Wolfgang Desch and Stig-Olof Londen: On a Stochastic Parabolic Integral Equation; Helsinki University of Technology, Institute of Mathematics, Research Reports A513 (2006).

Abstract: In this article we analyze the stochastic parabolic integral equation u(t, x, ω) = c_α t^{−1+α} ∗ Δu + ∞∑ k=1 ∫_t 0 g^k(s, x, ω) dw^k_s ,

where t ≥ 0, x ∈ R^d, α ∈ (^1_2 , 1) and ω ∈ Ω. We take {w^k_t | k = 1, 2, ....} to be a family of independent F_t-adapted Wiener processes defined on a probability space (Ω, F, P ). Here F_t ⊂ F and F_t an increasing filtration. By applying and modifying the method of Krylov we obtain existence and regularity results in L_p-spaces, p ≥ 2.

AMS subject classifications: 60H20 45R05

Keywords: Stochastic integral equations, Krylovs method

Correspondence Wolfgang Desch email Georg.Desch@uni-graz.at Institut für Mathematik Universität Graz Heinrichstrasse 36 A-8010 Graz, Austria

Stig-Olof Londen email Stig-Olof.Londen@tkk.fi Institute of Mathematics Helsinki University of Technology 02150 Espoo, Finland

ISBN-10 951-22-8457-X ISBN-13 978-951-22-8457-3

Helsinki University of Technology Department of Engineering Physics and Mathematics Institute of Mathematics P.O. Box 1100, 02015 HUT, Finland email:math@hut.fi http://www.math.hut.fi/