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Local representation

Ay = / (1b[2 % Lz) (u(s)) dx

Local error

SAg = / (16 * Lst) (u(s)) — (1] * Lst) (u(r)) dx
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Definition (robustified solution)
oue {v € COVP12 M L WEP| B, divS(Vv) € L%L)%}
o for all t
t
uy — Ug — / divS(Vu,) dr = (ZAY)o,
0

where (ZA")o+ is sewing of A, = (b x Ls ¢)(us)
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(Theorem 3.1 in [Harang, Perkowski '21])
Let wH be a fBM with H < 1/d. Then exists localtime L and
Il goays <o for B <1/(2H)—d/2&a <1~ (8+d/2)H

V.

Example

b(x) = |x| %e™ for a < 1/2

Alternative formulation v =u — w
dv —div§(Vv)dt = b(v)dt — dw
v]a =—w
v(0) = u(0) — w(0)
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