing

set B. Then, the set K (w) := ¢(Tp, 0_1,0, B(O_1y a)))x is a compact absorbing set
for ¢.

Proof. The proof is based on compact embeddings of fractional power spaces. Let n >
0 be such that 0 < n < B < 1. It suffices to derive uniform estimates of the solutions
w.r.t. the X;-norm since X, is compactly embedded into X. Let ug € B(O_r,w). We
observe that

lo(Ts, -1y, uo)llx, < 1U(T, 6—_ry)uollx, + 1U(Tp, 0—1,0)0-1,0(Ts) | x,
Tp

+ / 1T (Tg — s, O5—1,0) F (s, 0_1,0, o))l x, ds
0

Tp
t+o f 1T (Ts — 5. 65 1,0) Ay _1y0)0(s — Ts)]l, ds.
0

To estimate these terms, we use that ug € B(6_7, ) and that B is a pullback absorbing
set. The first and second terms yield the following expressions,

1U(Ts, O-ry)uollx, < Cpe ™ Fllugllx < Che T8 (p(O—1,0) +8),
and
ry ~ C —\Tp
10 T5, 0-ry@)0(=Tp)lx, = Cy—e™ P o (=Tp)lx,-

For the generalized convolution, we obtain
Tp
f 1T (Tp — s, b5-1,0) A(s_1,0)00(s — Tp)llx, ds
0
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~ -
= / A" (01, 0)U (T — s, Os 1y 0) A' P (Os 1, 0) AP (O, 0)0(s — Tp)llx ds

- _)\.(TB s)
C —(B— Vl)/ (T )1 B=n) ”a)(S_TB)”Xﬂ ds

—)\(TB S‘)

e sup (s — Ts)llx /—ds<oo.
* n)se[O,TB] P ] (T —s)1=B-m

™\

Finally, we estimate the drift term,

Tp
/ 1U(Tp — 5, 07y —sw) F(p(s. 0—1,0, u0)) | x, ds

0

— 0 CM - Ar
<C)Cr / = dr + C,Cr / - lo(r + Tp, 0_ryw, uo)ll x dr
—Tp —Tp
0 0
<G, C w1 " o) + ) d
=G,CF ) r+C,Cr (_r),i(p( rw) + ) dr,
Ty Ty

where we used that ug € B(6_7,w) and the absorbing property of B, i.e.,
(p(r + TB7 Q_TBC(), I/t()) C B(Grﬂl))

We remark that the expressions and w-dependent constants in all estimates are well
defined. Collecting the estimates, we finally conclude that

lo(Ts. 0150, uo)llx, < C(w,n, .8, Tg) < 00,

for some constant C (w,n, B, 8, Tg). The compact embedding X;, < X implies that
the set (T, O—ry @, B(O_7,w)) is relatively compact in X. Hence, K () is compact
which proves the statement. U

4. Examples

We provide examples of differential operators A that satisfy our assumptions in
the previous sections. The canonical examples are uniformly elliptic operators with
random, time-dependent coefficients. Such operators have been investigated in the
context of SPDEs, see [25,26] and the references therein. In the framework of ran-
dom dynamical systems, several properties of the evolution system generated by such
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operators have been analyzed, including results on the spectral theory and princi-
pal Lyapunov exponents [21,22,29], stable and unstable manifolds and multiplicative
ergodic theorems [6,20].

We consider the random partial differential operators in the Banach space X :=
LP(G) for2 < p < oo, where G C R” is a bounded open domain with smooth
boundary dG (see also [24, Sec. 7.6]). We recall that in our case, the differential
operator A(t, w) depends on time ¢ € R and the random parameter v € €2 in the
following way

Alt,w) = Abiw), teR weq.
Example 4.1. Letm € N and A be the random partial differential operator

AB,w, x,D) = Z a (G0, x)Df,  teR weQ, xedC,
|k|<2m

with homogeneous Dirichlet boundary conditions,
DYy =0 ondG  for k| < m.

We make the following assumptions on the coefficients.

1. The operator A is uniformly strongly elliptic in G, i.e., there exists a constant
¢ > 0 such that

D" > aGro,x)E =gl forallt eR, x € G, § eR".
|k|=2m

2. The coefficients form a stochastic process (¢, ) — ax (6w, -) € C2"(G) which
has Holder continuous trajectories, i.e., there exists v € (0, 1] such that

lax (O;w, x) — ax(Bsw, x)| < 1]t —s|” forallt,s eR, x € G, k| <2m, (4.1)

for some ¢; > 0.
3. The constants ¢ and ¢ are uniformly bounded with respecttow € Q and x € G.

We define the LP”-realization of A(-, -, D) by

Ap(Oiw)u := A(G;w, x, D)u for u € Dy, where
Dy i= D(A,6w) = WP (G) N Wy"P (G). (4.2)

We verify now Assumptions (A0)-(A3) and (AC). It is well known that A, (w)
generates a compact analytic semigroup in L?(G) for every w € Q2. Moreover, the
mapping w — A,(w)v is measurable for every smooth function v € C°°(G). This
entails the measurability of the mapping @ +> A ,(w)v for every v € L?(G). Conse-
quently, the Assumptions (A0)-(A2) and (AC) are satisfied. We only need to show the
Holder continuity of the mapping 7 > A, (6;w) to verify (A3).
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To this end, let v € D4 and ¢, s € R. Then, we have

|Ap(Brw) — Ap(esw)”Z(DA,X)
= sup  [(Ap(0) — ApBs0)vlk

veDy,llv|I=1

P

= s | Y @@ -a@eo.nd|.

veDallvli=1" 155, X
Furthermore, we estimate

H 3 (ak(G,a),x)—ak(Gsa),x))Dkap

|k|<2m X
p
dx

Y (@ Brw, x) — ar (B0, x)) D*v(x)
G |k|<2m

IA

/ Cp O l@ (B, x) — ar(Byw. ) D¥o(x)|” dx

G |k|<2m

IA

Cp Y swplatto.x) ~ a0 0l [ DG ax
k| <2m <G G

< Cp Y. suplarow, x) — aBw. )P V)],
k| <2m *€C
< Cpllvollon, D o, ) = ax 0. )1, -

[k|<2m
Therefore, the Holder continuity of (¢, w) +— ax(6;w, -) justifies (2.4).

The following example is similar to [26, Example 6.2] and [32, Section 10.2]. In
our case, the operators satisfy the structural assumption (3.1) and the domains are
assumed to be constant with respect to time ¢ and w € 2. For random nonautonomous
second-order operators of this type, see [21, Sec. 3] and [22].

Example 4.2. Letm € N and A be the differential operator

AB,w, x,D) := Z DM (ap, 1, G0, x)DR),  weQ, x € G, 1 €R,

[kil,lk2|<m

with homogeneous Dirichlet or Neumann boundary conditions. Similarly as in the
previous example and [26], we make the following assumptions on the coefficients.

1. We assume that the coefficients ay, , are bounded and symmetric. More precisely,
there exists a constant K > 1 such that

lak, k, (Brw, x)| < K forall |ki|, k2| <m, t e R,x e G,w € Q
and

ak],kz('v ) = akz,kl('a ) for |k1|9 |k2| <m.
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Furthermore, the mapping ¢ — Dkakl,k2 (6;w, x) is continuous for |k|, |k1], k2| <
m,w e QLand x € G.

2. The operator A is uniformly elliptic in G, i.e., there exists a constant ¢ > 0 such
that

> kG, X)E &, = ClEP" forallt R, x € G, & €R".
Ve =l |=m

3. The coefficients form a stochastic process (¢, ) +— ak, i, (i, ) € C™ (G) with
Holder continuous trajectories as in (4.1). This means that there exists v € (0, 1]
such that

|a, ko (O, X) — g, ky O, X)| < Ca2lt —s|” forallt € R, x € G, |ki|, |ka| < m,

for some constant ¢; > 0.
4. All constants K, ¢ and ¢ are uniformly bounded with respecttow € Qand x € G.
One can define the L”-realization A, of A(:,-, D) as in (4.2). Moreover, one can
verify as in Example 4.1 that the Assumptions (A0)—(A3) are satisfied.

For instance, (A3) follows from the estimate

IIAp(Gtw)—Ap(9sw)I|Z(DA,X)= sup  [[(A,(0,0) — Ap(Bs0))vll
ve€Dy,|lvl=1

p
D DMk, (G0, %) — a1, (Bs0, x)DPv

k1], lk2|<m

X

p

= / > DMk kG0, x) — aky ky (Bs0, x)DP(x)| dx
G kil lkal=m

<G Y [ 10600 — G DR
k1], lkal<m

<G Y DM @) — a0 [ DRI ds
G

lki |, lka| <m *€C

P P
< Cpllolfyan, D i @ro. ) = ak i G50, )17, -
[k1],lk2|<m

Example 4.3. Another widely studied example is operators of the form A := A +
a(b;w), where A denotes the Laplace operator with homogeneous Dirichlet bound-
ary conditions in a bounded domain G C R”" and a(6,w) can be viewed as a time-
dependent random potential [27]. Here, the function a : 2 — (0, 00) is measurable
and the mapping (¢, w) — a(b;w) is assumed to be Holder continuous. For instance,
in mathematical models for populations dynamics such random potentials can be used
to quantify environmental fluctuations, see, e.g., [18] and the references specified
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therein. Several PDEs where the linear part has this structure have been investigated,
see, e.g., [27] where a random nonautonomous version of the Fisher—KPP equation is
considered. The asymptotic dynamics of the solutions as ¢ tends to infinity has been
characterized depending on the behavior of a.
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