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EXISTENCE OF RANDOM ATTRACTORS FOR
STOCHASTIC NON-AUTONOMOUS
REACTION-DIFFUSION EQUATION WITH
MULTIPLICATIVE NOISE ON R"

FADLALLAH MUSTAFA MOSA, QIAOZHEN MA*, AND
MOHAMED Y. A. BAKHET

ABSTRACT. In this paper, we are concerned with the existence of
random dynamics for stochastic non-autonomous reaction-diffusion
equations driven by a Wiener-type multiplicative noise defined on
the unbounded domains.

1. Introduction

In this paper, we consider the following stochastic non-autonomous
reaction-diffusion equation on R™ perturbed by a Wiener-type multi-
plicative noise:

du

E—l—/\u—Au: fw)+g(t,z) +buoW(t), t >, T € R, (1.1)

u(z,7) =u(x), € R", 7 €R, (1.2)
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where —A is the Laplacian operator with respect to the variable x € R,
u = (z,t) is a real function of z € R™ and t > 7, u,(z) € L*(R"), g €
L} (R, L*(R™)), A\, b > 0, W(t) is a Wiener process defined on a standard
probability space (2, F, P), where Q = {w € C(R,R) : w(0) = 0}, and
F is the Borel o -algebra induced by the compact-open topology of €2
and P is the corresponding Wiener measure on F. The nonlinearity is a

smooth function and satisfies the following conditions for some positive
constants (1, B2, B3 and [,

f(0) =0, (1.3)
f(s)s < —=Bils|P + Bo|s|?, Vs €R, (1.4)
[F(s)] < BalslP~" + Bals], Vs € R, (1.5)

where p > 2.

It is well known that the asymptotic behavior of a random dynamical
system is presented by a random attractor. The existence of random
attractors have been studied by many authors recently, see [1,3,5,7 —
8,11,12,14,16,18,20] and the reference therein. Notice that the partial
differential equations (PDEs) studied in the most of these literatures are
all defined on the bounded domains.

In [8], the authors considered the stochastic non-autonomous reaction-

diffusion equation with multiplicative noise: du — Audt + f(u)dt =
g(z,t)dt + bu o dW(t) in U x [1,400), 7 € R, U is an open bounded
set of R® and f(u) = ap + aju + asu® + azu®, a3 > 0,a; € R,i=0,1,2,3
and g2 = sup,cg llg(t, I < oo.
In [13], the authors investigated the existence of random exponential
attractor for the stochastic non-autonomous reaction-diffusion equation
with multiplicative noise: du+ (Au— Au)dt = (f(z,u)+g(x,t))dt +euo
dW, where t > 7, 7 € R.

Recently, in the case of unbounded domains, the existence of ran-
dom attractors was established for the autonomous stochastic reaction-
diffusion equation with additive noise in [2], and with multiplicative noise
in [6].

However, there is no results on random attractors for stochastic non-
autonomous reaction-diffusion equation with multiplicative noise on un-
bounded domain, while it is our concerned.

This paper is organized as follows. In section 2, we recall some basic
concepts and properties for general random dynamics system. In section
3, we define a random cocycle through the solution of Eq.(1.1) and give
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the attraction domain and the properties of Wiener process. In section
4, we prove the existence of random attractors in L?(R") by tail estimate
method and some compact embedding.

In the sequel, we use || - || and (-,-) to denote the norm and inner
product of L?(R") , respectively.

2. Preliminaries and abstract results

As mentioned in the introduction, our main purpose is to prove the
existence of random attractor. For that matter, first, we will recapitulate
basic concepts related to random attractors for stochastic dynamical
systems. The reader is referred to [1, 10,17, 19] for more details.

Let both (X, ||-||x) and (Y, ||-|ly) be separable Banach spaces, where
X is called the initial space which contains all the initial data, and Y is
called a terminate space which contains all solutions of a SPDE. Both
X and Y are not necessary embedding in any direction, but we need to
impose the following hypothesis on them:

(Hy) if {z,}», € XY such that z, X 7 and T, Iy y respectively,
then
r=yeXY.

Let @ be a nonempty set and (2, F, P) be a probability space . We
assume that there are two groups {o;}ier and {0;}icr over @ and €,
respectively. Specifically, the mapping o : R x () — (@) satisfies that
09 is the identity on Q, and oy, = 0500y for all s,¢ € R. Similarly ,
U:RxQ— Qisa (BR) x F,F)- measurable mapping such that 9,
is the identity on Q | ¥ds,y = ¥, 09, for all s,t € R and 9J,P = P for all
t € R. In particular, we call both (Q, {0} }ier) and (2, F, P, {9 }scr) the
parametric dynamical system. Let RT™ = {t € R: ¢ > 0} and 2% be the
collection of all subsets of X.

DEFINITION 2.1. A mapping ¢ : RT xQxQx X — X, (t,q,w, x) —
o(t, q,w, x) is called a random cocycle on X over (@, {0 }+er) and (2, F, P,
{Vi}ier) , if forall ¢ € Q,w € Q and s,t € RT | the following statements
are satisfied :

i) o(-,q,+) R xQx X — X is (B(R") x F x B(X), B(X))- mea-
surable.

(ii) (0, ¢, w, -)is the identity on X.

(iil) p(t + s,q,w,-) = @(t,05q, Fsw, ) 0 p(s, q,w, ).
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A random cocycle ¢ is said to be continuous in X if the operator
©(t,q,w,-) is continuous in X for each ¢ € Q,w € Q and t € R™.

In the sequel the random cocycle ¢ on X is further assumed to take its
values into the terminate space Y in the following sense:

(Hy) forany t >0, g€ Q and w € Q,p(t,q,w, ) : X — Y.

DEFINITION 2.2. A random cocycle ¢ is said to be ®-omega-limit
compact in X if for each g € Q,w € Q and D € ©,

lim ICX(U o(t,0-4q,0 4w, D(0_4q,V_4w))) =0, (2.1)

T—oo
t>T

where Kx(+) is the Kuratowski non-compact measure such that for A C
X

Y

Kx(A) =inf{d > 0 : A has a finite cover by sets of diameter < d}.

Similarly ¢ is called ®-omega-limit compact in Y if and only if (2.1)
holds for the measure Ky (-).

We after next recollect the existence theorem of random attractor in
both the initial and terminate spaces .The interesting novelty is that
in order to obtain a random attractor in Y we do not need the absorp-
tion and continuity properties for the random cocycle ¢ in the terminate
space Y. We can refer to [9,15] for the detailed proof.

PROPOSITION 2.3. Assume that ¢ is ®-omega-limit compact in L*(R™).
Then ¢ is ®-omega-limit compact in L"(R") if for every ( > 0 , and
each ¢ € Q, w € Q and D € 3 , there exist positive constants M =
M(q,w,(,D) and T = T(q,w,(, D) such that for allt > T,

sup / ()" < ¢,
u€D (01,0 —1w) J (lp(t)|>M)

where 90<t) = QO(t, 04, ﬂftwu U‘O)'

THEOREM 2.4. Let ¢ be a continuous random cocycle in X over
(Q, {0t} er) and (2, F, P,{V; }+er). Assume that
(i) ¢ has a closed and measurable ®-pullpack bounded absorbing set
K={K(q,w):q€Q,weN}e?DinX.
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(ii) ¢ is ®-omega-limit compact in X. Then the random cocycle ¢ ad-
mite a unique ®-random attractor A = {A(q,w) : ¢ € Q,w € Q} € D,
whose section is structured by

X

Alq,w) = ﬂ U o(t,0-1q,0 4w, K(0_1q,0_4w)) . (2.2)
s>0t>s
If further (H;) and (Hs) hold and
(iii) ¢ is ®-omega-limit compact in Y, then A whose section is defined
by (2.2), is also a unique ®-random attractor for ¢ in Y in the sense of
Definition 2.4, in [10].

If X =L%and Y = L"(r > 2) , then (H;) holds true automatically
, see Lemma 4.1 in [17]. Suppose that ¢ is a random cocycle on L2
over (Q, {0 }ier) and (Q, F, P, {0, }1er) taking its values into L™ . Then
we have a way at hand to check the ®-omega-limit compact for ¢ in
L"(r > 2), which is called asymptotic a priori estimate technique, see

[4].

3. Non-autonomous stochastic reaction-diffusion equation on
Rn

In this section, we will give the transformed version of Eq.(1.1) by
using a Wiener process, which is rougher (thus has lower regularity)than
the Ornstein-Uhlenbeck process. The attraction domain ®, which is
larger than the general one, is defined.

The non-autonomous term g € L (R, L?*(R")) satisfies, for any 7 € R
and some

0<dg<d=A— o,

/ €9l g(5, )|[2agnyds < +00, (3.1)

which implies that for any 7 € R, ffoo e%%||g(s + T, -)||%2(Rn)ds < +o0.
Throughout this paper, we can write that

A — B2 > 0, where f3, is given in (1.4) (3.2)

To model the random noise in Eq.(1.1), we need to define a shift
operator {U;};er on Q (where Q is defined in the introduction ) by
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Yw(s) = w(s+t)—w(t) forany w € Q,s,t € R. Then ¥, is a measure pre-
serving transformation group on (2, F, P) such that (Q,F, P, {0 }icr)
is ergodic in the sense that for every v-invariant set B € F we have
P(B) =1 or P(B) =0, see [19]. By the law of the iterated logarithm
(see [22], [23]), there exists a U;-invariant set 2 C €2 of full measure such
that for any w € €0,
t

# 0, as |t - +oo. (3.3)

By (3.3) we immediately have the following useful results.

LEMMA 3.1. [10] For every 6y > 0 and a € R, we have
e dottaw(=t) __y g emottelw(=0l 0 for each w € Q,
ast — +oo.

In the sequel, all statements are understood to hold on a ¥-invariant
set Q C Q of full measure such that (3.3) holds, although for convenience
we keep the notation € for the set 2.

We then put Q = R to model the non-autonomous term. Define a
family of shift operator {o;};cgr on R by oy(7) =t + 7 for all t,7 € R.
Then both (R, {o}}ier) and (2, F, P, {¥, }+cr) are parametric dynamical
systems. For 7 € R and w € Q, let u satisfy Eq.(1.1) and write

v(t, T, w,vy) = e Ou(t, 7w, uy). (3.4)
Then v solves the following equation
d
d—;} +Av — Av = e %O f(Wy) 4 e=W gt 1), (3.5)
with initial value
v(z,7) = v.(z) = e Dy (2). (3.6)

By the Galerkin method we can show that if the nonlinear term satis-
fies (1.3) - (1.6), and the non-autonomous term satisfies (3.1), then for
any v, (z) € L*(R™), Eq.(3.5) possesses a unique weak solution v which
is continuous with respect to the initial value v,(z) in L?*(R") for all
t > 0. Then formally u = e*®y(t) is continuous solution to Eq. (1.1)
in L?(R").
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Givent € RY,7 € R,w € Q and u, € L*(R"), define

ot T,w,ur) = u(t + 7,7, 9w, uy) = Oyt or 10w, v,),
(3.7)
where u, = e v,. Then it is easy to show that ¢ is a continuous
random cocycle ¢ associated with Eq. (1.1) on L*(R") over (Q, {0t }ier)
and (Q, F, P, {V; }+er)-
For the attraction domain, we consider a family ® = {D(7,w) C L*(R") :
7 € R,w € Q} such that for each 7 € R and w € Q,

lim e 920D D(r —t,9_w)||* =0, (3.8)

—bw(—T)

where § = A — B2 > 0 and ||D|| = sup{||u|| : v € D}. Denote by © the
collection of families of nonempty bounded subsets of L*(R™) such that
(3.8) hold. Then it is obvious that © is inclusion closed.

4. Existence of random attractors in L*(R")

In this section, we prove the main results, and we will establish the
D-random attractor in L?(R") for the random cocycle o defined in (3.7).
The method used here is standard. The key point is to prove the omega-
limit compact of solution in L?*(R™), which is achieved by the tail esti-
mate method and some compact embedding arguments as in [24].

LEMMA 4.1. Assume that (1.3)-(1.6) and (3.1)-(3.2) hold. Let T €
RweQD={D(r,w):TeRweQ}eD and u,_y € D(t —t,V_w).
Then there exists a random constant T = T'(t,w, D,b) > 1 such that for
all t > T, the solution v of Eq. (3.5) satisfies

sup ||v(s, T — t,0_rw, vr_)||> < E2CTC (1, w, b), (4.1)

s€lT—1,7]

/ e oS THP=2)lT) ly(s, 7 — 0w, vy ) [P < €701, w, ),
T—t

(4.2)
where v, _; = e (=5 = X\ — 3, and

C(r,w,b) = eD(1+ 1 [0 05720 g(s + 7,-)||2ds) < +o0.
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Proof. Let v = v(t,7 — t,9_,w,v,_4) be the solution of Eq. (3.5) at
the sample ¥_,w with the initial value v,_;. Taking the inner product
of Eq.(3.5) with v, we find that

2 Ml A T2 = (67490 F(-r00), o) (e (1, 2),v).

(4.3)
By condition (1.4), we get

(670 f(), ) < — B2 o2 4 Byllul”.  (4.4)

By the Holder» inequality and the Young inequality, we have

" 5
A (t)Hg(t,~)H2+§HvH2-
(4.5)

(M7 0g 1, 2),v) < &40 g1, )| Jo] <

Then inserting (4.4)-(4.5) into (4.3), it leads to

1
55° " Olate. I

IIUH2 —||v||2+||Vv|!2+5le P20 Wjy||p < %
(4.6)

2dt

where 6 = A — 5. Hence, we can rewrite (4.6) as
d 2 2 b(p—2)9_rw(t) D 1 —2b9_rw(t) 2
17+ ollvll™ + e lollz < e lg(t, )" (4.7)

By applying the Gronwall's lemma to (4.7) over the interval [T — t,¢]
with ¢ € [ — 1, 7], we find that

S
oI + 7% [ ettt o)
T—t

—oT T
(&
< e e+ T [ O, s
T—t

—0T T
< 66(676t72b19_-rw(7'7t)HuTitHQ_i_ 65 / 665721719_70.)(3)“9(5, ')H2d8), (48)
T—t

where we have used "= < ¢° for ¢ € [r — 1,7]. Using the relation
V_,w(s) =w(s —7) —w(—7), from (4.8) and (3.8) we deduce that for
each fixed 7 € Ryw € Q and all u, , € D(1 —t,9_,w) , there exists a
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T =T(r,w,D,b) > 1 such that for all t > T,

S
[o(Q)]? + e~* e 2D / P2 [y () 2l
T (4.9)

1 0
Se&-l—?bw(—r)(l + 5/ 665—2bw(s)Hg(s + T, )Hst)

Because of § > g, by lemma 3.1, there is a random constant p(w) > 0
such that

0 < 070057 2bls) < pO=d0)st 2w < () < 400, 5 € (—00,0]. (4.10)

Then the integral on the right hand side of (4.9) is bounded by

0 0
et g s s < plw) [ elglsr.) s < oc,

—0o0 —0o0

—00

which is finite by (3.1). This completes the proof. O

We present a Gronwall-type lemma which is convenient tool for the
subsequential discussion.

LeEMMA 4.2. [10] Let y and h be two locally integrable functions on

R such that % is also locally integrable and

d?é_(t” + vy(t) < h(t), for t € R, and some v € R.

Then for any r > 0 and 7 € R.

1

T+7 T+7
sren < [ et yds e [ et Insas
T T T

In particular, if v = 0 then

1 T+7r T+7r
y(r+7r) < ;/ y(s)ds +/ h(s)ds.

LEMMA 4.3. Assume that (1.3)-(1.6) and (3.1)-(3.2) hold. Let T €
RweQD={D(r,w):TeRweQ}eD and u,_+ € D(t —t,9_4w).
Then there exists a random constant L(T,w,b) and T = T(1,w, D, b) > 2
such that for all t > T the solution v of Eq. (3.5) satisfies

sup  [|[Vo(s, 7 —t,9 4w, v, 4)||* < L(7,w,b). (4.11)

s€lr—1,7]
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Proof. Let v = v(t,7 — t,9_,w,v,_4) be the solution of Eq. (3.5) at
the sample ¥_,w with the initial value v,_;. Multiplying Eq.(3.5) with
|v|P~2v and integrating over R™, noticing that (—Aw, |[v[P"2v) > 0 for any
p > 2, then by using the Holder’ inequality and the Young inequality
and condition (1.4) it is easy to calculate that

1d o . .
SVl Allvlly = e P O((f(w), [oPPo) + (g(t, ), [0 e))

61 — w 2p—2 1 — w
< GOl B 4 ol + e Ollg(e, ), (412)

which obviously gives

d B pip—2)9_.w - P by w
E||v||g+A||v||§+Eleb(p 2)0_, (t>||v||§g_§ §B2p||v||£+%e bpi_ <t)||g(t,.)||2.
1
(4.13)

In (4.13), by using Lemma 4.2, over the interval [ — 2,¢] with ¢ €
[T — 1, 7], we find that

S
||U(<)||§ + %e—kc/ e/\5+b(p_2)’9*7w(5)||U(S)||§Z:§d8
T—2

_ ! s p ! As—bpd_rw(s 2
<eM(———=+ / e ||v(s pds—i——/ A TII=rw(3)| g(s, )||Pds
= ((g_7_|_2 Bap) L, lo(s)ll5 261 )., lg(s,-)|I"ds)

— T s p T s— _rw(s
<N p) [ Plllgds i [ g(s,ffas),

(4.14)
where we have used ——5 < 1 for each ¢ € [r — 1,7]. Since w(:) is
continuous on R, using (4.2), there exists a random constant 7" > 2 as
given in lemma 4.1, such that

sup/ [v(s)[[Pds < L(7,w,b), (4.15)
t>T Jr—2

where and in the following 0 < L(7,w,b) < 400 is a random constant
independent of ¢, v, u and may possess different values in different place
even in the same line. Associated with g € L? (R, L*(R")), it follows
from (4.14) and (4.15) that

sup sup ||v(<)[ly < L(7, w, b), (4.16)
t>T ce[r—1,7]
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and
sup/ Hv(s)ng:gds < L(7,w,b). (4.17)
t>T Jr—2
Taking the inner product of Eq. (3.5) with —Av in L?(R™), we find that
IV AT H A = 0 (f (), ~Av) e O g(t, ), ~ Av)
(4.18)
By the Holder» inequality and the Young inequality, we have
1 1
g, ), —A) < Ze O gt )+ ZAv]?, (419)
and
1 1
e O (f(u), —Av) < 5||€4”9‘7“(”J”(U)H2 + 5 [ A0l (4.20)
Then inserting (4.19)-(4.20) into (4.18), it leads to
d - w - w
ZIVull® < le PO F )P (le gt ) |1 (4.21)

Then by (1.5), we get
d _
ZIVoll? < Ballvl*+ L, w, b)(lolla =5+ gt I, ¢ € [r=2,7]. (4.22)

We apply Lemma 4.2 (the case v = 0) to (4.22) over the interval [T —1, ]
with ¢ € [ — 1, 7]we get

T T

IVo(o)]* < L(T,w,b)/ (!!VU(S)!!2+\U(S)Hgiigﬂ\g(s,-)!!2)d8+/34/ lv(s)||*ds.

T—1 T—1

(4.23)

Then combining (4.23) with (4.1) and (4.17), we deduce that there
exists a random constant 7' > 2 such that

sup  ||Vol(s, 7 —t,9_w,v,_)||* < L(r,w,b), fort>T.  (4.24)

sElT—1,7]
This completes the proof . O
LEMMA 4.4. Assume that (1.3)-(1.6) and (3.1)-(3.2) hold. Let T €

Riw € Qand D = {D(r,w) : 7 € Riw € Q} € ® and u,—; €
D(t — t,9_w). Then for any ( > 0, there exist random constants
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R = R(1,w,(,b) and T' = T(7,w,(,D,b) > 2 such that the solution
u of Eq. (1.1) satisfies

sup/ lu(r, 7 —t,9_rw,ur ) |Pdz < ¢,
T J Qs
where Q% = R" — Qg and Qg is the ball of R™ centred zero with radius
R.

Proof. We first need to define a smooth function o(-) from R™ into
[0, 1] such that o(-) = 0on [0, 1] and o(-) = 1 on [2, +00), which evidently
implies that there is a positive constant ¢ such that the |o'(s)| < ¢ for
all s > 0. For convenience, we write o, = O'(‘i—lj).

Multiplying Eq. (3.5) with o,v and integrating over R", we have

1d
2 dt R

:/ (Av)a,{vdx—i-ebw(t)(/ anf(u)vda:jL/ ogudz),

n

o lv|2dr + )\/ o.|vidx

n

(4.25)

where

2
/ (Av)ovdr = — |VU|2U,€CZZL'—/ vaf{—f(Vv)dx
n Rn R™ K

2
< —/ |Vv|za,id:v—/ UO';—:;;(VU)CZ$
" r<|z[<V2k K

2v/2
< —/ |Vul?o.dx + —\/_ lv| - ol | - |Vuldz

Kk rk<|z|<V28R

2v/2
< —/ \Vv|*o.dx + \: c/ [v] - |Vv|dx
n R"

C,
<— | |VoPouds + =
R K

(lvll* + Vol (4.26)

where Cj is a positive constant.
By condition (1.4), we get

e‘b“’(t)/ o f(u)vdr < —516b(p_2)”(t)/ Un\v|pd95+ﬁ2/ oxlolPd.

C o

n
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For the last term in (4.25), we obtain

) 1
ebW(t)/ oegudr < 5/ o|v)*dx + %e%w(t)/ oulg(t, ) dz.

(4.28)
Then inserting (4.26) - (4.28) into (4.25), it leads to

d
— | olvPde 40 | opfv)Pdz + Bt DO / o |v[Pdx
dt Rn Rn n

C |
< (ol + [1Vl) + 5e <t>/|| lg(t, )P dz, (4.29)
z|>kK

where § = A — (5. By using the Gronwall’'s lemma to (4.29) over the
interval [T — ¢, 7] to show that

/ UH|U(7')|2d37+51/ 65(57)%(1’2)79‘7“(8)/ oxlv(s)|Pdxds

C T
< [ ooddo+ 2 [ ST o) 4+ [Vo(s) s
n T—t
1 T
0 T—t
We estimate every term on the right hand side of (4.30). First, by (3.8)

for t large enough, we have

e&t/ Un|7}r—t‘2d$ < 676t72bq9_7w(7-7t)HuTitHZ < g (4'31>

n S (s=) =260 e(s) / lg(s, -)‘deds_ (4.30)
lz|>kK

From (4.1) and (4.11), for x and t large enough , it follows that

T K b
Co S (o)) + | Vo||?)ds < K(r,w,b) < ¢
K K 3

T—1t

For the last term, we have

1 (7
- 65(377)72&9_70.)(5) / |g<8, )’2d$d5
0 T—t¢ |z|>kK

ewa(—’r) 0
= / 05 2bw(s) / \g(s + 7, -)|*dxds
0 a2

—00

(4.32)

e2bw(—T)

w) 0 s
(‘by (4.10)) < “2@) [0 cdo Jiazn l9(s +7,0)[Pdzds

N

(by (3.1)) < 5. (4.33)
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For k large enough. Then it follows from (4.30) to (4.33) that for t
and k large enough |,

/ lv(7)|*dx = / oelv(T)|Pdx < C.
|z[>v2k n
Which and along with (3.4) imply the desired result. ]

THEOREM 4.5. Suppose that (1.3)-(1.6) and (3.1)-(3.2)hold. Let ©
be defined in (3.8). Then the random cocycle ¢ associated with Eq. (1.1)
possesses a unique ®-random attractor A = {A(t,w): 7 € Rjw € Q} in
the initial space L*(R").

Proof. We use the method of [10] to prove our main results.
Given 7 € R,w € Q and D € ®, define

Gr(r,w) =: | e(t, 7 = t,9_w, D(r — t,9_w)).
>T
Let ¢ > 0. From (4.1), there exist 7} = Ti(r,w,D,b) and a ball
Br2@ny(0,C(7,w,b)) centred at zero with radium C(7,w, b) such that
GT1 (7’, w) C BLz(Rn)(O, C(T, w, b))

We can use the compact sobolev embedding due to Lemma 4.3 in the
bounded domain, and thus for any { > 0 there exist a finite (/4 — net
in L*(Qg) covering G, (1,w)|gs. Therefore

¢
2 Y

where £ 72(+) is non-compact measure in L*(Qr). On the other hand, by
Lemma 4.4, there exist Ty = T5(7,w, ¢, D, b) and R(7,w, (,b) such that

k2 (Gry (T, w)|gg) <

Q5 C BLz(Rn)(O, %)

T = maz{T),T»}. Then by additive property of non-compact measure,
we have

Gr,(T,w)

Kr2 (GT(va)) < K2 (GT1 (7_7 w)|QR) + KLQ(GT2 (T7w)|Q§)
< S R(Braan(0.5) < S+ 5 = ¢ (4.34)

Thus by the arbitrariness of ¢, ¢ is omega-limit compact in L?(R").
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Considering v(7, 7—t,9_,;w, v, ;) = e u(r, 7—t,9_,w,u, ;) in (3.4).
Then by (4.1) it follows that

1 0
|w(r, 7—t, 9 _rw, ur—y)||* < O(1,w,b) =: 66(1+5/ eés_zb“(s)Hg(s—FT, Y|[2ds).

- (4.35)
Notice that
C(r—t,9_;w,w,b 1 /[°
A ¥ A SRS
ewa(—t) 0
=1+ - / 665—2bw(s—1t)||g(s 4T t, )||2d$
p2bw(—t)+ot  p—t
=1+ T/ 66872bw(8)|’g(5 + T, ')H2d5- (4.36)

Then by (4.10), into (4.36) we get

—t, 9. b 2buw(—t)+6t —t
el 765 w,w,b) <1+ plw)(e 5 )/ | g(s +7,-)|ds.
) (4.37)

Lemma 3.1, implies that lim,_, ., e™%*~2*(=) =, whence by (3.1) and
(4.37) we conclude that for any 7 € R and w € €2,

(e 9]

lim e %20 (r — ¢ 9 _rw,w,b) =0 .

t—+4o00

Thus from (3.8) we have

K ={K(r,w)={ue L*(R") : ||ul]®* < O(1,w,b)} : T € R,w € Q} € D.

(4.38)
The measurability of the absorbing set K (7,w) follows from the measur-
ability of the variable C(7,w,b). Therefore by the first part of Theorem
2.4, the random cocycle ¢ of Eq.(1.1) possesses a unique compact ran-
dom attractor A = {A(1,w) : 7 € R,w € Q} in L?*(R"). This completes
the proof. n

REMARK 4.6. In this paper, we study the multiplicative case for sto-
chastic non-autonomous reaction-diffusion equations on unbounded do-
mains. The additive noises are considered in the forthcoming article.
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