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GALERKIN APPROXIMATIONS FOR THE STOCHASTIC
BURGERS EQUATION*

DIRK BLOMKER! AND ARNULF JENTZEN#

Abstract. Existence and uniqueness for semilinear stochastic evolution equations with additive
noise by means of finite-dimensional Galerkin approximations is established and the convergence
rate of the Galerkin approximations to the solution of the stochastic evolution equation is estimated.
These abstract results are applied to several examples of stochastic partial differential equations
(SPDEs) of evolutionary type including a stochastic heat equation, a stochastic reaction diffusion
equation, and a stochastic Burgers equation. The estimated convergence rates are illustrated by
numerical simulations. The main novelty in this article is the estimation of the difference of the
finite-dimensional Galerkin approximations and of the solution of the infinite-dimensional SPDE
uniformly in space, i.e., in the L°°-topology, instead of the usual Hilbert space estimates in the
L2-topology, that were shown before.
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1. Introduction. In this work we present a general abstract result for the spa-
tial approximation of stochastic evolution equations with additive noise via Galerkin
methods. This abstract result is applied to several examples of stochastic partial
differential equations (SPDEs) of evolutionary type including a stochastic heat equa-
tion, a stochastic reaction diffusion equation, and a stochastic Burgers equation. In
all examples we need to verify the following conditions. First, we need the rate of
approximation of the linear equation obtained by omitting the nonlinear term in the
stochastic evolution equation. Then one needs a quite weak Lipschitz condition for the
nonlinearity and finally a uniform bound on the sequence of approximations. These
results are the key for the main theorem (see Theorem 3.1). The main novelty in this
article is the estimation of the difference of the finite-dimensional Galerkin approxi-
mations and of the solution of the infinite-dimensional SPDE uniformly in space, i.e.,
in the L*°-topology, instead of the usual Hilbert space estimates shown before in the
L2-topology.

Although there are several different methods using finite-dimensional approxima-
tions such as spectral Galerkin, finite elements, or wavelets, we focus here on the
spectral Galerkin method. Thus the finite-dimensional approximations are given by
an expansion in terms of the eigenfunctions of a dominant linear operator. This
spectral Galerkin method is one of the key tools in the analysis of stochastic or
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deterministic PDEs. For SPDEs see, for example, [16, 9, 17, 2], where the Galerkin
method was used to establish the existence of solutions. Moreover, spectral methods
are an effective tool for numerical simulations, especially on domains like the interval,
where fast Fourier transforms are available. Nevertheless, it is limited on domains
where the eigenfunctions of the dominant linear operator are not explicitly known. In
recent years there has also been a significant interest in analytic results for the rate of
approximation using a spectral Galerkin method as a numerical method for SPDEs;
see, for example, [18, 28] for SPDEs with one-dimensional possibly nonadditive noise
and globally Lipschitz continuous nonlinearities, [31, 32, 35, 36, 25, 26] for SPDEs
with possibly infinite-dimensional additive noise and globally Lipschitz continuous
nonlinearities, [30, 23] for SPDEs with possibly infinite-dimensional additive noise
and nonglobally Lipschitz continuous nonlinearities, and [20, 21, 34, 33] for SPDEs
with possibly infinite-dimensional nonadditive noise and globally Lipschitz continuous
nonlinearities. In most of the above-named references the full discretization is also
treated, including the time discretization.

In order to illustrate the main result of this article we limit ourself in this intro-
ductory section to a stochastic Burgers equation with Dirichlet boundary conditions
and refer to section 3 for the general result and to section 4 for further examples. To
this end let T' € (0,00) be a real number, let (2, F,P) be a given probability space,
and let X: [0,T] x & — C([0,1],R) be the up-to-indistinguishability unique solution
process of the SPDE
(1.1)

52

dXt(ﬁ) = @Xt(ﬁ) — Xt(ﬁ) . %Xt(ﬁ) dt + th({E), Xt(O) = Xt(l) = 0, XQ =0
for t € [0,7] and x € (0,1), where Wy, t € [0,T], is a cylindrical I-Wiener process
on L?((0,1),R), which models space-time white noise on (0,1). In this introductory
section the initial value Xg = 0 is zero for simplicity of presentation and we refer
to section 4.3 below for a more general stochastic Burgers equation with a possibly
nonzero initial value. The existence and uniqueness of solutions of the stochastic
Burgers equation was, e.g., studied in Da Prato and Gatarek [11] for colored noise
and in Da Prato, Debussche, and Temam [10] for space-time white noise (see also
Chapter 14 in Da Prato and Zabczyk [14]).

Recently, Alabert and Gyongy showed the following error estimate for spatial
discretizations in the L?-topology (see Theorem 2.2 in [1]):

1 1/2
(1.2) P| sup </ | X, (z) — XN (x)|? dx) <C.- Ns—él =1
0

0<t<T

for every N € N:={1,2,...} and every arbitrarily small £ € (0, %) with random vari-

ables C.: Q — [0,00), ¢ € (0, %), where the XY, N € N, are given by finite differences
approximations. Our results (see Lemma 4.3, Theorem 3.1, and Lemma 4.8) yield the
following estimate for the stochastic Burgers equation (1.1) (see section 4.3):

(1.3) IE”[ sup  sup | X¢(x) —XtN(x)} < C. -NE%] -1

0<t<T 0<z<1

for every N € N and every arbitrarily small € € (0, 1) with random variables C..: Q —
[0,00), € € (0, 3), where XV, N € N, are spectral Galerkin approximations. Thus,
although the spatial error criterion is estimated in the bigger L°°-norm instead of the
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L?-norm, the convergence rate remains %—. This convergence rate with respect to
the strong L°°-norm is also corroborated by a numerical example (see section 4). (For
a real number a € (0, 00), we write a— for the convergence order, if the convergence
order is higher than a — ¢ for every arbitrarily small € € (0,a).)

A further instructive related result is given by Liu [30]. He treats stochastic
reaction diffusion equations of the Ginzburg-Landau type which fit in the abstract
setting in section 2. For such equations he obtained estimates in the H"-topology
with the rate (3 — r)— for every r € (0, 3). The convergence rates he obtained in the
H"-topologoy with r € (0, %) can, in general, not be improved and, by using Sobolev
embeddings, his bounds also yield estimates in the LP-topology with p € (2,00).
Nevertheless, such estimates do not yield convergence in the L°°-topology since in
one dimension H" is embedded into L* for r > 1 only. Moreover, in contrast to (1.3)
this would not give a convergence rate %— in any LP-topology where p € (2, oc].

The rest of the paper is organized as follows. Section 2 gives the setting and the
assumptions for the main result, which is then presented in section 3. In section 4 we
discuss our examples, while in the final section most of the proofs are stated.

Next we add that after the preprint version [3] of this article had appeared, a
number of related results appeared in the literature; see, e.g., [6, 19, 29, 8, 7, 15, 4].
In particular, we mention [8, 7] for temporal and spatial discretization estimates in
Banach spaces that imply estimates in the L>-norm as well as [29] for the anal-
ysis of spectral Galerkin methods for semilinear SPDEs with possibly nonadditive
noise and globally Lipschitz continuous nonlinearities. We also refer, e.g., to [19] for
further spatial approximations of stochastic Burgers equations and, e.g., to [6, 15]
for the analysis of spatial and temporal-spatial discretizations of stochastic Navier—
Stokes equations. Finally, we would like to point out that parts of this article (see
subsection 4.1) appeared in the thesis [24] (see section 2.2.3 in [24]).

2. Setting and assumptions. Throughout this article suppose that the follow-
ing setting and the following assumptions are fulfilled.

The first assumption is a regularity and approximation condition on the semigroup
of the linear operator of the considered SPDE. The second is an appropriate Lipschitz
condition on the nonlinearity of the considered SPDE. The third is an assumption on
the approximation of the stochastic convolution and the initial value of the considered
SPDE, while the final one is a uniform bound on finite-dimensional approximations
of the considered SPDE.

Let T € (0,00), let (Q, F,P) be a probability space, and let (V, ||-||,,) and (W, ||-[|,1,)
be two R-Banach spaces. Moreover, let Py: V — V|, N € N, be a sequence of bounded
linear operators from V to V.

Assumption 1 (semigroup S). Let o € [0,1) and v € (0,00) be real num-
bers and let S: (0,7] — L(W,V) be a strongly continuous mapping which satisfies
sup;e (0,77t IS¢l (wv)) < 00 and sup y ey supse 0,77 (E* N7 || St — Py Stl| Low,v)) < o0.

Assumption 2 (nonlinearity F'). Let F: V. — W be a mapping which satisfies

II1F(v) = F(w)]|
Sup||v|\v7|\w|\\/§r, vF#W ﬁU—WHI‘U/ W < oo for every r € (O, OO)

Assumption 3 (stochastic process O). Let O: [0,T] x Q — V be a stochastic pro-
cess with continuous sample paths and sup y oy supg<;<7 N7 ||O¢(w) — Py (O¢(w))|y, <
oo for every w € Q, where 7 € (0,00) is given in Assumption 1.

Assumption 4 (existence of solutions). Let XV:[0,T] x Q@ — V, N € N, be a
sequence of stochastic processes with continuous sample paths and with
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(2.1)

t
XtN(w) = / Py Si_s F(XSN(OJ)) ds+ Pn(O¢(w)) and sup sup HXSM(oJ)HV < 00
0 MeN s€[0,T]

for every ¢t € [0,T], w € Q, and every N € N.

As usual, we call here a mapping Y: [0,T]x§ — V a stochastic process if for every
t € [0,T] the mapping V;: 2 3> w — Y (w) := Y (t,w) € V is F/B(V)-measurable.
Additionally, we say that a stochastic process Y: [0,7] x & — V has continuous
sample paths if for every w € € the mapping [0,T] > ¢t — Y;(w) € V is continuous.
Furthermore, we say that a mapping f: (0,7] — L(W,V) is strongly continuous if
for every w € W the mapping (0,7] 5 ¢t — f(t)w € V is continuous. Moreover, note
that if Y': [0,7] x Q — V is a stochastic process with continuous sample paths, then
Assumptions 1 and 2 ensure for every w € Q, t € (0,T], and every N € N that the
mapping (0,%) 2 s — Pn Si—s F(Ys(w)) € V is continuous and, therefore, we obtain
for every w € Q, t € [0,T], and every N € N that the V-valued Bochner integral
fot Pn Si—s F(Ys(w))ds € V (see (2.1) in Assumption 4) is well defined.

3. Main result. In this section we state the main approximation result, which
is based on the assumptions of the previous section. Its proof is postponed to subsec-
tion 5.1.

THEOREM 3.1. Let Assumptions 1-4 be fulfilled. Then there exists a unique
stochastic process X : [0,T] x Q = V with continuous sample paths which fulfills

(3.1) Xt(w):/o Sy F(X,(w)) ds + 0y ()

for every t € [0,T] and every w € . Moreover, there exists an F/B([0,0))-
measurable mapping C: Q — [0, 00) such that

(3.2) sup ||Xt(w) - XtN(W)HV <Cw)-N77
0<¢<T

for every N € N and every w € Q, where v € (0,00) is given in Assumption 1.

Let us add three remarks on Theorem 3.1. First, we would like to point out
that the initial value of the stochastic evolution equation (3.1) is incorporated in the
driving stochastic process O: [0,T] x @ — V (see also Proposition 4.2 below for more
details). Second, we emphasize that the driving stochastic process O: [0,T] x Q@ — V
is not assumed to be a stochastic convolution of the semigroup and a cylindrical
Wiener process. In particular, the stochastic evolution equation (3.1) covers SPDEs
disturbed by fractional Brownian motions too.

Third, we would like to point out that Theorem 3.1 yields the existence of an
F/B([0,00))-measurable mapping C:  — [0, 00) such that (3.2) holds although the
R-Banach space (V, ||-||/) is not assumed to be separable. The sum and the difference
of two F/B(V)-measurable mappings on the possibly nonseparable R-Banach space
V are, in general, not F/B(V)-measurable anymore. Nonetheless, it is possible to
establish the existence of an F/B([0, 00))-measurable mapping C: Q — [0, 00) such
that (3.2) holds by exploiting for every ¢ € [0,T] and every N € N that the difference
O, — PN(Oy) = (I = Pn)Oy: Q — V is F/B(V)-measurable (see (5.1) in the proof of
Theorem 3.1 for more details). Note that the composition of two measurable mappings
is measurable (on nonseparable R-Banach spaces too). Finally, we note that the error
constant C: Q — [0,00) appearing in (3.2) is described explicitly in the proof of
Theorem 3.1 (see definition (5.7) in the proof of Theorem 3.1 for details).
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4. Examples. This section presents some examples of the setting in section 2.

4.1. Stochastic heat equation. In this subsection an important example of
Assumption 3 is presented. We consider a linear equation with F = 0 and thus
consider only the approximation of the Ornstein—Uhlenbeck process O.

To this end let d € N and let V = W = C([0,1]%,R) be the R-Banach space
of continuous functions from [0,1]¢ to R equipped with the supremum norm |||, =
[l = I"llc(jo,174,7)- Moreover, consider the continuous functions e;: [0, 119 — R,

i € N, and the real numbers )\;, i € N¢, defined through
(4.1) ei(x) := 2% sin(iymay) .. sin(ignaq) and A =7 ([ig[* + - + |ia|?)

for all z = (x1,...,74) € [0,1]¢ and all i = (i1,...,iq) € N9 Additionally, suppose
that the bounded linear operators Py: C([0,1]%,R) — C([0,1]4,R), N € N, are
given by

(12) v = 3 [ s e

for all z € [0,1]%, v € C([0,1]4,R), and all N € N. The linear operators P,
N € N, are projection operators, i.e., they satisfy Py(Py(v)) = Pn(v) for all
v € C([0,1]%,R) and all N € N and their images are the finite-dimensional R-
vector spaces Py (C([0,1]4,R)), N € N. The operators Py, N € N, are thus
compact linear operators and from the Daugavet property of the R-Banach space
C([0,1]4,R) (see, e.g., Definition 2.1 and Example (a) in Werner [40]) we get that
I1 = Pnllcqoery) = 1+ 1PNl Licqo1)4,r)) for all N € N (see, for instance, Theo-
rem 2.7 in Werner [40]). Next let S: (0,7] — L(C([0,1]4,R)) be a mapping given by

(4.3) (Sv) (= Z e N t/ ei(s)v(s)ds - e;(x)

ieNd (0,1)¢

for all t € (0,7, x € [0,1]%, and all v € C([0, 1]¢,R).

LEMMA 4.1. Let d € {1,2,3}. Then the mapping S: (0,T] — L(C([0,1]¢,R))
given by (4.3) satisfies Assumption 1 for every a € [% +3,1) and every v € (0,2— %)

Clearly, this is simply the semigroup generated by the Laplacian with Dirichlet
boundary conditions (see, e.g., section 3.8.1 in [39]). Other boundary conditions
such as Neumann or periodic boundary conditions could also be considered here.
The proof of Lemma 4.1 is well known and therefore omitted. We also add that the
proof of Lemma 4.1 essentially uses a suitable Sobolev embedding and for this the
condition d < 3 is assumed in Lemma 4.1. We now present the promised example of
Assumption 3. We consider a stochastic convolution of the semigroup S constructed
in (4.3) and a cylindrical Wiener process. The following result provides an appropriate
version of such a process, in which the initial value of the stochastic evolution equation
(3.1) is additionally incorporated.

PROPOSITION 4.2. Letd € N, let V = C([0,1]*,R) with |[v|ly = [|v]|lc(o,1)4,r) for
everyv €V, let p € (0,00), let 2: [0,T] x Q = R, i € N¢, be a family of independent
standard Brownian motions with continuous sample paths, and let b: N® — R be
a function with Y, ca (i3 + - + iz)(pfl) |b(i)|*> < oo. Furthermore, suppose that £:
— Vis an F /B(V')-measurable mapping with sup ycn(N?||&(w)—Pn ({(w))[]v) < oo for
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every w € ). Then there exists an up-to-indistinguishability unique stochastic process
0:[0,T] x Q = V with continuous sample paths which satisfies

(4.4)
¢
P| lim sup ||Of—S:&— Z b(i) (—)\i/ e Mgl s 4 ﬁ;) eill =0 =1
N—oo gct<T ) 0
i€{l,...,N}d v
and
(4.5) sup sup (N'YHOt(w) — PN(Ot(w))HV) < 00

NeN0<t<T

for every w € Q and every v € (0,p). In particular, O satisfies Assumption 3 for
every v € (0,p). Here the functionse; € V, i € N?, the real numbers \;, i € N%, and
the linear operators Py:V — V, N € N, are given in (4.1) and (4.2).

Proposition 4.2 follows directly from Lemma 4.3 below. Let us add some remarks
concerning Proposition 4.2. Let L%((0,1)¢,R) be the R-Hilbert space of equivalence
classes of B((0,1)?)/B(R)-measurable and Lebesgue square integral functions from
(0,1)¢ to R and let B: L?((0,1)%,R) — L?((0,1)%,R) be a bounded linear operator
given by

(4.6) Bv = Z b(1) /(0 b ei(s)v(s)ds-e;

SC

for all v € L2((0,1)4,R), where b: N* — R is the function used in Proposition 4.2.
Then the stochastic process O: [0,T] x Q — C([0,1]%,R) in Proposition 4.2 satisfies

t t
(4.7) Op =S &+ b(z’)/ e (=) qgi e = 5t5+/ S,_s BdW,
iENd 0 0
P-a.s. for every t € (0,T], where Wy, t € [0,T], is an appropriate cylindrical I-Wiener
process on L2((0,1)4,R). In particular, O: [0,T] x Q — C([0,1]%,R) is the up-to-
indistinguishability unique mild solution process of the linear SPDE

(48) dO; = [AOJ dt + B dWy, Ot|3(0’1)d =0, Op=¢

for t € [0,T] on C([0,1]%,R). The process O thus includes the initial value and a
stochastic convolution of the semigroup generated by the Laplacian with Dirichlet
boundary conditions and a cylindrical Wiener process as it is frequently considered in
the literature (see, e.g., section 5 in [13]). Note also that the operator B appearing
in (4.8) is diagonal with respect to the orthonormal basis e; € L%((0,1)4,R), i € N%,
in L2((0,1)¢,R). This assumption is strongly exploited in Proposition 4.2. However,
the abstract setting in section 2 does not need this assumption to be fulfilled and, in
principle, linear operators B that are not diagonal with respect to e;, i € N%, could
be considered here. The detailed analysis in the nondiagonal case remains an open
question for future research. The reader is referred to [4] for first results in that
direction.

To illustrate Proposition 4.2 we consider the following simple example. If d = 2,
(€(w))(x) = 0 for all z € [0,1]?, w € Q, and b((i1,i2)) = m for all i = (i1,12) €
N? in Proposition 4.2, then Proposition 4.2 implies the existence of F/B([0,00))-
measurable mappings C: Q — [0,00), v € (0, 1), such that

(4.9) sup sup |Ot(w,x) — (PNOt)(w,x)} <Cy(w)-N77
0<t<1z¢€[0,1]2
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for all w € Q, N € N, and all v € (0,1). Finally, note that Proposition 4.2 follows
immediately from the next result (Lemma 4.3), which is also of independent interest.
Its proof is postponed to subsection 5.2.1. Estimates related to Lemma 4.3 and
its proof can, e.g., be found in section 5.5.1 in Da Prato and Zabczyk [13] and in
Propositions 1.1 and 1.2 in Da Prato and Debussche [9]. In particular, the temporal
regularity statements in Lemma 4.3 follow, e.g., immediately from Lemma 5.19 and
Theorem 5.20 in [13].

LEMMA 4.3. Letd € N, let V = C([0,1]%,R) with ||[vv = ||[v]lc(o114,r) for every
veV,letpe (0,00), let B:[0,T] x Q = R, i € N, be a family of independent
standard Brownian motions with continuous sample paths, and let b: N® — R be
a function with >, na (13 4 -+ +12) (=) |b(i)|> < co. Then there exists an up-to-
indistinguishability unique stochastic process O: [0,T] x Q — V which satisfies

Oy, (w) — Oy, (w
sup sup (N7 |0 (w) — PN(Ot(w))HV) +  sup 1O («) tle( v
NENO<t<T 0<t1<t2<T [ta — t1]

< 0

for every w € Q, every 6 € (0, min(%, £)), every v € (0,p), and which satisfies

v E[|O, — O, |5])*
sup {N’V <E{ sup ||Ot_PN(Ot)|:€/:|) }"’ sup EIO, Tg”V]) <00

NeN 0<t<T 0<t1<t2<T [ta — t1

and

t
P| lim sup [O;— ) b(i) <—/\i/ e)‘i(ts)ﬁzd8+ﬁi>~ei =0| =1
N—=oo o<t<T {1, N} 0
7 eees 1%

for every p € [1,00), every 0 € (0,5)N [0, 3], and every v € (0, p). Here the functions

ei €V, i e N2 the real numbers X\;, i € N, and the linear operators Pny:V — V,
N €N, are given in (4.1) and (4.2).

4.2. Stochastic evolution equations with a globally Lipschitz nonlin-
earity. If the nonlinearity F': V — W given in Assumption 2 is globally Lipschitz
continuous from V to W, then Assumption 4 is naturally met.

PROPOSITION 4.4. Suppose that Assumptions 1-3 are fulfilled. If the nonlinearity
F:V — W given in Assumption 2 additionally satisfies Sup, ,,cv,vrw W <
00, then Assumption 4 is fulfilled.

The proof of Proposition 4.4 is straightforward and therefore omitted. In the
remainder of this section we illustrate Theorem 3.1 with a stochastic reaction diffu-
sion equation with a globally Lipschitz nonlinearity. The next lemma describes the
nonlinearities considered in this subsection. Its proof is clear and hence omitted.

LEMMA 4.5. Letd € N and let f: [0,1]? xR — R be a continuous function which
satisfies

(4.10) sp sup M@ —F@w)l
2€[0,1]4 y1,y2€R ly1 — yo
Y17£Y2

Then the corresponding Nemytskii operator F: C([0,1]%,R) — C([0,1]%,R) given by
(F(v))(z) = f(z,v(z)) for every x € [0,1]¢ and every v € C(]0,1]%,R) satisfies

F(v)-F
1F©) = F@)loqouem _

v,weV,vFw ”U - w”C([O,l]d,R)

(4.11)
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Let d € {1,2,3} and V = W = C([0,1]4,R) and let Py:V — V, N € N,
S:(0,T] - L(V), F: V — V and O: [0,T] x @ — V be given by (4.2), (4.3),
Lemma 4.5, and Proposition 4.2. Then Assumption 4 is fulfilled due to Proposition 4.4
and therefore the assumptions in Theorem 3.1 are fulfilled. In addition, the stochastic
evolution equation (3.1) reduces in this case to

(4.12) dX;, = [AX, + f( X)) dt + BdW,, Xilaoaye =0, Xo=£

for t € [0,T], where Wy, t € [0, T, is a cylindrical I-Wiener process on L?((0,1)¢,R),
where £: 0 — V is used in Proposition 4.2, and where the bounded linear operator
B: L?((0,1)4,R) — L?((0,1)%, R) is given by (4.6) with b: N¢ — R used in Propo-
sition 4.2. Moreover, the finite-dimensional stochastic ordinary differential equations
(SODESs) (2.1) reduce to

dX{) = [AX}) + Pnf(, X)) dt + PhBdWi, X[¥|p01)a =0, X = Pn(&)

fort € [0,T)and N € N. If d = 1 and b(i) = b(1) for all i € N, then Lemma 4.1, Propo-
sition 4.2, and Theorem 3.1 yield the existence of F/B([0, o0))-measurable mappings
Cy: Q2 —[0,00), v € (0,1), such that

(4.13) sup  sup ‘Xt(w,a:) - XtN(w,x)‘ <Cy(w)-N77
0<t<T 0<z<1

for every w € Q, N € N, and every v € (0, 3). Hence, in the case d = 1 and b(i) = b(1)
for all i € N, we obtain that X}¥(w, ) converges to X;(w,z) uniformly in ¢ € [0,
and x € [0, 1] with the rate — as N goes to infinity for every w € Q.

4.3. Stochastic Burgers equation. In this subsection a stochastic Burgers
equation is formulated in the setting of section 2. For this, a few function spaces from
the literature (see, e.g., Chapter 5 in [37]) are presented first. By (L?((0,1),R), ||| ;2 ,
(-,-);2) the R-Hilbert space of equivalence classes of B(0,1)/B(R)-measurable and
Lebesgue square integrable functions from (0, 1) to R with scalar product (v, w) . :=
fo z)dz and norm ||v| 1z == ((v,v),2)"/? for every v,w € L2((0,1),R) is de-
noted In addltlon by H'((0,1),R) the Sobolev space of weakly differentiable func-
tions from (0,1) to R with weak derivatives in L?((0,1),R) is denoted. The norm
and the scalar product in H*((0,1),R) are defined by |[v||g == (||v]|22 + [[v']|22)*/?
and (v,w) ;1 = (v,w);» + (V/,w') 2, respectively, for every v,w € H'((0,1),R)
Additionally, by Hj((0,1),R) the closure of Cg5((0,1),R) in the R-Hilbert space
(H'((0,1),R), [|/lg1, ;")) is denoted and the norm and the scalar product in
H}((0,1),R) are denoted by [vllgz = [[v'||Lz and (v,w)Hé = (v, w') 2, respec-
tively, for every v,w € H}((0,1),R). The Sobolev space (H~1((0, ) R), ||/l g-1) =
(H{((0,1),R), H||H1) is also used below and by 9: L?((0,1),R) — H~1((0,1),R), the
distributional derivatlve in L2((0,1),R) defined by (0v)(p) = (v’)(gp) = —(0,¢) 2
for every p € H}((0,1),R) and every v € L%((0,1),R) is denoted.

In view of these function spaces, let W = H~1((0,1),R) with ||v|lw := ||v| z-: for
all v € W and let V = C([0,1],R) with [[v|lv := sup,¢jo 1) [v(@)] for all v € V' be the
R-Banach space of continuous functions from [0, 1] to R. As in sections 4.1 and 4.2,
we use the projection operators Py : C([0,1],R) — C([0,1],R), N € N, defined by

(4.14) (Pn Z /sm (nms)v(s)ds - sin(nmx)
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for every x € [0,1], v € C([0,1],R), and every N € N. The semigroup is constructed
in the following well-known lemma here.

LEMMA 4.6. The mapping S: (0,T] — L(H~'((0,1),R),C([0,1],R)) given by
(Se(w))(z) = X0 2 e ™t y(sin(na(-))) - sin(nwz) for every x € [0,1], w €
H71((0,1),R), and every t € (0,T)] is well defined and satisfies Assumption 1 for
every v € (0,1).

The proof of Lemma 4.6 can be found in subsection 5.3.1. The next well-known
lemma describes the nonlinearities for the stochastic Burgers equations considered in
this section.

LEMMA 4.7. Let ¢ € R be a real number. Then the mapping F: C([0,1],R) —
H7((0,1),R) given by F(v) = c- d(v?) for every v € C([0,1],R) satisfies
Assumption 2.

Proof. The estimate ||0v]| ;-1 < ||v]| ;. for every v € L?((0,1),R) implies

(415)  |[F(v) = F(w)|lg-1 = [cd(?) = cO(w?)| -1 < |c| - [[0* — w?|| 2
<lel - (lvlleqoar) + lwlleqor)) - v —wlleo,1,r)

for every v,w € C([0,1], R). This yields [|F'(v) — F(w)| g-2 < 27le| v — w01,
for every v, w € C([0,1],R) with [[vlc(j0,1,r)s |wllc(o,1],r) < 7 and every r € (0, 00).
The proof of Lemma 4.7 is thus completed. O

For these types of nonlinearities, Assumption 4 is fulfilled, which can be seen in
the following lemma. Its proof is postponed to subsection 5.3.2 below. A related
result can be found in Da Prato, Debussche, and Temam [10] (see Lemma 3.1 and
Theorem 3.1 in [10]).

LEMMA 4.8. Let V = C([0,1],R) with ||v]|y = supg<y<q [v(x)] for allv eV, let
W = H=Y((0,1),R) with ||v|lw = ||v]| g1 for allv € W, and let S: (0,T] — L(W,V),
F:V - W,and Py:V -V, N €N, be given by Lemmas 4.6 and 4.7 and (4.14).
Moreover, let O: [0,T] x Q — V be an arbitrary stochastic process with continuous
sample paths and with sup ey supg<i<7 ||[Pn(O(w))|l,, < oo for every w € Q. Then
Assumption 4 is fulfilled. -

We emphasize that Lemma 4.8 does not assume that the driving noise process
0:[0,T] x Q — V is a stochastic convolution involving a cylindrical Wiener process
as considered in Proposition 4.2. In particular, Lemma 4.8 covers stochastic Burgers
equations driven by fractional Brownian motions. In the next step the consequences
of Lemmas 4.6-4.8 and Theorem 3.1 are illustrated by a numerical example.

Numerical Example. We consider the stochastic evolution equation (3.1) with
S:(0,T] - LW, V), F: V — W, and O: [0,T] x  — V given by Lemmas 4.6 and
4.7 and Proposition 4.2 with the parameters ¢ = —30, T = o, £(w) = Esin(nz) for
every w € , and b(i) = % for every i € N. The stochastic evolution equation (3.1)
then reduces to

1
(4.16) dXy(x) = [AX, = 60- X, X{]dt + zdWs,  Xo() = Esin(m)
with X;(0) = X;(1) = 0 for t € [0, 5] on C([0,1],R) and the finite-dimensional
SODEs (2.1) simplify to

(4.17) dX}¥ = [AX)Y —60- Py (XY - (X]V))] dt+3 Py dWy, X (-) = Esin(r)

with XV(0) = XN(1) = 0 for ¢ € [0, 5] and N € N on C([0,1],R). Here W;, t €
[0, 5], is a cylindrical I-Wiener process on L*((0,1), R). Combining Proposition 4.2
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F1G. 4.1. Pathwise approzimation error (4.20) against N for N € {16,32,64,...,1024,2048}
and two random w € Q.

and Lemmas 4.6-4.8 with Theorem 3.1 then yields the existence of a unique solution
process X : [0, 35]xQ — C([0, 1], R) with continuous sample paths of the SPDE (4.16).
Moreover, Proposition 4.2, Lemmas 4.6-4.8, and Theorem 3.1 imply the existence of
F/B(]0, 00))-measurable mappings C,: © — [0,00), v € (0, ), such that

(4.18) sup  sup |Xy(w,z) — XtN(w,x)‘ <Cy(w)-N77
0<t< & 0<z<1

for every N € N, w € Q, and every 7 € (0, 3). Hence, the solutions X} (w,z) of the
finite-dimensional SODEs (4.17) converge to the solution X:(w,x) of the stochastic
Burgers equation (4.16) with the rate $— uniformly in t € [0, 55] and € [0,1] as N
goes to infinity for every w € ). In Figure 4.1 the pathwise approximation error

(4.19) sup  sup |Xy(w,z) — XN (w, z)|
0<t< 55 0<z<1

is calculated approximatively and plotted against N € {16,32,64,...,1024, 2048} and
two random w € ). More precisely, in the simulations presented in Figure 4.1, the
quantities (4.19) are approximated through the quantities
(4.20)
sup sup ‘Yt16384,200 (w, ) — V200, z)|
te{ zmg e me{0,1,...,200} } we{ ghas : k€{0,1,...,16385) }

for N € {16,32,64,...,1024,2048} and two random w € €, where v;"?: Q —
PyC([0,1]%,R) with ¥;"?% ~ XN (N Fourier nodes for the spatial discretization
and 200 time steps on the interval [0, 5] for the temporal discretization) for N €
{16,32,64,...,1024,2048} U {16384} and ¢t € {0, 1055, 7055+ - - - » 1ops> 35} are suit-
able accelerated exponential Euler approximations (see section 3 in [25]) for the
SPDE (4.16). Figure 4.1 indicates that the quantity (4.19) converges to zero with

the (from (4.18)) theoretically predicated order % —.
5. Proofs. In this section we collect all technical proofs of the previous sections.

5.1. Proof of Theorem 3.1.
Proof. Consider the F/B([0,00))-measurable mapping R: @ — [0,00) defined
through
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(5.1)

R(w) := sup sup HF(XtN(w))HW + T+ sup sup (N7 [|O¢(w) — Pn(O¢(w))|ly)
NENO<t<T NENO0Lt<T

1
+ — + sup sup (to‘ Py S )
(1—a)  nNeNo<t<T | t”L(Wy)

+ sup sup (t‘"N7 ISt — PNStHL(Wy))
NeNO<t<T

for every w € Q. Due to Assumptions 1-4, the mapping R is indeed finite. Moreover,
note that R is indeed F/B(]0, o0))-measurable although V' is not assumed to be sepa-

rable. Next consider the B(]0, 00))/B([0, o0))-measurable mapping L: [0, 00) — [0, c0)

IEQ) = F(w)|lw
lo—wllv

[0,00). Additionally, consider the F/B([0, c0))-measurable mapping Z: Q@ — [0, c0)
given by Z(w) := L(supy ey supg<;<7 | X7 (w)||v) for every w € Q. In the next step
the definition of R implies

given by L(r) := sup{ Nollv <7y lwllv <7, v#wyp for every r €

t
(5.2)  |IXN - xM|y < / Py Si—s (F(XY) = F(XM))ds
0

v

+ +R(N7+M™7)

t
/ (Pny — Py)Si—s F(XM) ds
0 \4

for every N, M € N and every t € [0,77], and the estimates ||(Px — I) Si—s|low,v) <
RN™(t —5)~* and ||Py St—s||Low,vy < R(t — 5)~ for every N,M € N, s € [0,1),
and every ¢ € (0,T] therefore show

t
(5:3) XY XMy < R [ O g,
0

(t—s)e

FlFecn)|

+R(N7+M™7) e ds+ R(NTY + M)

0

for every N, M € N and every ¢ € [0,T]. Hence, we have

t

(5:4) XN = X[ < RZ [ XX = XMy (6= 5 ds+ (R+ RY(NV 7 + M7
0

for every NyM € N and every ¢t € [0,T], where we used the estimate j(ﬂit:)) <

RT(=) < R(?=%) < R? in the last inequality of (5.4). Lemma 7.1.11 in Henry [22]
hence yields

(5:5) XY = XM, < Baa (HRZT( - )9 ) (R+ RY) (N7 + M)
< B (T(RZT(1 =)™ ) (2R") (N7 + M)

for every N, M € N and every t € [0,T]. Here and below the functions E,.: [0, 00) —
[0,00), r € (0,00), are defined through E,(z) := > ", % for all x € [0,00) and
all 7 € (0,00) (see Lemma 7.1.11 in [22] for details). This shows that (X" (w)) o is
a Cauchy sequence in C([0,T],V) for every w € Q. Since C([0,T],V) is complete, we
can define the stochastic process X : [0,7] x Q — V with continuous sample paths by
Xi(w) == limy_s00 X{¥ (w) for every t € [0,T] and every w € (2. Hence, we obtain
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Xi(w) = lim XN(w)= lim </O PNStSF(X;V(W))ds+PN(0t(w)))

N—o00 N —oc0

t

= lim (/ PNSt_SF(XS]V(LU))d)+Ot /St s ))d8+0t( )
N—o00 0

for every t € [0,T] and every w € €. Moreover, if Y: [0,7] x Q@ — V is a

further stochastic process with continuous sample paths and with Yi(w) =

fot St—s F(Ys(w)) ds + O¢(w) for every ¢ € [0,T] and every w € €2, then we obtain
(5.6)
t
X~ Yilly <R [ (¢ =) [F(X) = P w ds
0

t
<men (s v+ s WD) [0 X - s
r< 0
for every t € [0,7]. Lemma 7.1.11 in [22] therefore shows that X : [0,7] x Q@ — V is
the pathwise unique stochastic process with continuous sample paths satisfying (3.1).
Moreover, (5.5) yields supg<i<p | X; — XN |y < C - N~7 for every N € N, where the

F/B|0, 00))-measurable mapping C: Q — [0,00) is given by

(5.7) C(w) =2+ (R@))* By (T (RW)Z(@)T(1 - a)) ™= )
for every w € ). The proof of Theorem 3.1 is thus completed. O

5.2. Proofs for subsection 4.1.

5.2.1. Proof of Lemma 4.3. Throughout this subsection we use the notation
2]y == (2% +--- +x3)% for every = (v1,...,74) € R%. We first present three
elementary lemmas, which we need in the proof of Lemma 4.3. They are, for example,
proved as Lemmas 9, 11, and 12 in [24].

LEMMA 5.1. It holds that [ig 14 [ 10 s
and every d € N.

LEMMA 5.2. Let d € N and let e; € C([0,1]4,R), i € N%, be given by (4.1). Then
lei(x) — ei(y)| < 227[i]|2]|x — yll2 for every x,y € [0,1]¢ and every i € N,

LEMMA 5.3. Let 8:[0,T] x & — R be a standard Brownian motion. Then
E[| [y? e Xt dB, — [" e MO dB |2 < ATDllty — 01| for every t1,t5 € [0,T],
r € [0,1], and every X\ € (0, 00).

After these three very simple lemmas, we present now two lemmas (Lemmas 5.4
and 5.5), which are the essential constituents in the proof of Lemma 4.3. The first one
will ensure the temporal regularity of the processes that are constructed in Lemma 4.3.

LEMMA 5.4. Letd € N, let 87: [0, T x Q — R, i € N¢, be a family of independent
standard Brownian motions, and let b: N* = R be an arbitrary function. Then
(5.8)

<E

for every t1,t2 € [0,T], N € N, p € [1,00), and every «, 6 € (0, ], where Cy € [0, 00)
is a constant which depends on d,p,a, and 6 only and where the stochastic process
ON: [0,T] x Q — C([0,1]%,R) is defined through

(0,d)

1 1
. . O+4a—
sup |0 (x) Oif(x)\pD <C, > ()2 i) S04ty — )

d
ze[0,1] i€{1,...,.N}d
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(9 OFw)= Y b) (—Ai /Ote*’i(”)ﬁi(W)derﬂi(w))-ei

ie{l,...,N}4

for every t € [0,T], w € Q, and every N € N. Here e; € C([0,1]4,R), i € N¢, and
i €R, i€ N are given in (4.1).

Proof. Throughout this proof let «, 8 € (0, %], p, N € N with p > é, and t1,ts €
[0,T] with t; < t3 be fixed. In addition, let C = Cyp a9 € [0,00) be a constant
which changes from line to line but depends on d, p, o, and € only. We show now
inequality (5.8) for these parameters and the case, with a general p € [1,00), then
follows from Jensen’s inequality. The definition of O implies

(510) (Of(x) = Ol (x)) = (O (y) — O} (1))

to t1
_ b —Ai(tQ—S)d i —)\i(tl_s)d Z) . i —e;
> < / : 5i / ¢ 81 - (ei(@) — ei(w))

i€{1,...,N}4
P-a.s. for every z,y € [0,1]¢. Hence, Lemmas 5.2 and 5.3 yield

(5.11)

E [|<Oiz (z) — OF @)) = (0N (v) ~ O ()]

t
_ |2 U/ i(ta—s) dﬂl /16_Ai(t1—5) dﬂ;
0

ze{l N}d

< D0 BOPNIE Yt — 0

2
] lei(2) — ei(y)?

. 2a —2a

x (2972 il[3]lz — ylI3) ™ (Jes(@)] + lea(y)]) > >
o 40+40—2
<Ol =t o —ylde > PP S

for every z,y € [0,1]¢. Moreover, Lemma 5.3 gives

(512) E[0f;(z) = O (x)[]
t2 tl
/ e*)\i(tzfs) d/B; _/ e*)\i(tlfs) d/B;
0 0

= > |b<i>|2E[
<0 30 @) PIET te — taf*

ie{l,...,N}d

] les(x)[?

for every x € [0,1]%. In the next step the Sobolev embeddings in subsections 2.2.4
and 2.4.4 in [38] yield

E [HO Oﬁl\cmudm]

[[(OF () — ON (x)) — (O (y) — ON (v))|P
< C/ / ta (z) — t1 (2)) §+pti(y) t1 (y))| } dz dy
0,14 /(0,17 lz =yl
+C E [|Of) (z) — O} (x)[*] dx
(O’]‘)d
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P
2

/ / (O () ~ O (@) - (OXw) ~ORWPD* ,
0.4 J(0,1)¢ Iz = yli5 ™"
+0 [ (B0} - O @)))" da

and (5.11) and (5.12) therefore show

N N
]E”Otz o Ot1 ”g([o,l]d,R)

to — t1 [P0 || — |3
< 0/ / |ta —t1] Hrf«;ﬂgl\ d dy
0,1)¢ J(0,1)¢ lz —yll3

wol ST ORI [t -

=¢ 1+/ / o —yl5* Y da dy | |tz — t:]"°
(0,1)4 J(0,1)4

P
2

(NS}

ST @) (iflgee?

ie{1,...,N}d

NN N

x > @l

ie{l,...,N}4

Lemma 5.1 hence gives
(5.13)

1
(E[HO{Z - Ot]YHg([o,l]d,R)Dp <C > b ISt — )

i€{1,...,N}*

and this completes the proof of Lemma 5.4. O
LEMMA 5.5. Letd € N, let 8: [0, T x Q2 — R, i € N¢, be a family of independent
standard Brownian motions and let b: N® — R be an arbitrary function. Then

(5.14) (El sup  sup |oiv(x)—o£4(a:>|”Dp <o Y pOPSe?

o<t<T d
ststeell i€{1, N}\{1,..., M}

for every NJM € N with N > M, every p € [1,00), and every a € (O, %),
where Cy € [0,00) is a constant which depends on d, p, o, and T only and where
ON:[0,T]xQ — C([0,1]4,R), N € N, are stochastic processes defined through (5. 9)

Proof. Throughout this proof let « € (0, ) and p, N, M € N be fixed with p > =
and N > M. In addition, let C' = Cqp a1 € [0,00) be a constant, which changes
from line to line but which depends on d, p, , and T only. As in the proof of Lemma
5.4, we show now inequality (5.14) for these parameters, and the case with a general
p € [1,00), then follows from Jensen’s inequality. We use the factorization method
(see [12] and, e.g., section 5.3 in [13] and section 5 in [5]) to show (5.14). For this
let YNM:00,7] x Q — C([0,1]%4,R) be a stochastic process with continuous sample
paths given by

t
(515) Y;N’M = Z b(l)/ (t _ S)foz e—)\i(t—s) dﬁ; e
0

i€{1,..,N}Ya\{1,.. ,M}d
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P-a.s. for every t € [0,7]. By using Kolmogorov’s theorem (see, e.g., Theorem 3.3
n [13]), one can check in a straightforward way that the stochastic processes fot (t—
s)”¢ ehi(t—s) dpi, te|0,T),i€ N?, indeed have modifications with continuous sample
paths. The key idea of the factorization method is then to make use of the identity

T

: t
(5.16) Oi\f — 01{\4 = M/ (t — 8)(a71) S, Y-SN7M ds
0

P-a.s. for every t € [0,7] (see, e.g., equation (5.18) in section 5.3 in [13]). More
precisely, combining (5.16), the well-known fact supg<;<r [|Stll L(c(j0,1)2,r)) < 1 (see,
e.g., Lemma 6 in [24]), and Hoélder’s inequality gives

5.17 E sup |[ON —OM|”
(5.17) ogthH : ¢ ||c([o71]d7R)
sin(ra) (7 (a—1) vt |
=E sup |————= | (t—23s) Si—s YoM ds
0<t<T m 0 ([0,1]4,R)

P

t
<E sup / (t — ) NYNM| o o.a1.m) ds
o<t<T | Jo

T -
N,M
SC/O E||IY; ||%<[071P>R>} ds.

Hence, it remains to bound ||[YN"||c(o1j4,r) in (5.17). For this, denote Zy :=
{1,2,...,N}¥ and Z); := {1,2,..., M}%. Lemma 5.2 then implies

(5.18) E[IY;""(2) - ¥, (y)I°]

2
=E|| ¥ /t—s> @ =M= 41 (e,(a) — ex(y))
I€TN\Tar 0
t 2
= > POPE / (t—s)"@e N2 gl ]-|ei<x>—ei<y>|2
I€TN\Tar 0
t
= > 6P / 572 72N s - ey () — e ()| ™ |ea(a) — es(y)| 34
PE€TN\Tas 0
< S @RS e -yl
zGIN\IM

for every t € [0, 7] and every z,y € [0,1]%. In addition, note that
(5.19)

2
t
B[l @P] =B || 3 b0 [ (- e g ala)
i€IN\Tu 0
t 2
= > POPE / (t —5)" e M=) g ]|ei<x>|2
i€IN\Tu 0
2t\;
= > )P / 572 e ds(20) 2V Jeg(@)P < 0 Y b)) i)l $
i€TN\Tn 0 'LGIN\IM
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for every t € [0,T] and every x,y € [0,1]%. In the next step the Sobolev embeddings
in subsections 2.2.4 and 2.4.4 in [38] give

(5.20) e ENY" M2 0.104m)
_yNM (2] P/2
< C sup / / ( : fi+ a(y)| D drdy
O<t<T (0,1)¢ J(0,1)¢ |z —ylla™
+C sup / (EUKNM(@P])E dx
0<t<T J(0,1)d

and (5.18), (5.19), and Lemma 5.1 therefore imply

N,M
621 sup E (I 1 o

. 1 (8a—2 a
(Ziczanzu BOP 1157 llz = yl157)
< O/ / 7 dx dy
0,1)4 J(0,1)d |z — yl|(d+re)

[SIS]

p/2 p/2

ol X BOPEIET) <o S @R e

Pi€EIN\Tn i€IN\Tm

This and inequality (5.17) then show (5.14). The proof of Lemma 5.5 is thus
completed. a

Proof of Lemma 4.3. Throughout this proof let OV: [0,T] x Q — C([0,1]4,R),
N € N, be a sequence of stochastic processes defined through (5.9). Next note that
Lemma 5.5 implies

-
[N

P _
(5.22) <E[sup lON — 0M|C(01]dR)D <C ST @ e
0= €N\ {1,...,M}d

2
Do @)l ) aten
i€Nd
for every N,M € N with N > M, every p € [1,00), and every a € (0, min(3, %)),
where C € [0,00) is a constant which depends on d, p, o, and T only. This, in
particular, gives that O™ : [0,7] x Q — C([0,1]%,R), N € N, is a Cauchy sequence in

LP(Q; C([0,T],C([0,1]%,R))). Hence, there exists a stochastic process O: [0, T] x Q —
C(]0,1]%,R) with continuous sample paths which satisfies

2

1
. N i NERTICE) (4a—p)
(5.23) <u«: L;%not oN P, [OldR)]) <o paP i) Nt

1END

for every N € N, every p € [1,00), and every a € (0, min(3, 2)). Therefore, we have

ben

=

5.24 sup { N7 (E| sup |0y —ON })
(5:24) p{ (E] 2. 100~ 0 0

NeN
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for every v € (0, p) and every p € [1,00). This implies

(5.25) ]P’{sup (N'V sup ||O; — ,{V”C([O)l]d)R)) < oo} =1
NeN 0<t<T
for every v € (0, p) (due to Lemma 2.1 in [27]). This yields
(5.26) ]P’{V’y € (0,p): sup sup (N'V 10, — O,{V”C([O)l]d)R)) < oo} =1
NEN 0<t<T

and hence, we obtain that

(527) P|: lim sup ||Ot iV”C([O,l]d,R) = 0:| =1 and

N—oo g<t<T

(5.28) }P’[V'y €(0,p): sup sup (N” 10; — PN(Ot)Hc([o,l]d,R)) < oo] =1.
NEN 0<¢<T

In addition, Lemma 5.4 gives

Nl=

=

IN

= . 1 40+4(L2—-0)—2
wopo | D BOP il TET) 1)

i€{1,., N}

A . 1 (2p—2 0
< Cappo | S B@P 2| [tz —ta]

i€Nd

(E[HO Oifl\cmudm])

for every t1,t2 € [0,7], N € N, p € [1,00), and every 6 € (0,%) N[0, 2] where
C’dyp,p,g € [0,00) is a constant which depends on d, p, p, and 6 only. This shows

2

(5:29) ([0 = O lloom] )" < Campo | D @) It =2l

i€Nd

S

for every t1,t3 € [0,T], p € [1,00), and every 6 € ( ) o<
(see, e.g., Theorem 3.3 in [13]) hence yields

%. Kolmogorov’s theorem

(5.30) P sup 10:, - Ot1||c([0’1]d’R) <oo| =1
' 0<t1<to<T [ta —t1]?

for every 6 € (O, min (%, g)) This implies

=1

Oy, — O
(5.31)  P|V0e(0,min{},5}): sup 1Os, tll\c(gmm) e
0<t1<t2<T [te — 1]

Combining (5.28) and (5.31) shows the existence of a stochastic process O: [0,7] x

Q — C(]0,1]%,R) with continuous sample paths which is indistinguishable from O, i.e.,
. Ot (wW)—O¢, (w

P[Vt € [0,T]: Or = O; | = 1 and which satisfies supy<;, <4, <7 19c3 (2) |t21_(tITL|C([0,1]d,R)

< 00 and sup yen SuPg< i< (N7 [[Or(w) — Pn(Or(w))l o (jo,174,r)) < o0 for every w € €0,

every 6 € (0 mln(;, ’2’)), and every v € (0,p). The proof of Lemma 4.3 is thus
completed. a
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5.3. Proofs for subsection 4.3.

5.3.1. Proof of Lemma 4.6.
Proof. First, note that

oo 0o
2_2 2_2
E n2+2'y e—Qn Tt S / (ZII 4 1)2+2’ye—21 T tdZIJ
0

n=1

242 20272t x>t 22
v —222%7 -z
S/ 8(x +1)e dx 27r\/— <727r\/—)2+27 + 1) e~z dx

r2+2y 22 2r+1 Ty 22
< Todr < e 2 dx
e ()
W2om [t +T%+2 o 4(T? +5)
< — 2dx§7
2t Jr V2 3+

for every t € (0,T] and every v € [0, 3).
The identity |w||g-1 = > oo n~ 272 |w(v/2sin(nm))|? for every w € H1((0,1),R)
hence gives

sup <Z 2. et |w(sin(nw(-)))] - |sin(n7m:)|>

0<z<1

<MZ itz [w(V2sin(nr())

nm

1

1
2 o] 2
< 7T\/_ <Z n2 —2n2ﬂ-2t> H'LUHHfl < 7T\/§N_'Y <Z n(2+2'y) 6_2n2ﬂ-2t> ”wHH*l

n=N n=N

1
<mV2NT7 (4 (T2 + 5) t’(%ﬂ)) )l -1 < 10(T+3) "GN ]|y

for every w € H='((0,1),R), N € N, v € [0,1), and every ¢ € (0,T]. This implies
1S (W)l cpo,11,m) < 10 (T +3) ™1 |lw| -+ and

10 (7 +3) [[wllg- _ 10 (T +3) ] -1

(5.32) ||St(w) — PN(St(w))Hc([o,l],R) t(%"'%) (N + 1)7 > t(%+%)N'Y

for every t € (0,T), w € H~1((0,1),R), v € [0, %), and every N € N. Therefore, we
finally obtain supg,<p (¢ ISell 2 ¢z ((0,1) ), c(0,11,y) ) < ©© and

(5.33) sup sup ((% NS = Py Sill o o) ),C([OJ]JR))) < o0
NEN0<t<T

for every v € [0, 3). The proof of Lemma 4.6 is thus completed. O

5.3.2. Proof of Lemma 4.8. In the proof of Lemma 4.8 the following well-
known estimates for the analytic semigroup generated by the Laplacian are used.
Their proofs can, e.g., be found in Lemma 5.8 in [3}

LEMMA 5.6. LetS: (0,T] — L(H~*((0,1),R), C([0,1],R)) be given by Lemma 4.6
and let Py : C([0,1],R) — C([0,1],R), N € N, be gwen by (4.14). Then
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ool

1 _
PN Sell Lez2(0,1).r),c0112) <75 [IPNSellnr2(0,1),R),24(0,1),8) S tE,

1

ISell Ler-1¢0,1),R),L2(0,),R)) <72, and  |[Sy(v')|[2 < 4(t+1)t" T ol 1

for every t € (0,T], N € N, and every v € C([0,1],R).
In addition to Lemma 5.6, the following elementary global coercivity estimate for
Burgers equation is used in the proof of Lemma 4.8 (see also Lemma 3.1 in [10]).
LEMMA 5.7. Let F: C([0,1],R) — H~1((0,1),R) be given by Lemma 4.7. Then

(5.34) (0,0" + F(v+w)) > <230l 32lwl o1 + 2 Ellwlé o r

for all twice continuously differentiable functions v: [0,1] = R and w: [0,1] — R with
v(0) = v(1) = 0 and where ¢ € R is used in Lemma 4.7.

Proof. Integration by parts and the identity fol V() |v(x)|? dz = 0 imply

(5.35) (v, F(v+w)) 2 = —2c/0 V(@) - o(z) - w(z) dx—c/o V() - [w(a)? da

< 2lel (Iollz2 - lolleqo oy + holidgoz ) - I/l
<2 |ol1 22 llwllE qog.my + 262 MWl E 0,17 -) + 1071172
and therefore using integration by parts
(0,0" + F(v+w)) 12 < 23 0] 72ll0l|Z0,11.8) + 22 [0l 0,177

for all twice continuously differentiable functions v, w: [0,1] — R with v(0) = v(1) = 0.
The proof of Lemma 5.7 is thus completed. O

In the next step note that Lemma 4.8 follows by combining the next lemma (see
also Lemma 3.1 in [10] for a related result) and a standard fix point argument (see
also Theorem 3.2 in [10]).

LEMMA 5.8. Let 7 € (0,T),N € N and let zx: [0,7] — Pn(C([0,1],R)) and

~: [0,7] = Pn(C([0,1],R)) be two continuous functions which satisfy xn(t) =

fot Pn Si—s F(zn(8)) ds + on(t) for every t € [0,7]. Then

(5.36)
sup e (lloom < exp (24(c2 LT+ ( p o (1o 5 + 1)) ,

0<t<rt 0<t<

where ¢ € R is used in Lemma 4.7.
Proof. First, note that the definition of S: (0,7] — L(W, V) in Lemma 4.6 implies

t
(5.37) Spw—v= / Ss(v")ds  and |
0

(Se — Dvlleorr) <t 1V"lcqoalr)

for every t € (0,7] and every v € Py(C(]0,1],R)). In the next step define the
continuous function yx: [0,7] — Pn(C([0,1],R)) by

(5.38) yn(t) :=zn(t)—on(t) = /0 Py Si—s F(zn(s))ds = /0 Si—s PNy F(xn(s))ds

for every t € [0,7]. Here the R-vector space Py(C(]0,1],R)) is equipped with the
supremum norm [|v[|;, = supy<, < [v(x)] for every v € Py (C([0, 1], R)). Furthermore,
observe that equation (5.37) implies
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(5.39)
ta) —yn(t 1 t2 e t
yn(ta) —yn(t1) _ Suy s Py Flan(s)) ds + (Sta—t, = Dyn(t1)
t2 — tl tQ — tl th t2 - tl
1 to to—1t1
= St,—s Pn F(zn(s))ds + / Ss Ayn(t1)ds
to—1t1 Jy ta —t1 Jo

for all ¢1,t5 € [0, 7] with ¢; < t5. Here, and below, Ayy(¢) is the second derivative of
yn(t) in the spatial variable, i.e., (Ayn(?))(z) = (a;gév)(t, x) for all t € [0,7] and all
x € [0,1]. Next, again (5.37) implies

1 tzftl
5.40 li S. Ayn(ty)ds = Ayn (t d
( ) tl/‘tl,m&\t ty —t1 /0 yn(t1)ds yn(t) an
0<t1<ta<t
1 ("
oAl f Sto—s Px F ds = Py F(xy(t
(5.41) A | Dot (xn(s))ds = Py F(zn(t))
0<t1<ta<t

for every ¢ € [0, 7]. Combining (5.39)—(5.41) then results in
(5.42) % yN(t) = AyN(t) + Py F(xN(t)) = AyN(t) + Py F(yN(t) + ON(t))
and Lemma 5.7 hence gives

D lyn(®ll72 = 2 (yn (t), Ayn(t) + Flyn(t) + on(t))) 12

<4 un (O3 512 low (&2 o) +46° 52 low (o5

0<s

for every t € [0, 7], Gronwall’s lemma and the estimates 22 < e and x < e® for all
x € [0,00) therefore yield

(5.43) ||yN(t)H%2 < exp(402z2T) 42T < 4?22 T+2]c|2*+T < LA +1)(T+1)2

for every ¢ € [0, 7], where here and below z := max(1, supy< <, [lon(s)|lc(0,1),r))- In
the next step Lemma 5.6 shows

(5.44)  yn(®)1s = / 1Py Sy Flan(s)) | ds
s2§|c|/0 (t— )

§2é|C|A(t—S)_%.4.(T+1)_(ths)

ds

L2

Siezar (((an()?)")

_3
1

Al () 2r ds

<64(T+1) Ts || < sup |xN(s)||2Lz)
<

0<s<7

for every t € [0, 7]. Additionally, again Lemma 5.6 gives

t
5.45 t =H/P Ses F(ar (s)) ds
(5.45) lyn e o.11,r) N (27 (s)) ds C(0,1],R)

<2 [ (=9 HIFG Dl ds <81l T ( sup |xN<s>||%4)

0<s<
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for every t € [0,7]. Combining (5.44) and (5.45) then yields
L 2
sup g™ ()l co.0m) < 8le| T < sup [ly™ ()]s + sup ||0N(t)||L4)
0<t<r 0<t<r 0<t<r
2
<8¢ T% (64 (T+1)T% |e| sup |lan (@) + z)
0<t<r

4
<2 (e 4 1) (7 + 1P ( (s fov(Olze +2) + 2
0<t<r
Inequality (5.43) therefore shows

sup [lyn (t)|lcoar) < 2" (|e> +1) (T + 1)? < sup |lyn(t)]|72 + 224)
Dst=r 0<t<r

< 219 ([ef? + 1) (T + 1)* (X DT 4y 924)
< (27 (02 + 1) (T + 1))368(c2+1)(T+1)22 < 623(c2+1)(T+1)z2

and this completes the proof of Lemma 5.8. O
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