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We investigate the effect of domain perturbation on the behavior of mild solutions for a class of semilinear stochastic partial
differential equations subject to the Dirichlet boundary condition. Under some assumptions, we obtain an estimate for the mild

solutions under changes of the domain.

1. Introduction

Domain perturbation, or sometimes referred to as “perturba-
tion of the boundary,” for boundary value problems is a spe-
cial topic in perturbation problems. The motivation to study
domain perturbation comes from various sources, which
include shape optimization, solution structure of nonlinear
problems, and numerical analysis. The main characteristic of
domain perturbation is that the operators and the nonlinear
terms live in different spaces, which leads to the solutions of
partial differential equations living in different spaces. The
fundamental question of domain perturbation is to consider
how solutions behave upon varying domains. However, when
we only consider the case of smooth perturbation of the
domain, we could perform a change of variables to convert
the perturbation problem into a fixed domain problem which
is only perturbation of the coefficients. In this case, domain
perturbation becomes back to a standard perturbation prob-
lem; in turn we may apply standard techniques such as the
implicit function theorem, the Lyapunov-Schmidt method,
and the transversality theorem to study it. Nevertheless, diffi-
culties arrive when the change of variables and other standard
tools do not work (see [1]) such as singular perturbation. So,
it is more challenging and interesting to consider singular
perturbation problems.

There are lots of papers concerning this topic [2-10].
For elliptic equations, see [2, 3] and references therein.
In [3], the authors give a sufficient condition on domains
which guarantees the spectrum behaviors continuously. It is
very clear that the spectral behavior of linear operators is
extremely important when analyzing the continuity proper-
ties for domain perturbation problem. The work of [2] obtains
the convergence of solution for elliptic equation subject
to Dirichlet boundary condition; necessary and sufficient
conditions are discussed for strong and uniform convergence
for the corresponding resolvent operators. In [6] the author
gets the persistence of periodic solutions and convergence of
solutions for both linear and semilinear parabolic initial value
problems subject to Dirichlet boundary condition, and [10]
does so for evolution equation. In [7, 8] authors study the
convergence of invariant manifolds under the perturbation of
the domain. For stochastic system, we recommend [9], caring
about the coeflicients perturbation for semilinear stochastic
partial differential equations; as we mention above it belongs
to smooth domain perturbation problem. We do not attempt
here to give a complete bibliography but make a rather
arbitrary choice of references.

Notice that all of works as we mentioned above are under
the condition of Mosco convergence which describes the
domain perturbation. For Dirichlet problems, it is worth



pointing out that the condition of Mosco convergence con-
ditions is equivalent to the strong convergence of resolvent
operators (see [6, Theorem 5.2.4]), which is weaker than the
operator norm convergence of resolvent operators.

Under the condition of the operator norm convergence of
resolvent operators, the author of [11] gives a distance estimate
of the inertial manifolds for partial differential equations of
evolutionary type under perturbation of the domain. As there
are not many results on domain perturbation with noise in
the dynamics, inspired by [11], we take similar conditions as in
[11] to consider the convergence of solution for stochastic par-
tial differential equations under perturbation of the domain.
We show how the mild solution of the stochastic differential
equations behaves when domain Q, converges to domain Q
under a certain sense.

This paper is organized as follows: In Section 2, we review
the results of the existence and uniqueness to the stochastic
partial differential equation which we consider. In Section 3,
we use the relationship between the resolvent operator and
the semigroup to deduce the convergence of the semigroup
on [r,T]. To get the result of convergence of solutions, we
divide the interval [0,T] into two parts as [0,7] and [r, T];
here r > 0 and is sufficiently small. Then we take estimate,
respectively, for each part to get our results.

Throughout this paper, the letter C below will denote
positive constants whose value may change in different
occasions. We will write the dependence of constant on
parameters explicitly if it is essential.

2. Preliminaries

Let H be an infinite dimensional separable Hilbert space with
norm | - ||. Let the sectorial operator A : D(A) — H bea
self-adjoint positive linear operator with a compact resolvent.
Then the spectrum of A is real. We denote its spectrum by

o (4)={\}2

n=1"

0<c<A <A, <o <A, <+, (D)

and an associated orthonormal family of eigenfunctions by
{¢,}72,. Since A is a self-adjoint sectorial operator, —A is the
infinitesimal generator of an analytic semigroup, which is
denoted by
- 1 -
A = —,J AL+ A)" eMd, 2
2mi Jy

where y is a contour in the resolvent set of —A. Also, since A

is a self-adjoint sectorial operator, the representation of e
above is equivalent to

(]
—At At
e M= e (1.4,) ¢ (3)
n=1
By the definition e ', we can easily get the following estimate:
—At —At
"e "L(H,H) se v sl (4)

for t > 0, which implies that e ' is an analytic contraction
semigroup.

Discrete Dynamics in Nature and Society

We consider the stochastic equation as follows:
du(t)+Au(t)dt = f(t,u(t))dt + g (t,u(t))dw (),
te(0,T], (5)
u(0) =u, € H.

Here A is a sectorial operator; w(t) is a scalar Wiener process
on a probability space (Q, #,P). In addition, suppose that,
for ae. (t,w) € [0,T] x Q = Q, the drift coeflicients
f(t,,w) : Qr x H - H and diffusion coefficients g(t, -, w) :
Qp x H — H are #,-adapted and satisfy certain conditions.

We adopt the following assumptions throughout this

paper.

(A.1) There exists a constant k > 0 such that, for any
u(t),v(t) € H, the Lipschitz continuity condition
holds:

If (tw,u(®) - f (tw,v @)
+ gt w,u®) - gt w,vO)|; (6)
<klu@) -vE)ly;

here (t,w) € Qp and u(t), v(t) € H.

Notice that (A.1) implies there exists a constant C such that

If o, ] + g o, u O3,

. 7)
<C(1+lu®lf), ¢w) ey,

for any u(t) € H.

Now we introduce the definition of mild solution to (5).
Taking the classic method for proving the existence and
uniqueness of solution as [12, 13], we can deduce the existence
and uniqueness of solution for (5), which is represented as
follows.

Definition 1 (mild solution). An H-valued predictable pro-
cess u(t) is called a mild solution of (5) if for any ¢ € [0, T]

t
() = ey + I A £ (5 1 (s)) ds
0
t (8)
+ J e_A(t_s)g (s,u(s))dw(s).
0
Let X denote the set of all continuous #,-adapted pro-

cesses valued in H for 0 < ¢ < T such that E supoggllu(t)ll2 <
00. Then X is a Banach space under the norm

lully = E sup flu@)]*. )
0<t<T

Define an operator I in X as follows:

Tu(t) = e “uy + Jt e_A(H)f (s,u(s))ds
o7 (10)
+ J e_A(t_s)g (s, u(s)) dw (s)
0
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for u € Xy. It is easy to prove that the operator T' is well
defined and Lipschitz continuous in X . Then by the contrac-
tion mapping principle, it is easy to prove the existence and
uniqueness of mild solution for (5) as the following.

Theorem 2 (existence and uniqueness). Suppose the condi-
tion (A.1) holds true, and let u, be F ,-measurable random
field such that E||uO||2 < 00. Then the initial-boundary value
problem for (5) has a unique mild solution u(t) which is a con-
tinuous adapted process in H such that u € L*(Q;C([0, T]; H))
and

Esup lu@®)I* < C(1+E |u|*) (1)
o<t<T

for some constant C > 0.

3. Solution under Perturbation of the Domain

In this section, we consider the following perturbation
problem of (5):

du® (t) + A (t)dt = € (t,u (t))dt

+g° (tu (1) dw (1),
(12)
tel0,T],

u° (0) = ug,

fore > 0, where A, : D(A,) ¢ H° — H°fis a self-
adjoint positive linear operator on a Hilbert space H® with
norm || - ||, and let uy be & -measurable random field such

that Elluf)ll2 < 00. We also assume that the nonlinear terms
FEt w,u(t) : Qrx H® — H® and g°(t, w, u(t)) : Qp x H® —
HE satisfy (A.1), which guarantees the existence and unique
of mild solution to (12). By Theorem 2, for each € > 0, there is
an H-valued continuous % ,-adapted process u°(t) such that

t
u® (t) = eiAEtug + J- eiAf(H)f (s,u(s))ds
0
(13)
t
+ J e A9 g (5,46 () dw (s)
0
foranyt € [0,T1].
Note the solutions value in different function spaces H®

for different e. To deal with domain perturbation, we assume
there exist bound linear operators P and Q such that

P:H — H°,
Q:H° —H,
Q-P=1,
IPl (e, 1) < G "
1Qll (e 1y < G

1Pu (0)lle — lu (@)l as e — 0.

To derive the solution of (12) converging to the solution
of (5), we also impose the following hypotheses:

(H.1) For A and A, we assume

- Pa ey =x@ =0 0 09

H,H*®

(H.2) We assume that the nonlinear terms g%, f* : Qp x
H® — H* for 0 < € < ¢, satisfy the following:

(i) f€and g° approximate f and g in the following
sense:

sup [ £ (Pu(t) - Pf (u(t))

0<t<T

f{f = Tl (6) i 0)

as e — 0,
, (16)
sup [|g° (Pu(t)) = Pg (u ()| = 7, (€) — 0,

0<t<T

as e — 0.

(ii) f,g and f€, g° have the uniformly bounded
support and satisfy the following estimate:

Esup |gw®)| < C(TIR), 1)
0<t<T

same assumption also for f, f¢, g°. Here C(T, R)
denotes a constant related to T, R and R denotes
the radius of the support.

(H.3) For initial value of 1, and ug, we assume u, € D(A),
Uy € D(AE),andEIqu,—PuOIIf{E =14(€) = 0,ase — 0.

By hypothesis (H.1) we have the following result, which
concerns the relationship of spectrum between A and A, (see

(11]).

Lemma 3 (upper semicontinuity of spectrum). If K, is a
compact set of the complex plane with K, < p(-A), the
resolvent set of A, and hypothesis (H.1) is satisfied, then there
exists €,(K,) > such that K, ¢ p(=A,) for all 0 < € < ¢,(K).
Moreover, one has the estimates

l(ar-a,) < C(K,) (18)

1
Hg(He,HE)
forall A € K, 0 < € < €,(Kj).

The result implies the upper semicontinuity of the spec-
trum; that is, if A, € 0(A,) and A° —> A then A € o(A). Also
we have the resolvent operator estimate as the following (see

(11]).

Lemma 4 (operator norm convergence of resolvent opera-
tors). Let the condition (H.1) be satisfied; if A € p(—A) and
€ is small enough so that A € p(—A,), one has

[A+a)P-P(+a)"  <C@MT(e)

"3(H,H€ (19)

— 0, ase— 0.



By the relationship of spectrum and resolvent set, we
have that hypothesis (H.1) is equivalent to the operator norm
convergence of resolvent operators. To compare condition
(H.1) with Mosco convergence condition, we quote the
Mosco convergence condition as the following.

Let V be a reflexive and separable Banach space and
let K,,, K be closed and convex subsets of V. We say that
K, converges to K in the sense of Mosco if the following
conditions hold (see [14]):

(1) For every u € K, there exists a sequence u,, € K,, such
that u,, — u in V strongly.

(2) If (ny.) is a sequence of indices converging to co, () is
a sequence such that u; € K,, foreverykandu, — u
in V weakly; then u € K.

As we mentioned in Introduction, hypothesis (H.1) is
stronger than the Mosco condition, which is equivalent to
the strong convergence of resolvent operators for Dirichlet
Problem. For details about this notation see Daners [6].

As we all know, the relationship between resolvent oper-
ator and semigroup is denoted by

a1 L At
= Al + A dA,
¢ ZmJ AL+ Ay (20)

where y is the boundary of X ., ={A e C:larg(A +a)| <
m—¢} C p(-A), ¢ € (0,7/2). Slmplywe takea =0, ¢ = /4.
Then we have

Y=nun
= {07 10 <8 < oo} u {re® 1 0 < 8 < oo} e

and C(e, A) < 6forall A € %, ;. From Lemma 4 we have the
following estimate.

Lemma 5 (convergence of semigroup). Let (H.1) be satisfied.
Then one has

||e_A€tP —Pe C‘r (e) — 0,

||$(H He) = 22)

as e — 0,
foranyt € [r,T]; herer > 0.

Proof. By (20) and Lemma 4, we can estimate

“Adp _p 7At'|
P =P ]y

j (M +A,) " PeMdA
27i

(23)

—ij PO+ A Mdd
2mi Jy

Z(H,H¢)

<C

J () e“am‘ .
1YYz
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For A € y, U y,, we compute |e’“| = |e‘5te_i(3ﬂ/4)| = (V2D
with 0 < § < +00. Then we have
—At ~At e —(V2/2)8t
"e <P - Pe "3(H,H€) < Ct(¢) L e dr
(24)
C
< —7(e
. (e).
Hence by (H.2) we get
ALt At C
e <P-Pe . <—1(e) — 0,
| ey <& .
ase — 0,
foranyt € [r,T]; herer > 0. L]

Lemma 6. Let A be a sectorial operator; if X € D(A), then
one has the following estimate:

|(e* - 1) x| < criax]. (26)

Proof. Forr > v > 0 we have

(eiAr - eiAT) X=-A Jr e X ds

T

, @7)
= —j Ae ™ Xds, VX eD(A).
T
Because A is a sectorial operator, we have Ae X = e AX
and then
r r r
| Jac x| as= [ |e*ax]as<c [ naxyas
T T T
< Cr]AX].
Let T — 0'; then we get our result. O

Now we state and prove our main result as the following.

Theorem 7 (convergence of the solutions). Suppose (H.1) to
(H.3) and (A.1) hold true. Then one has

Esup |u (1) - < CK [C (T,R)
0<t<T

: (29)
. r2+r+‘ro(e)+rl(e)+ﬁ+ﬁ .
r2 r
In particular,
O POl =0 )

when we first let e — 0 and thenr — 0.
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Proof. From (8) and (13), we have

—At € —At
“uy, —Pe Tu,

e = Esup e

0<t<T

+ Jt e_Ae(H)fe (s,u’(s)) - Pe_A(t_s)f (s,u(s))ds
0

t
+ J eiAf(H)g€ (s,u® (s))
0

2

—Pe g (s,u(s)dw(s)| <3E
He

At €

u—Pe + 3E

- sup ||e
0<t<T

- sup
0<t<T

Jt e_AE(t_S)fe (S, ue (S))
0

2
+ 3E
He

Pe A9 £ (s,u(s)) ds

- sup
0<t<T

t
J e—AE(t—s)ge (S, ue (S))

2
=31, + 31,
e

- PeiA(H)g (s,u(s)) dw (s)

+ 315.

Next we will estimate I;, I,, and I;, respectively. Fix r

sufficient small. For I; we have

I, < E sup "eAt uS — pe

r<t<T

—At At
+ Esup e "< uy —Pe "y
o<t<r
with
At € 2
E sup "e u, —pe 0|H5
r<t<T
At —At
< 2E sup "e uy—e
r<t<T

+ 2E sup "e ¢ Puo - Pe” u(,”

r<t<T

<2Esup |ug .+ Cﬁ
r<t<T

-C (ﬁ i, (e))

Esup “e TAdye — peh
o<t<r

< 3Esup ”e Ay

o<t<r

+ 3E sup ”PuO -pe

0<t<r

+3Esup ||ug <C(ty(e) +71).
o<t<r

(33)

Here the contraction property of e, Lemma 6, and (H.3)

are used. Then we obtain

IlsC<&+TO(e)+r> (34)
For I, we have
t 2
b<2Esup | | A0 ( (s (9) - PF (5 (9)
(31) 0<t<T Il /O H
t 2
+2E sup J (e_Ae(t_S)P - Pe_A(H)) f(s,u(s))ds
ost<t Il Jo H
<4E
: 2
- sup J e (9 (5,1 () — f€ (5, Pu(s)) ds
ost<t Il Jo o
+4E
‘oA D)
- sup I e A (£ (s, Pu(s)) = Pf (s,u(s))) ds
0<t<T I /O He
¢ 2
+2E sup J (e_Ae(t_S)P - Pe_A(H)) f(s,u(s))ds
0st<T H

T
< CTk; J Esup ||u (s) - Pu(s)|y. dt + 4T°E
0 O<s<t

(32) ' sup I£¢ (. Pu(s)) = Pf (s, (s)| 7, + 2E
t 2
. sup J (e_AE(t_S)P—PE_A(t_S))f(S,u(S))ds
0<t<T H-

Here the contraction property of e, Holder inequality, and
conditions of (A.1) and (H.2) are used.

t, _ _ — —
Denote I,;, = Esupyrl .[0 (e 4t9IP — Pe A9 £ (s,
u(s))dsll?ie. Then we have

J ' (e—Ae(t—s)P a Pe—A(t—s))
t—r

t—r
cf(su(s)ds+ j (eiAe(H)P - PeiA(H))
0

I,, = E sup
0<t<T

2
<2E

He¢

J ' (e—AE(t—s)P a Pe—A(t—s))

- f(s,u(s))ds

- sup
0<t<T

2

+2E
HE

< f(s,u(s))ds




e c(t=s) A(t-s)
L (eIp - pe A7)

2

- sup
0<t<T

f(su@)ds|] <CRT)¥?+C(RT)

He
()’

=

(36)
Hence we obtain
, < 4T? k,E sup ||u (s) — Pu (s)|H€ +4T2 7, (€)
()<t<

(37)

T (e)

+ C (R, T)r +C(R,T)

For I, use the maximal inequality (see [15]), contraction
property of e, (A.1), and (H.2); then we have

I,=E
t 2
- sup I Aclt=s) g° (s,uf (s)) - Pe 7A(H)g(s,u(s))dw (s)
o<t<T Il Jo H
<CE
t 2
- sup I g Aelts) (g° (s,uf (s)) = g° (s, Pu(s))) dw (s)
0<t<T /0 H
¢ 2
+ CE sup J e A=) (g° (s, Pu(s)) —Pg (s,u(s))) dw (s)
o<t<T Il Jo He
t 2 38
+ CE sup J (eiA‘(H)P - PeiA(H)) g (s,u(s)) dw(s) (38)
o<t<t 1o I

T —A (t-s) € € € 2
<CE L ||e G (s ut (9) = g (s, Pu(s)| . ds

|1

T 2
+CE J' e (° (5, Pu () - Pg (s, u (). ds
0

+CE JT I(e

ka;J Esup |u -
0

0<s<t

AE(tfs)P _ Pe*A(tfs)) g (S,

e dt + CTy () + Cl3,

where

T A
n=£[ |

Let] =t —s. Notice thatt > sand 0 < t < T. Then we have

Iy =E Jt [(ep —pe )
0

.
_ “Ady  p-Al
E L ||(e P-Pe )

t
-Alp _p,-Al
v [ |(P-pe)

Ip — pe ) ds. (39)

(40)

<C(T,R)r +C(T, R)T(e)
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By the above estimates of I, I,, and I;, we finally get

Esup [[uf (t) - 2. <C(T)
0<t<T

T
K J-O Esup ||u (s) — Pu(s)| ile dt+C(T,R)  (41)

0<s<t

r

7 (e)* T (e)
2 .

(r +r+15(€) + 1, (€) + ——

Use the Gronwall inequality we have the following estimate:

< (LK [c (T, R)

(42)
(r +r+71y(€) + 1, (€) + —— ‘r(e) + ﬁ)]
r? r
In particular,
Esup ||u () - Pu(t)|3 — O, (43)
0<t<T
ase€ — 0 and thenr — 0. O

Remark 8. In this paper, we only consider the case in which
Wiener process is scalar type; this result can not apply to the
case of cylindrical Wiener processes. Note that if we concern
the case of cylindrical Wiener processes, which relate to time
and space, under perturbation of domain, cylindrical Wiener
process is also perturbed which makes the situation more and
more complicated.
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