DISTRIBUTION-DEPENDENT STOCHASTIC DIFFERENTIAL
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ABSTRACT. We prove that distribution dependent (also called McKean—Vlasov)
stochastic delay equations of the form
dX(t) =b(t, X¢, Lx,)dt + o(t, Xy, Lx, )dW (2)

have unique (strong) solutions in finite as well as infinite dimensional state spaces
if the coefficients fulfill certain monotonicity assumptions.

INTRODUCTION

The aim of this paper is to study the existence and uniqueness of Distribution-
Dependent Stochastic Differential Delay Equations (DDSDDE’s) in finite and infinite
dimensional state spaces in the variational framework. A DDSDDE has the form

AX () = b(t, X, L, )dt + o(t, X, Lx,) AW (L),

where W is a standard R%valued Wiener process in the finite dimensional case and a
cylindrical Q)-Wiener process with ) = I in a separable Hilbert space in the infinite
dimensional case. X; denotes the delay or segment of X at time t. X, takes values
in a path-space and is defined as X;(0) := X (t + 0), 0 € [—ro, 0], whereby 79 > 0 is
fixed. Lx, denotes the law of X,.

Recently there has been an increasing interest in this type of equations as well as
in classical distribution-dependent SDE’s (DDSDE’s) - also referred to as McKean-
Vlasov SDEs - , i.e. equations of the form

dX(t) = b(t, X (1), Lx()dt + o(t, X(t), Lx))dW (1),

see for instance [7], [10], [11], [12], [13], [17], [18], [20], [3], [25] or [26] as well as the
references therein. Clearly, SDDE’s can be viewed as a sub-class of DDSDDE’s.
A first existence and uniqueness result under monotonicity conditions for distribution-
dependent SDE’s without delay was published by Wang in 2018 (see reference [26]).
Wang’s idea was carried over to the case with delay by Huang, Rockner and Wang
in [12]. [12] and [26] are the main reference for the second chapter of this paper.
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A main motivation to study solutions of DDSDDE’s is their relation to solutions
of non-linear Fokker-Planck Kolmogorov equations (FPKE’s). Whenever coefficients
b and o are given one can define the following differential operator from Cg°(R?) to
the set of all Borel-measurable real-valued functions on C:

d

d
1 *
(Lyuf) (€) 1= D bilt, & m) (B f)(E0) + 5 D (00™)ii(t.€, 1) (9:0; £)(£(0)),
i=1 ij=1
t>0,p€Py(C), feCPMRY) and € € C := C([—rp, 0]; R?), where P,(C) denotes the
set of all probability measues on R? with finite second moments. By Ito’s formula

one can show that if (X (¢))¢>_, is a solution of our DDSDDE, yu; := Ly, solves the
corresponding FPKE

8/"”(2(:) = L:,Mt#t7
where pu(t) := Lxu) = law of X (t). Here, we call a continuous mapping p : Ry —
P,(C) a solution of the FPKE, if

[ [t ridpas < o=
/ Fdu(t) / Fdu(0 / / Ly of) djinds

forallt > 0 and f € C3°(R?). For more details of the relation between Fokker-Planck
equations and DDSDDE s see for instance [3] or [12]. Since this paper focuses on the
existence and uniqueness of DDSDDE’s; we are not going to further investigate this
relation and just note that an existence and uniqueness result for FPKE’s could be
deduced from our existence and uniqueness result in Chapter 2 as in [12, Chapter
2]. For more information about FPKE see for instance [6].

and

A first result for the existence and uniqueness of solutions to DDSDDE’s in fi-
nite dimensions was proved by Huang, Réckner and Wang in 2017 (see [12]). The
main novelty of this paper, compared to [12], is that we also prove an existence and
uniqueness result in infinite dimensions (Theorem 3.1.3), i.e. we replace R? in [12]
by a separable real Hilbert space. To be able to do this we prove another finite di-
mensional result (Theorem 2.1.6) under assumptions which are better suited for the
generalization to infinite dimensions as the conditions presented in [12]. Moreover,
our proof of the finite dimensional result replaces the iteration procedure in [12] by
a fixed point argument, which turns out to be technically easier and more conceptual.

Next let us give a brief overview of the content of this paper. The first chapter in-
troduces some tools and notations, which are necessary to understand this paper. In
the second chapter, we prove that for every initial condition ¥ € C := C([~r, 0]; R%)
a DDSDDE has a unique solution, if certain monotonicity, coercivity, growth and
continuity assumptions are fulfilled (Theorem 2.1.6). To be able to do this, we de-
fine precisely what a solution is (see Definition 2.1.1 and Definition 2.1.3). While
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the main idea of our proof is similar to the proof in [12], i.e. we deduce existence
of a solution to DDSDDE’s from a result for stochastic differential delay equations
(SDDE’s), we assume different conditions on the coefficients (see (H1) to (H4) in
Chapter 3), which are better suited for the infinite dimensional case and use Ba-
nach’s fixed-point theorem instead of iterating in distribution, i.e. approximating
the solution to the DDSDDE by solutions of SDDE’s. The conditions on b and o are
chosen in such a way, that given any fixed continuous, adapted, R?valued process
(X(t))t>—r, with E [Supte[fmﬂ | X (t)[*] < oo forall T > 0, the classical SDDE

d(AX) (t) = b(t, (AX)e, Lx,)dt + o (t, (AX)e, Lx,)AW (1),

has a unique solution AX, fulfilling the initial condition AX (0) = 1) for given ¢ € C.
It is clear, that X is a solution of our DDSDDE, if AX = X. Using the Banach fixed-
point theorem, we show that there exists exactly one X, such that AX = X (see
Lemma 2.2.1 and Lemma 2.2.2). In addition to existence and path-wise uniqueness,

we also prove weak uniqueness. The weak uniqueness is derived from the Yamada-
Watanabe Theorem for SDDE’s.

The third chapter contains the main novelty of this paper, as we prove an existence
and uniqueness result for DDSDDE’s in infinite dimensions. That is, we replace R? by
a separable Hilbert space H, more precisely an appropriate Gelfand triple (V, H, V*).
Chapter 3 is an extension of the fourth chapter in [16] to DDSDDE’s, i.e. we work in
the variational framework and use a Galerkin approzimation to deduce the infinite
dimensional result from the finite dimensional result.

1. PRELIMINARIES

This chapter introduces some notations and results needed for the formulation

and understanding of the rest of this paper, like the Wasserstein distance and an
existence and uniqueness result for SDDE’s. All results are given without proof,
since they are not the actual topic of this paper.
In addition to contents of this chapter, knowledge about measure and integration
theory (c.f. [4]), functional analysis (c.f. [1] or [27]), probability theory (c.f. [5], [9]
or [22]), stochastic integration theory (c.f. [16] or [24]) as well as stochastic differential
equations (c.f. [8] or [16]), is necessary to understand this paper.

1.1. Notations. First of all, let us fix some notations. As usual we denote N, Q
and R for the set of all natural, rational and real numbers, respectively. For d € N,
R? denotes the d-dimensional euclidean space, (-,-) the inner product and | - | the
corresponding norm. If m € N is another natural number, R¥™ denotes the space
of all d x m-matrices. If A is an arbitrary set, we write 14 for its indicator function.
For s,t € R we define s V¢t := max(s,t) and s At := min(s,t). Like usual, for
a,b € R := RU{—oc} U {+c0}, (a,b) :== {z € R: a < z < b} denotes the open
interval, [a,b] denotes the closed interval, [a,b) denotes the left-closed interval and
(a,b] denotes the left-open interval. We call (Q, F, (F;)i>—r,, P) a stochastic basis,
if (2, F, P) is a complete probability space and (Fi)i>—r, is a normal filtration. If
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(X, - ||x) is a Banach space, we denote X* for the dual space of X and B(X) for
the Borel sigma-algebra on X. For z € X and z* € X* we define x«(2*, x)x = 2*(x)
as the dualization between X and X*. [Ix or, if it is clear on which space we are
working, I denotes the identity operator. If X and Y are Banach spaces, we denote
L(X,Y) for the Banach space of all bounded linear operators from X to Y equipped
with the standard operator norm. Moreover, if U and H are Hilbert spaces we denote
Lo(U, H) for the space of all Hilbert-Schmidt operators from U to H equipped with

the usual norm [|T|lgs = 37, “Ten”%{)% .

1.1.1. Path spaces. As we will see in section 1.3 as well in chapter 2 and 3, the co-
efficients of a stochastic delay equation are defined on path spaces, i.e. spaces of
functions. This subsection introduces the spaces of functions which are needed in
this paper.

Throughout this paper, whenever (X, || - ||x) is a Banach space, p > 2 and rq > 0
fixed, we use the following notations:

If (E, d) is a metric space, C'(F; X) denotes, like usual, the set of all continuous func-
tions from E to X. If (S, A4, ) is a measure space, LP(S, A, u; X) denotes the usual
LP-space (c.f. [4], [27, Chapter V.5] or [16, Appendix A]). If it is clear which sigma al-
gebra A or which measure p is used, we might for simplicity just denote LP(S, u; X),
LP(S, A; X) or LP(S; X), respectively. In the case that S € B(R?), it is always
A = B(S) and p is the Lebesgue measure. C(X) := C([—r¢,0]; X) equipped with the
uniform norm [|§|| := supge(_r, o) 1§(0)]|x; Coo(X) = C([—10, 00); X), equipped with
the metric d(€,m) = e 2 (5upyi_py i €)= nDllx A 1), L = L([=ro, 0] X)
equipped with the standard LP-norm HSH‘Z,}){ = fi)m 1€(2) |5 dz. In the case X = R?,

for some d € N, we just write C,C, and LP, respectively.
Moreover, whenever (Y, || - ||y) is another Banach space with X C Y continuously
and I C R is an interval, we define

C(LY)NLP(I; X) := {f € C(L;Y): 3¢ : I — X B(I)/B(X)-measurable such

that £ = ¢ dt — a.e. and /Hf(t)”pdt < oo}
I
and

C(I;Y)N LY

loc

(I;X) = {fGC(I;Y) : 3¢ : I — X such that £ = £ dt — a.e.

and /
I/

Obviously C(L;Y) N LP(I; X) = C(L;Y) N L} (I; X) if T is compact and E :=
LP(1,Y), C(I;Y)N LP(I; X) is a Banach space under the norm || - ||c(,yynze(r,x) :=

|- leyy + 1| - llze@r;x), in the case that I is compact.

E(t)[]" dt < oo VI C I compact.}.

1.1.2. Segments of functions. The main difference between stochastic delay differ-
ential equations and classical SDE’s is - as the name already suggests - that the
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coefficients depend on the delay of X at time t instead of the value of X at time t.
Therefore we have to define precisely what the segment or delay of a function is. We
do this similar to similar to [12, Chapter 2]. Let X be a Banach space and ry > 0
fixed. For ¢ > 0 define the map

T Coo(X) — C(X)
by (mf)(0) = f(t+0), 6 € [—ro,0]. In the following we will denote f; := m f, for
t > 0.
Remark 1.1.1. Note that [0,00) 3 ¢ — f; is an element in C([0, 00),C(X)).

1.2. p-th order probability measures and Wasserstein distance. Since we
want to study stochastic differential equations where the coefficients also depend
on the distribution of the solution, we need to have a measure for the distance
between to probability measures to be able to formulate monotonicity assumptions
on our coefficients. The Wasserstein distance is the most important tool to do that.
The main references for this section are [2] and [23]. Throughout this section, let
(X, || - |lx) be a separable Banach space, B(X) the Borel sigma-algebra on X and
P(X) the set of all probability measures on (X, B(X)).

Definition 1.2.1. Let p > 1. The class of probability measures of p-th order is
defined as

¢uxw={nepuv:me&wzéﬂﬂ&mma<w}-

On P,(X) we can define the following metric:
Definition 1.2.2. For p,v € P,(X) define the p-th Wasserstein distance as

1
W)= it ([ e ulBataran)
XxX

YET (11,v)
Here I'(u, v) denotes the set of all couplings of u and v, e.g.
D(pv) ={vePX xX): yom,'=p andyo7ry_1 =v},
where 7, (z,y) := x and m,(z,y) ==y, (z,y) € X x X, are the standard projections.
(Here X x X is equipped with the o-field generated by the projections.)

Proposition 1.2.3. (Pp(X),Wf) is a polish space, e.g. a separable, complete metric
space.

Proof. See [2, Proposition 7.1.5] O

1.3. Spaces of measure-valued functions. As we will see in the next chapter, the
coefficients of our stochastic equation are defined on a set of probability measures.
Therefore, to be able to formulate the conditions on the coefficients in the next

chapters, we need to introduce spaces of measure-valued functions.
Let (X, - llx), (Y,||-|ly) and (E,|| - ||g) be Banach spaces such that

XCcYcCUFh
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continuously and densely. For p > 2 we define the following spaces of measures and
measure-valued functions:

P2(C(Y)) NPy(L)

—{ue Py we) = p(rh) =1 and e (- 12)  w(l - 55 ) < oo}
Note that this set is well defined since C(Y') C L%, and L% C L% continuous and
hence by Kuratovski’s theorem ( [14, Theorem 15.1] or [19]) C(Y), L% € B (L%).
Clearly P2(C(Y))NPy(LY ) is a metric space with respect to the metric d := we)
W X Define

C'([0,00); P2(C)) N Ly,

loc

= {u :[0,00) = Po(C(Y)) NPy(LE) : pu:[0,00) = P2(C(Y))

([0, 00); P, (L")

t
is continuous and / ps(|| - [17,)ds < oo Vit > 0}.
0

Note that if u € C([O, 0); P2(C)) N LY. ([0, 00); P, (Lp)), then p is B([0,00))/
B(P2(C(Y)) N P,(LY))-measurable, since p : [0,00) — ( (Y )) D P(C(Y)) N
P,(L%) is continuous and thereby B([O 0))/ B(Pg( (Y))) NP, (L% )-measurable and
B(P2 (C(Y))) NP,(LE) = B(P2(C(Y)) NP,(LE)) by Kuratowski’s theorem. Define

C([0,T]; P,(C)) N LP ([0, T]; Py (L7))

:{M [0,T]) — Pa(C(Y)) NP, (LA : ju: [0,T] = Po(C(Y))

T
is continuous and / ([l - [[70)ds < oo},
0

where 7' > 0 is fixed. With the same argument as above, u € C ([0, T]; P2(C)) N
LP ([0, T); P, (LP)) is B([0,T))/B (P2(C(Y)) N P,(L%))-measurable.
2. DISTRIBUTION-DEPENDENT SDE’S WITH DELAY IN FINITE DIMENSIONS

The aim of this chapter is to solve the following delay-distribution dependent SDE
in R%:
dX () =b(t, Xy, Lx,)dt + o(t, Xy, Lx,)dW (1), (2.1)
where W = (W(t));>0 is a d-dimensional Brownian motion, € N, defined on a sto-
chastic basis (2, F, (Ft)t>—ry, P), with 79 > 0 fixed and

b: [0,00) x C x (P2(C) N Pp(LP)) — R%
0:]0,00) x C x (Po(C) NP, (LF)) — R4
B([0,00) ® B(C) @ B(P3(C) N Py(LP))-measurable, whereby p > 2 is fixed.

The main difficulty, compared to the well-known, classical SDE’s (c.f. [15] or [16]),
that has to be overcome to get an existence and uniqueness result, is to deal with the
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delay and the distribution dependence. To achieve such a result we first formulate
certain conditions on the coefficients b and o and define precisely what a solution
of (2.1) is. Afterwards we are going to prove existence and uniqueness of solutions
to (2.1). The main inspiration for our proof comes from [12], i.e. the existence of
solutions to (2.1) is derived from an existence and uniqueness result about SDDE’s.
But unlike in [12], we use the Banach fixed point theorem instead of an iteration in
distribution and use [21, Theorem 4.2] instead of [25, Corollary 4.1.2] to the show
the existence and uniqueness of SDDE’s, because our conditions on the coefficients
differ from those in [12].

2.1. Conditions on the coefficients and main result. To show existence and
uniqueness of solutions to (2.1), we fix p > 2 and assume that the coefficients b and
o fulfill the following conditions. For simplicity we write W, instead of W¢ for the
Wasserstein distance on Py(C) and use the notations introduced in 1.1 and 1.2.

(H1) (Continuity) For every t > 0, b(t,-,-) and o(t,-,-) are continuous on C x
(Pa(C) N Py(L7)).
(H2) (Coercivity) There exists a: Ry — R, non-decreasing such that

[ 2005, 0as < - 5 [ leoPds + aoll

ralt) [ (14 161+l ) ds
for all t > 0, £ € Co and p € C'([0,00); P2(C)) N LY ([0, 00); Py (LP)).

loc

(H3) (Monotonicity) There exists f: Ry — R, , non-decreasing, such that
t
[ 2051 0m) = W) €05) = )
0

SB@AH&—M&+WNM%WB+MW@—WMP

and
t
| ot &) = s s
0
f
<80 [ 16 = mlle + Wl a5 + B0 =
0
forallt > 0;&,n € Coo and p, v € C ([—19,00); P2(C))NLL.. ([—70, 00); Pp (LP)).
(H4) (Growth) b is bounded on bounded sets in [0, 00) x C x (P2(C) NP,(LF)), and

there exists a non-decreasing function v: R, +— R, and some ¢y € N such
that

[ s gt#as <90 ([ IOP + - s + el
0 0

%-W%t)(1-+ sup |62 + sup s (] Hi)q°)

s€[0,4] s€0,1]
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and

ot & )ls < (8) (14 1012 + (- 1)),
for all t >0, £ € Cx and p € C ([—19,00); P2(C)) N LY. . ([—r0,00); Py (LF)).

Let us briefly comment on these conditions. First of all, these conditions look sim-
ilar to standard monotonicity and coercivity conditions, like they were for example
formulated in [15] or [16]. The main difference is that, in order to deal with the delay
and the distribution dependence, the sup-norm and the Wasserstein metric appear
on the right hand side. Another difference is that the conditions are in integrated
form, which, as we are going to discuss in further detail in section 2.3.2 of this chap-
ter, will be helpful for the generalization to infinite dimensions in the next chapter.
Moreover, in the case that b and ¢ are distribution independent, i.e. b(¢,&, 1) = b(t, &)
and o(t,&, ) = a(t,&), the existence of a solution to (2.1) is ensured by [21, The-
orem 4.2], because, as we will see in the proof of Lemma 2.2.1, for those b and o
(H1)-(H4) imply (H1)-(H5) in [21]. Note that the measurability of s — b(s,&s, s)
and s — o(s, &, its), with € and p as in the conditions is ensured by Remark 1.1.1
and the assumptions on ¢ and p. By (H4) all integrals in (H1)-(H3) are well-defined.

In the following we introduce different notions of solution to (2.1) and uniqueness
of solutions.

Definition 2.1.1. A pair (X, W), where X = (X(t))t>_,, is an (F;)-adapted, R9-
valued process with continuous sample paths and W is a R-valued, (F;)-Wiener
process on a stochastic basis (2, F, (F)t>—r,, P) is called a weak solution of (2.1)
with initial condition ¢ € C iff
(1)
t

EWW@+/ E[|X(s)[]ds < oo, (2:2)

—70

for all t > 0;
(i)
t t
X(t) = X(0) —i—/ b(s,Xs,EXS)ds+/ o(s, Xs, Lx,)dW (s), (2.3)
0 0
for all t > 0 P-a.s.; and
(iii)
X(t) =v(1), (2.4)
for all t € [—rg, 0] P-a.s.

Remark 2.1.2. Note that (2.2) implies that for every weak solution (X (t))>_r, we
have

T
E[/ X2, dt + sup [ X %] <00 VT >0
0 te[0,7)

and (X¢)¢ep,r is a continuous C-valued process. This, together with Lebesgues theo-
rem, implies that [0,00) 3 ¢ — Ly, is a continuous map from [0, 00) to (Pa(C), Wy).
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By Kuratowski’s theorem and (2.2), this implies that [0,00) 3 t — Ly, is B([0,0))/
B(P5(C) NP,(LP))-measurable.

In particular, (t,w) — b(t, Xy(w), Lx,) and (t,w) — o(t, X;(w), Lx,) are progressively
measurable maps. Thus the integrals on the right-hand side of (2.3) are well-defined.

Definition 2.1.3. We say (2.1) has a (strong) solution if for every stochastic basis
(Q, F, (Ft)i>—ry, P) with a given Ré-valued, (F;)-Wiener process W and given initial
condition v € C, there exists a (F;)-adapted, continuous R%valued process X such
that X fulfills (2.2)-(2.4) in Definition 2.1.1.

The next definitions recall different notions of uniqueness (c.f. [21, Appendix E]).

Definition 2.1.4. We say that weak uniqueness holds for (2.7) if whenever (X, W)
and (X,W) are weak solutions with stochastic basis (€2, F, (F)i>—ry, P) and
(Q, F, (Ft)t>—ry, P) such that

Xo = Xo =0,
for some v € C, then
PoXt'=PoX!
as measures on (Cu, B(Cs)).

Definition 2.1.5. We say that path-wise uniqueness holds for (2.7), if whenever

(X,W) and (X,W) are two weak solutions on the same stochastic basis
(Q, F, (Fi)i>—ro, P) and with the same Wiener process W on (Q, F, (Fi)i>—res P)

such that Xy = Xy P-a.s., then
X(t) = X(t),
for all ¢ > 0 P-a.s.

The next Theorem is the main result of this chapter and shows the existence of a
unique strong solution as well as weak uniqueness.

Theorem 2.1.6. Assume (H1)-(H4).

(a) For any ¢ € C, (2.1) has a (pathwise) unique (strong) solution (X (t))i>—r,,
fulfilling Xo = 1. Moreover

E[ sup | X(8)[*| < oo, (2.5)

tE[—’r’o,T]

for all'T >0 and q € N.
(b) Whenever (X, W) and (Y, W) are weak solutions of (2.7) on a stochastic basis
(QF, (Fi)t>—ro» P), we have
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()
B[ s X0~ Y0P (26)

tE[ T‘oT

Xo — 0 € p
geei(%ﬂ){< 1% - Y ]+25<>((1ff>6)1@[uxo—m|m]>

- exp <4ﬁ(t) ((fjj)e) t> }

B s X0+ [ el

ré[—ro,T

< H(T) (1+E [|Xol%] + E [ Xoll5,]) ,

for all T > 0 and some non-decreasing function H : Ry — R,
(c) (2.1) has weak uniqueness.

2.2. Proof of the main result. We are going to prove the main result by using
the Banach fixed-point theorem. Fix a stochastic basis (Q,F, (F)i>—r,, P), a d-
dimensional (F;)-Brownian motion (W(t));>_,, and an initial condition ¢ € C. For
T >0 and ¢ € N define

EYT) :={X € L*(Q,F, P;C([—ro, T);R")) : (X(t))se—ro7] IS &
(F#)te[—ro,m) — adapted, continuous process}.
Clearly, F9(T) is a Banach space with respect to the norm
X1 = E| s IX(0)
Moreover define
E?:={X:Qx[-rg,00) = R*: X |ox—ro)€ BY(T) VT >0} .
Next, solve for any X € EY the classical path-dependent SDE

{dY(t) = b(t,Y;, o)At + o (t, Yy, ) dW(E), ¢ >0, 27)

Yo =1,
where 1, := Lx,.

Before we can prove Theorem 2.1.6 we need the following two lemma. The first
lemma deals with the existence of solutions to (2.7).

Lemma 2.2.1. Assume (H1)-(H4). Then for any X € E?, ¢ > £ and any initial
condition ¥ € C, (2.7) has a unique solution Y € FE9, i.e. there erists a unique
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continuous, adapted, R?-valued processes (Y (t))i>_r, which fulfills (2.7). Moreover,
for all T >0,

E[ sup |Y(t)|2q} < .

te[—ro,T]

Proof. Define b(t,&) := b(t, &, i) and (¢, &) == o(t,&, ), (¢,€) € [0,00) x C. Now
it is easy to see that b and & fulfill (H1)-(H5) in [21, Theorem 4.2]. O

Now take 7" > 0 and ¢ € N with ¢ > % fixed but arbitrary. For X € EY(T)
define AX € E9(T) as the unique solution to (2.7) up to time 7" and AX € EY(T).
A+ EYT) — E(T) is a well-defined mapping, since we can extend every X € E(T)
to an element X € F9 by setting X (¢) := X (T) for t > T and apply Lemma 2.2.1
to X in order to get a solution up to infinity and therefore up to time 7' > 0. The
path-wise uniqueness up to time 7' can be proved as in [21] or as in the proof of
Theorem 2.1.6 (ii) below.

If X € E9T) is a fixed-point of A, i.e. AX = X, we have for t € [0,7] that

X(t) = AX(t) = AX(0) + / t b(s, (AX),, Lx.)ds + / ta(s, (AX),, Lx.)dW (s)

t t
:X(O)+/ b(s,XS,EXS)der/ o (s, Xy, L)W (s) P — as.
0 0
and

X(t) = AX(t) = (1)

for all t € [—rp,0] P-a.s. Thus X is a solution of (2.7) up to time 7. Therefore
our next step is to show that A fulfills the conditions of the generalized Banach
fixed-point theorem.

Lemma 2.2.2. There exists K, : Ry — Ry non-decreasing such that for all X,Y €
EYT) andn € N

Tn

E[ sup |A"X(t) — A”Y(t)|2q] < Kq(T)”—]El sup | X(t) - Y(@®)|*|. (2.8)
te[—ro,T) n' te[—ro,T)

(Whereby A" X means, that A is applied n-times to X.)

Proof. For n G NO define X™ := A"X and Y™ := A"Y. Moreover define p{" :=
L @ and yt £y<" € [0,7]. By the definition of A we have for n > 1, that

X0 = A(X (= 1)) solves

AX™ () = b(t, X, @"Ndt + o (t, XM, 1AW (1), t € [0, T,
X(”) — 1/}
0

and that Y™ = A(Y(”*l)) solves

AY® () = b(t, Y, "N dt + o(t, Y, ™, AW (t), t € [0, T,
X\ = .
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Applying Itd’s formula to | X ™ () — Y ) (¢)|? and using (H3) one can prove as in [12,
Lemma 3.2] that we have for ¢ € [0,7] and n € N:

E| sup |X(”)(7‘)—Y(")(r)|2q}

re[—ro,t]

<2(Cy(T) + éq(T))E[/O sup | X (r) — Y(")(r)|2qu}

re[—ro,s]

+ 2O+ CE| [ s X0 -y (s,

[77‘073]

with C, C'q : Ry — R, non-decreasing. Now (2.8) follows from Gronwall’s Lemma.
0

2.2.1. Proof of Theorem 2.1.6. Now we can prove Theorem 2.1.6.

Proof. (a): By Lemma 2.2.2 we have for all ¢ € N with ¢ > £ and 7" > 0

K (T)T)"

1
47X = 2 vy < (B i~ v,

for all n € N and X, Y € FE%T). Thus, by the generalized Banach fixed-point
theorem, A has a unique fixed-point X € E9(T"). As discussed above, this means
that X is a a solution of (2.1) up to time 7. Since T" > 0 was taken arbitrarily
and the (pathwise) uniqueness is ensured by (b), this implies that (2.1) has a unique
solution up to every time 7" > 0. Hence (2.1) has solution up to infinity.
Since ¢ € N with ¢ > £ was taken arbitrarily, X, fulfills (2.5) for all " > 0 and
qg e N.

(b): (i): Let (X,W) and (Y,W) be two weak solutions of (2.1) defined on a
stochastic basis (2, F, (F)t>—ny, P). By Itd’s formula and (H3) we have for all ¢ > 0

X () - Y ()

=|X(0) = Y(0)]* + /0 2 (b(s, X, pts) — b(s, Yy, v), X(s) — Y(s)) ds

t
[ s, o) = ot Yo s
0
t

+
2 / (X(5) = Y(5), {0(5, Xy 1) — (5, Vo )} AW (s)

t
<[|Xo — Yol + 28(t)[| X0 — YollZ, + 28(1) / 1Y = Yall% + Wa(ps, vs)*ds
0

+ 2 sup
re(0,t]

/0 (X () = Y(5), {05, Xor 1) — (s, Yo )} AW (s)) |.



DDSDDES IN FINITE AND INFINITE DIMENSIONS 13

where p; := Ly, and v := Ly,, t > 0.
Obviously this estimate is also true if ¢ € [0, —r¢]. Thus

sup | X (r) =Y (r)[?

r€[—ro,t]

tv0
<[1X — Yall, + 26(0) X — Yallf +20(6) [ I = Yille + Wl a)Pds
0

+2 sup
r€[0,tV0]

[ X6 =Yt Xoo ) = (s, e} )|

By the BDG, Young’s inequality and (H3) and we have for all € € (0,1) and ¢ > 0

28| sup / (X(6) = Y9, (015 X pe) = s Ve )|
L r€[0,t]
%
<6 [ ([ 1X0) = Y Pllots. Xo) = (s, Vrs s ) |
<6E| sup X(s) ( [ ot X = s, Veowls ) |
L s€[0,t]

<ek| sup |X(5) - Y(sw] v 2| ( [ ot s = (5,72 s )|

s€[0,t]

geE{ sup |X(s)—Y(8)|2]

s€[—r0,t]

6
o0 [ / X, - YHZ‘+Wz<us,us>2ds+||Xo—Yo||Lp]

Thus, using Wo(pu,,v,)? <E[|| X, — Yi||2] < E [supre[, | X (r) — Y(r)ﬂ,

r0,8]

E| sw [X() - Y(o)F]

SE[—ro,t]

€+ 3

E X0 — Yoll2] + 26(1) (

+48(1) (€+3> /OtJE[ sup ]X(r)—Y(r)\z]ds.

€ ré[—ro,s]

JEI - Yilf ]+ E| sup [X() - Y (o]

SE[—70,t]

Thus

€+3
(1 —e)e

w450 (25) [ B[ w10 =i

B s x(o - viop| 2RI g0 (

SE[—To,t]

IN

)E[HXO vl
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Hence, by Gronwall,

IA

E[ sup |X<s>—Y<s>r2]

sE€[—ro,t]

(IR o (25)

B -l ) e (150 (25-) ).

Since € € (0,1) was chosen arbitrarily, (2.6) follows.

(ii): By Ito’s formula, (H2) and (H4) we have for all t > 0
X ()
t
XOF + [ 2005 X0 X () + o Koo st
¢
+ 2/ (X (s),0(s, Xs, ps)dW (s))
0
1 t t
<INl — 5 [ X Pas+ @O +20) [ (0 I (1 ) ds

+ a(t)|| Xoll» + 2 sup
rel0,t]

/O "X (8), (5, Xo, ) AW (5)) |,

where p; := Ly,, t > 0. Obviously this estimate also holds true for ¢ € [—ry,0]. By
the BDG, Young’s inequality and (H4) one can prove in the same way as in (i) that

2E [ sup

rel0,t]

[ e ats xpaw ||

< %E[ sup |X(T)|2:| +7(t)/0 (1+ 1 XlI% + s (H : ||go)) ds.

re[—ro,t]

Now fix T' > 0. Taking expectation, the two estimates above imply for all ¢ € [0, T

]E[ “up |X<r>|2] < E [||Xoll%.] + a(T)E (| Xo|l%]

re[—ro,t]

T (o(T) + 2/(T)) / (L E[IXI2] + s (- 12)) ds

_l/otEnX(s)de%E[ sup |X(r)|2].

2 re[—ro,t]
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Thus, using that (|| - [|%) = E[||X||%] for all s > 0 by the general transformation
rule,

B o X0P]+ [EIXGP0

re[—ro,t]
<OE [ Xo]%] + 20(T)E [| Xoll%] + 2(a(T) + 2+(T)) / (14 2E [|X.JR]) ds

<2E [[|X0[I3.] + 20(T)E (|| XolI7,]

+2(a(T)+27(T))/Ot <1+2E{ sup ||X(r)||§o] +/OSE[|X(T)|p]dr)ds.

re[—ro,s]

Thus, by the Gronwall lemma, there exists H : R, — R, non-decreasing such that

E| sup \X(T)!2+/O IX(S)\pdS] < H(T) (1+E [ X]5] + E[[|XollZ]) -

re[—ro,T|

Since T" was taken arbitrarily, this estimate holds for all 7" > 0.

(c): Same as in [12, Theorem 3.1 (3)]. O

Remark 2.2.3. Let ¢ € C be arbitrary. Define X(©(¢) := ¥(t A 0), t > —ry and
X® .= AX®=D pn € N, whereby A is defined as before. By the definition of A, X

solves

)t + o (t, X, L s ) AW (E)

Xt(n—l) Xt(n—l)

dX™ () = b(t, X", L
X\ =y,

As we know from the Banach fixed point theorem and Lemma 2.2.2, X = A X(©) —

X in EYT) as n — oo, for all T > 0. In [12] the authors prove the convergence

of the X™ directly and show that the limit is a solution to (2.1). Therefore the
iteration in distribution, which is used in [12], is contained in our proof.

3. DISTRIBUTION-DEPENDENT SDES WITH DELAY IN INFINITE DIMENSIONS

The goal of this chapter is to obtain a result for the existence and uniqueness of so-
lutions of distribution-dependent SDE’s with delay in infinite dimensions. We achieve
this by following the idea of [16, Chapter 4], i.e. we approximate with solutions of fi-
nite dimensional distribution-dependent SDE’s with delay (Galerkin approximation).

Throughout this chapter we fix a Gelfand triple (V, H, V*), a stochastic basis
(QF, (Fi)ts—ros P), 70 >0, T >0, p>2and p*:= p%l.
Since

VcCHCV”"
continuous and densely, we have

D 2 p*
L C L3 C L.
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continuous and densely. By Kuratowski’s theorem we have LY, € B(L%), L} €
B(LY.) and B(LY,) = B(L}) N LY, B(L3;) = B(LY.) N L% Hence

Po (L) € P2 (Liy) € Py (LF),

continuously. Therefore we can define Po(C(H)) NP,(LY,) and C ([0, T7; P2(C(H))) N
LP ([0, T]; P, (Ly)) as in section 1.1. The aim of this chapter is to solve the following
path-distribution dependent SDE on H:

AX(t) = A(t, X, Lx,)dt + B(t, X, L, )W (1), (3.1)

with W = (W (t))seo,, @ cylindrical Q-Wiener process with ) = I, defined on an-
other separable Hilbert space (U, (-,-)ry) and with B taking values in Ly(U, H), but
with A taking values in the larger space V*.

By our definition of solution (see below), X will, however, take values in H again.

3.1. Conditions on the coefficients and main result. In this section, the con-
ditions on the coefficients and the main result are presented.

For the rest of this chapter let W, := W; 3
Throughout the rest of this chapter, we assume that A and B fulfill the following
conditions:

(H1) (Continuity)

A= [0, T] < (C(H) N L) x (P2 (C(H)) N
)

) NPy (LY)) = V7
B:[0,T] x (C(H) N Ly) x (P2 (C(H)) N

1%
Py (LY))) = Lo(U, H)

are B([0,T]) ® B(C(H) N L},) ® B(P2(C(H)) N Py(LY,))-measurable. In ad-
dition for all t € [0, 7] and v € V and u € U the maps

(C(H) N Ly) x (P2 (C(H)) NP, (LY)) 3 (& 1) = v+ (A(t, €, ), v)v

and

(C(H) N Ly) x (P2 (C(H)) NPy (Ly)) 2 (& ) = B(t, €, p)u

are continuous.
(H2) (Coercivity) There exists a > 0 such that

/0 e <2V* <A(S7£S7/“’LS)’ S(S»V + ||B(S,€5,Hs)||%2(U,H)) ds

t 1 [t
<a [ e (Ll + e (I 1)) ds =5 [ el
0 0

t € [0,7], & € C([=ro, T}; H) N LP([=10, T]; V) and p €
H))) HLP([O T]; Py (LP)).
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(H3) (Monotonicity) There exists § > 0 such that
t
e 20 ) = Al £66) = )

<5 [ (e =l + Wt s

and

t
/ e NB (s, Eur ) — Bls,100 ) |2, 00,8

<8 [ (e =l + Wil ) ds,

forall A > 0,¢ € [0,T], &,n € C([—ro,T); H) N LP([—ro,T]; V) and p,v €

C (0, T): Po(CCH))) N L (0,T]: P, (17)).
(H4) (Growth) For allv € V v« (A(, -, ), v)y is bounded on bounded sets in [0, 7] x

(C(H)NLY) x (P2 (C(H)) NP, (LY)). Moreover there exist v > 0 such that

/ 4G &) 1Fds < [ (1 IO+ a1 ) )as + 2l

1Bt & i)l <7 (1+ 1602, + (1 123)).

for all A > 0, t € [0,7], £ € C([-ro,T]; H) N LP([—1o,T];V) and p €
C ([0, T): Po(C(H))) N L7 (0, T); P, (L)),

Let us briefly comment on these conditions. As we will see in Lemma 3.3.2, (H1)-
(H4) were chosen in such the way, that in the case V = H = V* = R? for some
d € N, they imply (H1)-(H4) in Chapter 2. The factor e~ is necessary, because in
order to prove our main result, It6’s product rule will be applied to a term of the
form e=|| X (¢)||% so that the factor e=** will appear under an integral on the right
hand-side, which we want to estimate with our conditions.

Note that the measurability of s — A(s, &, ps) and s — B(s, &, ps) is ensured by
(H1) and the assumptions on £ and p. The existence of all integrals, which appear
in the conditions, is ensured by (H4).

Next we define precisely what a solution of (3.1) is

Definition 3.1.1. A continuous H-valued process, (Fi)ic[—ryr-adapted
(X (t))te[-ro,1) 1s called a solution of (3.1), if it has the following properties:

(i) E [thug } < oo for all £ € [0,T];

(i) For its dt ® P-equivalence class X we have X € LP([-ro, T] x Q,dt ® P; V)
(Whereby the dt @ P-equivalence class X of X consists of all X : [—rg, T] x
Q — V*, B([0,T]) ® F/B(V*)-measurable such that X = X dt ® P-a.e.)
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(ii)
t _ t _
X(t) = X(0) —i—/ A(S,XS,L’XS)d3+/ B(s, X5, Lx,)dW (s), (3.2)
0 0

for every t € [0,7] P-a.s., where (X;)ic,r] is a progressively measurable,
C(H)NLY-valued version (Recall that (X)sco,r) is dt®@ P-version of (X;).ep0,1),
if Xy(w) = Xy(w) for dt ® P-a.e. (t,w) € [0,T] x Q.) of the C(H)-valued
process (X¢)iejor], with the property that (X (¢))iepr) = (X¢(0))iepor) is a
V-valued, progressively measurable, dt @ P-version of (X (t))¢cjo,1r1-

Remark 3.1.2. (a) Just like in Remark 2.1.2, Definition 3.1.1(i) implies that
E [supiep o IX(E)%] = E [Supte[O,T] I XillZy| < oo and thereby that
0,T] >t Lx, € P2 (C(H)) is continuous. Hence,
0.7 t o+ L, € Py (C(H)) NPy (L)
is B([0,7])/B (P (C(H)) NP, (Ly;))-measurable and Lg, = Lx, for all ¢ €
[0,T]. In particular A(-, X., L5 ) and B(-, X., L5 ) are progressively measur-

able.
(b) By (H4) we have

T
E[/ IA(s, Xo. L)
0

This together with (a) and (b) implies that the right-hand site of (3.2) is
well-defined.

_p_ _
T4 1 B(s, K, L) [sds| < oo.

The next theorem is the main result of this chapter.

Theorem 3.1.3. Let A, B as above satisfying (H1)-(H4) and let ¢ € C(H) N LE.
Then there exists a unique solution X to (3.1) in the sense of the definition above
which satisfies the initial condition Xo = 1. Moreover

E| sup [[X(0)]F| < oo.
te[—ro,T]

3.2. Example: A porous medium type equation. The following example is
similar to [21, Example 4.1.11.], but generalized to the delay distribution dependent
case. We consider the following equation:

AX(t) = AY(t, X, L, )dt + AW (L),

whereby ¢ : Ry x (C(H) N LE) x (Py (C(H)) NP, (L)) — L1 (A), A C R% open
and bounded, p € [2,00[. We set V := LP(A) and H := (H3’2(A))* and recall the
following;:

Lemma 3.2.1. The map
A Hy®(A) — (LP(A))
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extends to a linear isometry
A Lit(A) = (LP(A)
and for all u € Lppj(A), v e LP(A)
v (—Au,v)y = L;%l(u,v)m = /u(a:)v(x)dx (3.3)

Assume that ¢ fulfills the following properties:

(U1) ¢ is B([0,T]) @ B(C(H) N L},) @ B(P2(C(H)) N P,(LY,))-measurable and for
allt € [0,7] and v € V = LP(A) the map

(C(H) N LY) x (P2 (C(H)) NPy (LY)) 3 (§; ) = /@/)(tf,u)(x)v(x)dx

1s continuous.
(¥2) There exists o« > 0 such that

/ot (2 / w(saﬁsws)(x)ﬁ(sax)dx) ds

t . 1 [t i
>—a [e® (1o el (I01;)) ds+ 5 [ e le s
0 0

for all A > 0, t € [0,T], £ € C([-ro, T); H) N LP([—719,T];V) and p €
C (0.7} Po(C(H))) 1 L7 (0, T P, (L7).
(¥3) There exists § > 0 such that
|2 [ @l seim)@) = v, ) @) (€(0) = s, ) de)ds > 0

for all A > 0, t € [0, ] &,n € C([—ro,T); H) N LP([—ro,T); V) and p,v €
C([0,T]; Po(C(H))) N LP ([0, TT]; Py (LP))-

(U4) For all v € V, [9(-,-, )(x)v(x)dx is bounded on bounded sets in [0, 7] x
(C(H)NLY) x (P2 (C (H)) NP, (L})). Moreover there exist v > 0 such that

_Db
p—1
/II?/} Lot 2er 48

< / (1+ e + e (112, ) ) s + ol
Now define A: [0,T] x (C(H) N L%) x (Py (C(H)) NP, (L%)) — V* = (LP(A))* by
A, 1) = AG(LE 1), (1,6, 1) € [0,T] x (CCH) N L) x (P2 (C(H)) NPy (1))

By Lemma 3.2.1 A is well-defined and really takes values in V*. By (3.3) we have
for (¢,&,u) € [0,T] x (C(H)NLY,) x (P2 (C(H)) NP, (LY,)) and v € V

(A& )y = [ 06 )@ da
Now it is easy to see that (V1)-(V4) imply (H1)-(H4).
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3.3. Proof of the main result. Let {¢; | ¢ € N} C V be an orthonormal basis
of H such that span{e; | i € N} is dense in V. Define H,, := span{e;---e,} C V
and || - |z, == - ||z. Since H, is a finite dimensional vector space, || - [[v < || - ||v,
I-llv < |||lg and || -|[v <||-||v+ are equivalent on H,,. Let P,: V* +— H, be defined
as

Ppy = ZV* (y,e)vei, y € V™.

=1

Since v+ (y, e;)v = (y, ;) g for y € H, the restriction of P, to H, denoted by P, |y, is
just the orthogonal projection onto H,, in H. Moreover the following Lemma holds
true.

Lemma 3.3.1. Let P, be as above. Then:

(1) V* <Z7Pny>v = V= <y7PnZ>V fOT all Y,z € V*;
(ii) ve(Poy, v)v = v=(y, Pyv)v for ally e V:, v e V.

Let {g; | i € N} be an orthonormal basis of U and set

n

WO () ==Y (W (L), g:)vg:.

=1

Here we define for g € U

(W(t), )y = / (g, Yo dW(s), t € (0,T],

where the stochastic integral is well-defined, since the map u — (g, u)y, u € U, is
in Ly(U,R). By the definition of a Q-Wiener process [16, Chapter 2.5], it is clear
that (W (t))icp,r) is a n-dimensional Brownian motion on H,. In addition define
U, :=span{gi, -, gn} and let P, is the orthogonal projection onto U,, in U.

Now we consider for each n € N the following stochastic equation on H,,:

AX (1) = Py A, X, L o)dt + PuB(t, X, L)W (1), t € [0,T]
x\W=puy.

(3.4)

Lemma 3.3.2. Assume (H1)-(H}). Then, for every n € N, there exists a continu-
ous, adapted, H,-valued process X™ which solves (3.4).

Proof. Fix n € N. It is obvious that Theorem 2.1.6 still holds true, if we replace
R? with and arbitrary, finite dimensional vector space. Therefore we have to show,
that b(t,&,p) = PyA(t,& p) and o(t, &, p) == P,B(t, &, )P, (t,&, 1) € [0,T] x
C(H,) x (Po(C(HL)) N Py(LY)) C [0,T] x (C(H) N LY) x (Py (C(H)) NP, (D).
fulfill (H1)-(H4) in Theorem 2.1.6. O
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The following lemma is crucial for the construction of a solution to (3.1). But first
we fix the following notations: Let

J = L*([0,T] x Q,dt ® P; Ly(U, H)),
K = LP([0,T] x Q,dt ® P; V),

K* = (LP([0,T] x Q,dt @ P;V))* 2 L1 ([=rg, T] @ Q, dt x Py V™).

Lemma 3.3.3. Under the assumptions of the main theorem, there exists C' €]0, 00|
such that

X5 + JAC, X L o)l + 1BG X L)l

+oswp EfIxO@z<c 89
te[—ro,T]

for alln € N.

Proof. Since P, is a the orthonorgal projection of H onto H,, it is well known that

| Palleny < 1. Hence for t € [—ro,0] it is E[| X (0)[15] = [P @)lF < 10113
Therefore we only have to show

“X(n)HKo + ||A(7 X~(n)> ‘CX‘(”))|

K* + ||B(7X(n)a£X(n)>||J

+ sup E[|XTM (@)% < C
t€[0,T]

for some C' €]0, oo|.

By (H4) it is even enough to show that

IX™ |k + sup E[IXT(0)][5] < C
t€[0,T]

for some C' €]0, 0o[. By the finite-dimensional It6 formula and Lemma 3.3.1 we have
P-a.s.

X @Ol

t
= [ X" (0)[1% +/ <2V*<P”A(S’Xs(n)7£X§"))7X(n)(3)>v + ||Z(”)(8)II%2<U”,H>>dS
0

+ M™(¢)

t
= 1K+ [ (20 (Al X £40). Xy + 120 0, )

+ MO (@),
for all t € [0, 7], where Z(™(s) = PnB(s,Xﬁn),£X§n>), U, =span{gi,--- ,¢gn} and
t
M®™(t) =2 / <X(”)(s), P,B(s, X", EX(n))dW(")(s)>H tefo,1],
0 S

is a local martingale.

Let (7);en be (F;)-stopping times such that || X ™ (¢t A7) (w)]|? is uniformly bounded
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in (t,w) € [0,T] x Q, M™((t A7), t € [0,T], is a martingale for each [ € N and
71T as | — oco. Then for all l € N, t € [0,T]

E [I|IX™ A )]
=E [IIX"(0)|%]
t
+ [ B [taai(s) (20 (A5 X, £y, XV + 1206 ,)] .
0
Using the product rule, (H3) and Fubini we obtain for A > 0

E [e™[| X" (A )]

t
“E[IXVO] - [ A X (s Am)l] e ds
0
tAT]
+E{ / e (2w<A(s,X§n>,£X<n>),X<n>(s)>v
0 s
B, X, ) 0,0 )

t
<E[IXVO)] - [ AR X0 Am)l) s

tAT 1
wB| [ (a (LHIXOI, + 00 1)) - SIXOIR ) as),
0

where ufﬁ =L Rearranging the terms yields

X‘gn) .

t
E [e M| X™(EA7)|3] +/O e ME [ XM (s A7)||F] ds

1 ! —AS n
43 [ ELom@IX™6 Al ds
0

t

t
<Iollzun + [ B [ae X0 s +a [ eas

t t
<Kl + Ka [ B (XD as+a [ s
0 0
where K, K5 > 0 are constants independent of n and K, is independent of A\. To
obtain the first estimate it is used that by the definition of {™ and & (|| - 12, ) it is
H

(- 12,)=E [||XS||%2 ] For the second we used Lemma 3.3.4 in the case Y = 0,
H H
B = H and p = 2. In addition it is used that

1X5" @) 1% = 1P (0)1% < 11003 < 6120,

because P, |y is the orthogonal projection onto H,, in H and therefore || P, |1 < 1.
Choosing A = K, (which is possible, because K5 is independent of \), taking [ — oo



DDSDDES IN FINITE AND INFINITE DIMENSIONS 23

and applying Fatous’s lemma we get

1 t t
EBKWXWWWJ+§A€KﬂﬂM%%Wﬂ®SKNW@m+QA€B“®,

for all t € [0,7T]. Here we used that by Chapter 3 the subtracted term is finite. Now
the assertion follows for the first and fourth summand in (3.5). O

In the proof above we used the following result which is also important for the
proof of the main theorem below:

Lemma 3.3.4. Let B be a Banach space, p > 2 and X, Y € LP([—ro,T] x Q, dt ®
P;B) and A\ > 0 Then

t
—As
B[ [eIx. -l

t
< k| [ X - Y| + e [1X0 - il
0

for all t € [0,T].

Proof. Use Fubini and the transformation.

3.3.1. Proof of Theorem 3.1.3. Now we can finally prove Theorem 3.1.3.

Proof. By Lemma 3.3.3 and the reflexivity of the spaces K, K*, J and L*([0,T] x

Q,dt ® P; H) there exist XeK,YeK* ZeJanda subsequence ny, "2% 0 such
that:

(i) X =% X weakly in K and weakly in L2([0,T] x Q,dt ® P; H).
(it) YO = AC, X" £ ) =Y weakly in K.

(iii) Z0w) = B(-,X.(n’“),ﬁx(nk>) 2% 7 weakly in J.

Note that X, Y and Z are progressively measurable, because the approximants are

progressively measurable.
k—o00

(iii), Po, =3 Iy and P, =% Iy implies that Py B(, X", L ) Pu, =3 Z

weakly in J. Therefore, since
/ PnkB(s,XS(”k),cXW)dW(”k)(s): / PnkB(s,Xgnw,ﬁxénk))ﬁnde(s)
0 0

and since a bounded linear operator between two Banach spaces is weakly continuous,
we obtain:
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(iv)

/ P B(3, X)L )AW ™) (5) =5 / Z(s)dW (s)

0 0

weakly in M2 (H), which denotes the space of continuous, square integrable
martingales M : [0,7]xQ — H and is equipped with the norm HMH'?M2 () =
T

E [supyeo,r 1M (£)|1%]-

Now let v € |5 Hn (C V) and ¢ € L=([0,T] x Q;R). Using (i)-(iv), the definition
of X Fubini and Lemma 3.3.1 we obtain

el [ . (X0 o)yt

ZJLIEOE[ / v <X(nk)(t)790(t)v>vdt]
ZIEHEOE[ / (V*<an<0> e ()0) + v+ / P Y 9 (s)ds, p(t)0 )y

#{ [ Pz awe ) gl ar)]
=i (B[00 000 [ cttuat] +8[ [0 (e, [ atuat)ial
ve| | [ s, oty ] )
5[ [ (w0 + [ Yo+ [ 2aw), o]

Defining

C{(0) + [y (s)ds + [LZ(s)dW(s), e [0,T]
A= {w(ﬂ, t € [-ro,0]

we have for all v € |, H, (CV) and ¢ € L=([0,T] x Q;R)
E[/O V*(X’(t),go(t)wdt] _E[/O P X (1), p(t)v)dt |

Thus, using that J,-, H, is dense in V' by the choice of (e;)icn, we have X (t,w) =
X(t,w) dt @ P-a.e. (t,w) €[0,T] x Q.
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This together with Xy = ¢ € C(H) N LY, implies, that for the d¢ ® P equivalence
class X of X, we have X € LP([—ro,T]| x Q;dt ® P;V). [16, Theorem 4.2.5] now
implies that X is a continuous H-valued (F;)-adapted process,

E| sw [XOI] <

te[—ro,T]
Therefore, it remains to verify that
ALX, Lg)=Y,B(,X,Lg)=Z,dt® P —a.e., (3.6)

where (X;);e0,7) is a progressively measurable, C(H) N L} -valued version of X, the
existence of which can be proved as in [16, Excercise 4.2.3., Part 2]. To prove (3.6) we
first take p € L*°([0,T7], d¢; R), non-negative. Then (i) and Cauchy-Schwartz implies
that

E| /OTp<t>||X<>||Hdt}—hmE[ / (X (0, X0 ]

DR
< (| /OTW)HX@)H;@D imint (| / O e )

Since X = X = X dt ® P-ae. on [0,7] annd( [ ()| X ( )||§{dtD2<oo,
this implies

[

| [ ' p(t>HX<t)H%dtr <ty (5] [ ) p(t),‘ka)@H;{dtD? 67)

By using It6’s formula for the expected value (c.f. [16, Remark 4.2.8]) the product
rule and Fubini we obtain for A > 0 that

Ele™™[[X ()15 — Elllv(0)I]

Lo ; ) ) (3.8)
=B e (2v+(Y'(5), X())v + 1 Z(5)I[2, 0y — MIX (9)]I7) ds |-
Let ¢ € LP([—ro,T] x Q,dt ® Q; V) such that ¢(w,-) € C([—ro,T]; H) for P-a.e.
we Qand E [Hﬁbt”g(m} < oo for all t € [0,7] (This implies just like in 2.1.2 that
t — L, is continuous.). By using Ité s formula for the expected value in the case

V =H =V*=H,, and defining ut EX(H), v := Ly, t € [0,T], we deduce that
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Ele™ || X" (#)I17] — El| P (0)117]

B[ [ (200 Al X042 X )
0
B, X0, 1) Py~ M9 )]
<a] [/ (20 (Al X0 ). X0 )
0
B, X W) i~ X1 ) s

=E[ / e—ks(2V*<A<s,X§ O, 1) — A(s, g, ), XO(5) — 9(5))y
+ |’B(57X§nk)>ﬂgnk)) - B(Sa ¢sa VS)H%Z(U,H)
X (s) ¢<s>||%q)ds] (3.9)
—I—E{/ _’\5<2V*< (s,gzﬁs,ys),X(”’“)(s»V

+ 2y (A(s, X, 1) — A(s, 6, 1), 6(5))v
— | B(s, ¢s, Vs)||L2(U,H) + 2<B(3aXs(nk)aﬂ(snk))73(3;¢sa Vs))Lg(U,H)

OMX™(s), 6()) i + AIW(S)H%)dS] |

By the definition of the Wasserstein distance, it is W2(M§”), v) < ]E[HXt(nk) — |7, ]
H
for all ¢ € [0, 7. This together with Lemma 3.3.4 and (H3) implies for A := 20

] [ e (20- (A, X0, 400 = Ao, 81, XO9(6) = 651
0
+ 11B(s, X, 1l™)) = B(s, 65, 5) |1 0,m) = MX ™ (s) cb(s)\li)ds}
<[5 [ (1X0) =l + W) ~ NX6) = 6(5) 1} )]
0

t
S E|:/0 €—>\5 (2BTO — )\) ||X(nk)(3) _ ¢<S)|I%{d3:| + 25T0€>\T0E |:||Xénk) _ ¢O||i%]

< 281’ E [HX(gnk) — ooll72, |+
(3.10)
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for all t € [0,7]. By inserting (3.10) in (3.9) and letting & — oo, we conclude by
(1)-(iii), Fubini’s theorem and (3.7) that for every non-negative p € L*>([0,7],dt; R)

B [ o IX O, - Ol
§E|:/0 P(t){ /0 e_)\s (2\/* <A(S, ¢s, l/s), X(S))V + 2y« <Y(S) — A(s, QSS’ Vs), ¢(3)>V
—1B(8, &5, Vo) 13,0ty + 2(Z(5), B(3, b5, V) oty — 2MX (5), &(3))

#0613 )ds b+ ([ perar)28me e [ aul ]

Inserting (3.8) for the left-hand site rearranging and defining L = L(p, 8,70, T) =
(fOT p(t)dt) 28roe*T we arrive at

T t
E t */\SZ*Y —A’S’S’X -
{/0 ﬂ(){/oe <v<(s) (5, s, V), X (5) — ¢(5))v
+[|B(s, ¢s, vs) — Z(5) |70y — MIX (s) — ¢(8)qu>ds}dt} (3.11)
< LE [“Xo - ¢o||igl]
Taking ¢ = X and noting that Xy = ¢ = X, P-a.s. we obtain from (3.11) that

| | ' w0 [ e NB(s, X L)~ 260 o] <0

and therefore B(-, X, L3) =7 dt® P — a.e.
Finally we take ¢ = X — egv for € > 0, v € V and ¢ € L>®([—ry, T| x Q,dt @ P;R)
with ¢(w,-) continuous for P-a.e w € Q, E [H@H%(R)} < oo forall t € [0,7]. (3.11)

now implies
(=] [ 0] [ (20006 = 600, 6D — cllsivly) as ]

< ELE [H(]EUH%%} . (3.12)

Dividing (3.12) by € and taking ¢ — 0 we obtain by Lebesgue’s dominated conver-
gence theorem, (H1) and (H4) that

r T t

E / p(t){ / e (Y (s) — A(s, Xy, L), &(s)wvds}dt <0.
LJO 0

Replacing qg with —& leads to

E: /0 ' p(t){ /0 LM (Y (s) —A(s,)_(S,ﬁxs),é(s)wvds}dt: 0.
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By the arbitrariness of p, gzNS and v we conclude with that A(-, X.,Lg) = Y. This
completes the proof of existence. The uniqueness follows directly from the theorem
below. 0

Theorem 3.3.5. Consider the situation of Theorem 3.1.3 and let X,Y be two so-
lutions of (3.1) in the sense of Definition 3.1.1. Then for B > 0 as in (H3) and
te0,77:

()
E[IX®) ~ YOl < (14 r3e278) B {1 Xo — Yolld]
(i)

E[ sup [} X, — Ysuam}
s€0,t]

E|[|Xo — Yoll2
< inf [ C(H)] exp 2ro 14 6 pt| .
€€(0,1) 1—e¢€ 1—c¢ €

Proof. (i) By our definition of solution (Definition 3.1.1) we can apply It6’s formula
to X —Y and the product rule to obtain for ¢ € [0, 7]

e R X (1) - Y (1)}
—E[IX(0) - Y(O)3]

t
+ E[/ e 2059 (A(s, Xo, Lg.) — A(s, Vs, Ly.), X (5) — Y(s))v
0

+ ||B<S7XS"CXS> - B(&KMCYS)

%Q(U,H)ds}
t
= 26m [ EVE[IX () - Y(s)[] ds
0
t
<E[|X(0)-Y(0)%] + E[/ e X, — Yi|7s + Wa(Lx,, Eys)ds]
0

~ 2 [ HE[IX() - V)l s
<E [|X(0) = Y(0)I] +roc® 3 |1 X0 = Yoll3 |

< (14788 E [|1X0 — Yoll2u)

Where we used (H3) to obtain the first estimate. To obtain the second estimate
we used that by the definition of the Wasserstein distance Wo(Lx , Ly.) < E[|| X5 —
Yi||3. ] together with Lemma 3.3.4.

H

Multiplying with %70t yields (i).
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(ii) The proof is similar to the proof of Theorem 2.1.6 (b). O

Note that in the proof of Theorem 3.3.5 (i) only the first estimate in (H3) is
used. In fact this is only needed to show the existence of solutions to the finite
dimensional equation (3.4). That means that if it were possible to proof the existence
of solutions to finite dimensional path-distribution dependent SDE’s without the
“Lipschitz-condition”

t t
/ 10 (5, €, 1) — (5,70, ) 135 < B(E) / 16— 7l + Wa(s, 1) 2ds
0 0

in (H3) in chapter 2, the second part of (H3) in this chapter could be dropped and we
would have existence and uniqueness of solutions to (3.1) in the sense of Definition
3.1.1 by the arguments presented in this chapter.

By Theorem 3.1.3 we know that E[supc(_,, 71 [|X(¢)[|%] < oo. The final proposi-
tion of this chapter gives a more precise estimate of E[supc(_,, 7 |X(#)]|%]. The
proof is analogous to the proof of Theorem 2.1.6 (b) (ii).

Proposition 3.3.6. Consider the situation of Theorem 3.1.3 and let X,Y be two
solutions of (3.1) in the sense of Definition 3.1.1. Then

B s X0+ | ||X<s>\|’;ds]§c<1+E[HXo||%<H>}>

re[—ro,T

for some C' > 0.

Proof. The proof is essentially the same as the proof of Theorem 2.1.6 (b) (ii). O
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