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We analyse the effect of random initial conditions on the local well-posedness of
semi-linear PDEs, to investigate to what extent recent ideas on singular stochastic
PDEs can prove useful in this framework.

In particular, in some cases, stochastic initial conditions extend the validity of the
fixed-point argument to larger spaces than deterministic initial conditions would
allow, but in general, it is never possible to go beyond the threshold that is predicted
by critical scaling, as in our general class of equations we are not exploiting any
special structure present in the equation.

We also give a specific example where the level of regularity for the fixed-point
argument reached by random initial conditions is not yet critical, but it is already
sharp in the sense that we find infinitely many random initial conditions of slightly
lower regularity, where there is no solution at all. Thus criticality cannot be reached
even by random initial conditions.

The existence and uniqueness in a critical space is always delicate, but we can
consider the Burgers equation in logarithmically sub-critical spaces, where existence
and uniqueness hold, and again random initial conditions allow to extend the
validity to spaces of lower regularity which are still logarithmically sub-critical.

Keywords: Random initial condition; semilinar PDEs
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1. Introduction

This paper is a ‘proof of concept’ that tries to investigate the effect of random initial
conditions for the existence of partial differential equations of evolution type. These
ideas were pioneered by Bourgain [4, 5], and recently the seminal papers by Burq
and Tzvetkov [6, 7] generated a lot of activity. We refer to the recent lecture notes
of Tzvetkov [22] for a more detailed account of the literature.
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Most, if not all, of the existing results analyse the interesting case of dispersive or
hyperbolic equations (with exceptions, see for instance [18]). On the other hand, in
that case, the intrinsic difficulties of the problems examined may hide the limitations
and features of the method we are analysing.

We focus on semi-linear PDEs because the theory on the linear propagator is well
established and do not obfuscate the issues derived by the random initial condition
method. Our aim is thus to shed light on its possibilities and limitations.

The main subject of our investigation is a semi-linear PDE with a simple linear
operator (think of Laplacian or bi-Laplacian operator), and a polynomial nonlinear-
ity, and we expect that the equation satisfies some kind of scaling invariance. The
idea is that this class of equations represents, at first order, a general class of funda-
mental equations. In other words, we are interested in fundamental characteristics,
so we focus on homogeneous nonlinearities that ensure scaling laws.

Scaling invariance gives an indication of the spaces in which we can expect to
solve the equation by a fixed point argument. It is a well-understood fact (see for
instance [11]) that a critical space of initial conditions is a space whose norm is
left invariant by the scaling of the equation. Continuity of the nonlinearity in sub-
critical spaces (i.e., smaller than a critical space) is not prevented by scaling, and
thus in such spaces, a fixed point strategy is expected to be successful (when only
using multi-linear estimates).

We analyse the problem in the class of (possibly negative) Holder spaces. On
the one hand they provide the largest critical spaces, on the other in such spaces
there is no apparent gain in using a Gaussian randomization of the initial condition.
Indeed, for a Gaussian random variable, summability for every p > 1 comes for free
once one knows that summability holds for at least one exponent.

A full account of the general strategy considered is given in the next section. In
short, we decompose the solution in the linear propagator on the initial condition
referred to as the rough term (since for rough initial condition, it should capture all
the degrees of irregularity of the solution) and a (hopefully smoother) remainder. We
thus obtain a new equation for the remainder coming with an additional summand,
given by the nonlinearity computed on the rough term. Thus the main feature of
the random initial condition is to tame the ‘roughness’ of the latter and to make it
well-defined for a wider range of the parameters. Here regularity /roughness should
be understood in terms of singularity at ¢t = 0, as all these functions are smooth
when ¢ > 0.

In the setting we have described, we are thus able to answer a series of questions
that we believe are relevant to the subject.

1. Is a random initial condition useful (in this setting)? The general
strength of the method has already been established in the literature we have
cited before. In this setting the method is effective in a series of examples
(see the next section), namely, we prove a.s. existence of local solutions with
respect to suitable Gaussian measures supported over function spaces larger
than those available through a standard fixed point argument.

2. When is it useful? The validity of the method is graded though by a ratio
between the linear and nonlinear part of the equation (our parameter § from
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assumption 3.2, that is, roughly speaking, the ratio between the largest order
of derivative of the nonlinear term, and the largest order of derivative of the
linear term). The larger is the ratio, the lower is the validity.

3. Are initial distributions supported on spaces of super-critical initial
conditions possible? Unfortunately, the method does not allow to prove
results for super-critical data. Our analysis on semi-linear PDEs allows to
set the analysis on Holder spaces of negative order, that are essentially the
largest critical spaces. We do not get results outside such spaces.

A simple explanation is that, as already explained, critical spaces are deter-
mined by the scaling properties of the problem. By randomizing the initial
condition we do not introduce any additional argument that ‘breaks’ the
scaling invariance. An argument that breaks the scaling invariance is given in
§ 5.4.

We point out that the situation is in a way different when dealing with
dispersive/hyperbolic equations, where the properties we know of the linear
propagator do not allow to set the analysis in arbitrary function spaces.

4. May a second order (or beyond) expansion be useful? As illustrated
in the next section, the randomization is exploited by decomposing the solu-
tion in an ‘irregular’ term (the linear propagator computed over the random
initial condition) and a ‘smoother’ remainder. The first term should capture
the highest degree of irregularity of the solution. It is thus reasonable to
believe that whenever the initial condition is ‘very’ irregular, adding further
additional terms in a so-to-say, Taylor expansion, might be helpful. It turns
out that in the setting of semi-linear PDEs this is not necessary since the
linear term (think of the Laplace operator) already makes the first term of
the expansion super-smooth (the irregularity is read in terms of a singularity
in time at ¢t = 0). In the setting of dispersive/hyperbolic equations, where the
regularization of the linear problem is way milder, additional terms in the
expansion may be effective [1, 22].

5. Is renormalization needed? In the recent theory on singular stochastic
PDEs [13-15] some stochastic objects can be defined only when taking suit-
able infinities into account. We do not observe such a phenomenon in full
generality since, whenever a stochastic object cannot be defined, the random
initial condition cannot fix the problem (see the example in § 5.5). Moreover,
our examples all exhibit parabolic regularization, where for positive times
solutions are smooth, and there is in that case no need to use renormalization
to define terms.

Nevertheless, there might be situations in which renormalization could play
a role, as the example given in § 5.4 shows.! We notice though that the exam-
ple is very specific and works only through a special nonlinear transformation
(Cole-Hopf transform) while the general aim of the present paper is to inves-
tigate general conditions under which the use of a random initial condition
can improve the regularity theory for semilinear PDEs.

1We thank the anonymous referee for pointing it out.
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We notice additionally that for the dispersive problem this is in general not
the case and renormalization may prove useful (see for instance [20]).

6. Can we borrow further ideas from the theory of singular stochastic
PDEs? One of the deepest ideas in [13-15], that goes beyond the global
decomposition first considered for such problems in the stochastic setting in
[8-10], is the local description of the degree of irregularity of a solution.
In § 6 we present a result based on the local description to prove local exis-
tence for logarithmically sub-critical initial conditions for the one-dimensional
Burgers equation. We notice that a local description is useful only when the
initial condition has regularity close to the critical level. We believe that this
contribution is the main novelty of the paper.

2. The main examples
The examples we consider are equations on the d-dimensional torus, with periodic
boundary conditions, of the form

Ou = Au+ B(u), (2.1)

where A is a linear operator and B is a multi-linear operator.

2.1. The general strategy

We expect that some scaling invariance holds, that is there are o, 7 such that if
u is solution of (2.1), then so is

(t,z) — A%u(A"t, \x). (2.2)

2.1.1. Deterministic initial condition We first consider (2.1), with a determinis-
tic initial condition. We expect that the maximal Besov space? where we are
able to solve our equation (2.1) by means of a fixed point argument is €7,
since the homogeneous version of this space is invariant under the transformation
u ~ A%u(A).

Assume the nonlinear term B is bi-linear and symmetric (we will discuss more
general cases in §§ 5.1 and 5.3), and set

t
Vi, us) () = / A=) B(uy us) ds.
0

A standard fixed point theorem (theorem 3.5) solves the above equation as
u=m + V(u,u),

2more precisely, the maximal critical space where we are able to solve the equation is ¥ 8,

defined in formula (3.4) (see also remark 3.6), with 8 =1—0, and § > 1/2.

https://doi.org/10.1017/prm.2018.157 Published online by Cambridge University Press


https://doi.org/10.1017/prm.2018.157

Random initial conditions for semi-linear PDFEs 1537

where 7;(t) = e u(0). To this end, we assume that the nonlinearity is suitably
continuous, namely, there is § € [0,1) such that 3

t
IV u)Olfes 5 [ (6= ) urlexuzle- ds.
0

By scaling (see remark 3.3),

a+o

0=1
-

The fixed point is solved in spaces 27" b , defined by means of the norm

C>

| Napir = sup 7]
te[0,T]

that encode the singularity at ¢ = 0. The value a must be large enough for V to
satisfy some continuity property. On the other hand, the larger is «, the larger §
needs to be so to compensate the difference in regularity with the initial condition.
We will choose @ minimal to minimize the singularity. Theorem 3.5 ensures now
the existence of a unique local solution as long as ||11|la,g 7 — 0 as T — oo, and
B<1/2, 5+ < 1.If§ > 1/2 the result is optimal and includes the critical space.
Further improvements are only possible through some additional information, such
as for instance a priori estimates, that break the scaling.

If on the other hand 6 < 1/2, the fixed point theorem is not optimal and we
can solve the problem with initial conditions in 7 only for r > a — (1/2)7 (see
remark 3.6). A possible strategy could be to single out 7y, the most singular part
of u. Set u = v + 1, then

U= V(U,U) + QV(Uﬂh) + 12, (23)

where 72 = V(n1,7). Unfortunately, this does not really help without a more
detailed understanding of the nonlinearity (see remark 3.9).

2.1.2. Random initial condition We turn to random initial conditions. For simplic-
ity and to make our point clear, we assume wug is a random field on the torus
with independent Gaussian Fourier components. Regularity of ug, as well as of
nt(t) := e ug (here we adopt Hairer’s notation to make clear that we deal with
random objects), is standard and does not give any advantage.

The crucial point is that randomness plays its major role in taming the term
W= B(n%, %), and in turn Y = V(nf, 0, is well defined for a wider range of the
parameters (see remark 4.8). To do these computations, we take some simplifying
assumptions, in particular, we impose that, at small scales, B is essentially of the
type D“((Db~)(Db~)), where D is a generic differential operator that might be a
derivative, a gradient or a divergence.

Since the random initial condition has smoothed the singularity of 77«'9 att =0, it
is now worthwhile to apply the fixed point strategy to the formulation (2.3). Then,

3We adopt the standard notation that ‘<’ denotes an inequality that is true up to a generic
constant.
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we have to check that the assumptions of theorem 3.8 are met by the terms nv and
77070. To this aim, proposition 4.5 and theorem 4.10 yield all the needed information.
We end up with a series of inequalities over the parameters 7, a, b that restrict the
possible regularity of the random field.

The first example we consider (surface growth) is one of those for which ¢ >
1/2, thus the deterministic theory is sufficient (as already known from [2]). The
second (KPZ) is borderline, since § = 1/2. For the third (Kuramoto—Sivashinsky),
the deterministic theory is not sufficient to get initial conditions up to the critical
space, and this is only possible with random initial conditions. Finally, in the fourth
example (reaction-diffusion), not even random initial conditions are sufficient to
catch the critical case.

Notice that in general, when the random initial condition method fails, this
is always due to 7Y having a singularity in time at ¢ = 0 that is too strong. In
particular, going further to a second order expansion does not help anymore.

In the last part of the paper, we shall give some remarks and present some addi-
tional examples. Since in the paper we will analyse mass-conservative, symmetric
quadratic nonlinearities, roughly speaking of the form D?%((D®-)?) that allow for
optimal results, in § 5.1 we will discuss what happens in asymmetric case, while in
§ 5.3 we will look at the case of nonlinearities with higher powers, and finally in
§ 5.2 we will relax the constraint of mass conservation.

88 5.4 and 5.5 are somewhat different. In § 5.4 we see that an argument that breaks
the scaling invariance allows for super-critical initial data through renormalization.
Based on an example, we will see in § 5.5 that the fact that even a random initial
condition cannot in general cover all cases up to the critical level (as we shall see
in the examples of §§ 2.4 and 2.5) is not a limitation of our proofs.

Finally, in § 6 we present a result that shows that when dealing with (almost)
critical random initial conditions, a global decomposition in terms of stochastic
objects and a remainder term as in (2.3) is not sufficient. Our strategy is to under-
stand the local degree of irregularity of the solution and to exploit this fact to gain
a tiny (logarithmic) improvement that allows to close the fixed point argument.
This may be seen as a glimpse of the extremely sophisticated ideas introduced in
[13-15]. Notice though that in the aforementioned papers they use, roughly speak-
ing, two fundamental ideas: the first is to understand the most irregular part of the
solution — as we have done. The second is to exploit again the probabilistic structure
to define the terms in the most irregular part of the solution. This is apparently
not needed here.

2.2. Surface growth
Consider the following example (see [3] for a general overview),
Ou = —A%u — Au — A|Vul?,
with periodic boundary conditions and zero mean. The equation (without the lower
order term —Auw) has scaling invariance according to formula (2.2), with exponents

o0 =0 and 7 = 4. Thus the critical space for fixed point is at the level of €° (more
precisely, # ~1'1/4, defined in formula (3.4)).
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Assumption 4.2 holds with values a = 2, b = 1, and assumption 3.2 holds with
a =1, 6 =3/4. Notice that the choice of a is the minimal value that gives
sense to the nonlinear term. The standard fixed point result, theorem 3.5, holds
sharp for initial conditions in ¢ with « > 0. The argument yielding the criti-
cal space has been given also in [2]. We do not need random initial condition
here.

2.3. KPZ

Consider the following problem on the torus,
ou = Au — M|Vul?, (2.4)

subject to periodic boundary conditions and zero mean, where M is the projector
onto the zero mean space, namely,

(M)(@) = 2(0) - [ ().

Td

With additive noise this is a fundamental model in mathematical physics, recently
solved by Hairer [14]. The equation has scaling invariance with exponents o =0
and 7 = 2. Thus the critical space is at the level of €° (more precisely #%1/2).
It can be easily checked that assumption 4.2 holds with a =0, b =1, and that
assumption 3.2 holds with o =1, 6 = 1/2, and again « has been chosen to be
minimal. Theorem 3.5, holds for initial conditions in €7, with v > 0. Unfortunately,
the critical space ¥ (1/2) cannot be captured neither by the deterministic results
(theorems 3.5 and 3.8), nor by the random initial condition.

2.4. KS

Consider the following mass-conservative Kuramoto—Sivashinsky equation
o = —A%u — Au — M|Vul?,

with periodic boundary conditions and zero mean. The scaling exponents (when
the lower order term Aw is neglected) are o = 2 and 7 = 4, and the critical space
for fixed point is ¥~2. Once more, assumption 4.2 holds with ¢ =0, b = 1, while
assumption 3.2 holds with « = 1, § = 1/4, where again « is the minimal number of
derivatives to give sense to the nonlinearity. Here theorem 3.5 holds for deterministic
initial conditions in €7, with v > —1, which is still smaller than the critical space
we have identified.

In the stochastic case, we will see in theorem 3.8 that we can solve the equation
for random initial conditions in %7, with the restriction from proposition 4.5 and
theorem 4.10. The main obstacle is the regularity or singularity of n«'p at t =0.
that leads to v > max{—2, —1 — d/4}, and for the mixed term we additionally need
v > min{—4/3 —d/6,3/2 — d/4}.
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2.5. Reaction—diffusion

Consider the following equation with periodic boundary conditions and zero
mean,

Ou = Au — u 4+ Mu?,

The scaling exponents are o = 2, 7 = 2 (neglecting, as usual, the lower order term),
with critical space ¥~2. Assumption 4.2 holds with values a = 0, b = 0, assump-
tion 3.2 holds with § = 0 and the minimal value o = 0. Thus theorem 3.5 applies
for initial conditions in €7 with v > —1.

Again in the stochastic case of theorem 3.8 we can extend this to random
initial conditions in €7, with the restrictions v > max{—2,—1 —d/4} and v >
min{—4/3 — d/6, —d/4} due to proposition 4.5 and theorem 4.10.

2.6. A short summary on Besov spaces

We will work with Besov spaces, which have somewhat maximal regularity in
terms of integrability. These Holder spaces are natural spaces for the regularity of
Gaussian random variables.

Besov spaces are defined via Littlewood-Paley projectors. Let x, ¢ be nonnegative
smooth radial functions such that

e The support of x is contained in a ball and the support of p is contained in an
annulus;

o X(§) +X;5000277¢) =1 forall £ € RY

e Supp(x) N Supp(e(277+)) = 0, for j > 1 and Supp(e(2~*-)) N Supp(e(277-)) =
when [i — j| > 1.

Set 0(z) := p(277x) for all j > 0 and p_1(x) := x(z). The Littlewood-Paley blocks
are given in terms of the discrete Fourier transform,

Aju = (2m)~¢ Z 0j (k) Fra(u)(k)ex(z) = Z 0j(k)uer.

kezd kezd

Let a € R, p,q € [1,00], we define the Besov space ij’q(’]l‘d) as the closure of the
space of smooth periodic functions with respect to the norm*

el ey = 1 A50l ocray)jz—1llea-

We will mainly deal with the special case p = ¢ = 00, so we introduce the notation
¢ := B, . (T%) and denote by

[ulla = llullBs,
its norm.

4Recall |[{z;1};h, = >, lz;|P for a sequence.
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2.6.1. The Bony paraproduct The Bony paraproduct <) is defined for distributions
f, g with Littlewood-Paley blocks (A;f);>—1 and (A;g);>—1 as

fQg= > (Anf)(Ang).

m<n—1

The term f &) g is then defined as f &) g = ¢ © f, and the resonant term is defined
by

f@g = Z (Amf)(Ang)a
|m—n|<1

so that, whenever the product makes sense, we can decompose it into f-g =

QI+ fOg+[Og.

3. The fixed point argument

We outline here an abstract fixed point argument that yields local existence and
uniqueness for initial conditions in the scale of Holder-Besov spaces. The argument
is given in two flavours: standard and with rough initial condition. To this end, we
state some assumptions on the linear and nonlinear part of the equation (2.1) that
capture the essential features of our examples and that are needed here.

ASSUMPTION 3.1 (Schauder estimates). The unbounded operator A generates an
analytic semigroup. Moreover, there is T > 0 such that the following estimates hold,

| ullass < et fullo, (3.1)

el
00,007

for every a € R, everyu € B and every (5 = 0.

Define the integrated nonlinearity,

V(ul,ug)(t):/o =94 B(uy (s), ug(s)) ds.

ASSUMPTION 3.2. There are « € R, § € [0,1), and ¢ > 0 such that

IWWMWXMMéfé@—SVWMSWNWSWaM (3-2)

REMARK 3.3. A few remarks on the assumptions above,

e it is fairly easy to check that the exponent on the right-hand side of (3.1) follows
by a scaling argument if (2.2) holds;

o likewise, if (2.2) holds (and ¢ > 0), then again by scaling invariance 6 =1 —
((aw + 0)/7), if the inequalities are optimal;

e there is no apparent gain if we assume different norms for w;, us on the right-
hand side of (3.2). On the contrary, usually, this gives a § that depends on the
smallest index of the norm.
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Consider the equation (2.1) in its mild formulation,
u(t) = e ug + V(u, u)(t).

3.1. The standard fixed point argument

Given ug, set
m(t) = e .
We wish to solve by fixed point the problem

u=mn+V(u,u), (3-3)

in the normed space

%ﬁ’ﬁ = {u Nullapsr = ts[t(l)pT] P |u(t)]o < oo} .
€10,

We immediately have the following proposition.
PROPOSITION 3.4. For f<1/2 and 6+ (< 1,
V(w1 us)llapr < TP ullapirlluzlla,sr

Proof. Assumption (3.2) ensures

t
a1 u) (O < s prluzlo i [ (=505 ds
0
Hence, as long as 8 < 1/2, the statement follows. O
The proposition above allows to verify the following theorem.

THEOREM 3.5. Consider 3 <1/2 and §<1—946, and assume ||m|apgr — 0 for
T — 0. Then there is T > 0 such that the equation (3.3) has a unique fized point
in 5&”;’6.

Notice that the initial conditions ug to whom the above theorem applies are those
such that [|11]la.s7 — 0 as T'— 0. Let us denote by #*# such a space, namely,

7ot = Lug s Jim [mflasr =0}, (3.4)

where we recall that 7, (t) = e ug. The most interesting case is when f =1 — 4,

since ¥ “# becomes critical. Indeed, a simple computation shows that the norm
Il - lla,3,7 is invariant by the scaling (2.2), in the sense that

sup tﬁ[)\"u()\Tth)]a = A7t qup tﬁ[u(t, Ve = sup tﬁ[u(t, Nes
[0,T] [0,A7T] [0,A7T]

since, according to remark 3.3, o0 + a = 73 and where [-], is the semi-norm of €*.
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REMARK 3.6 Initial conditions in ¥”. Another way to understand the computation
above is to realize that the larger is 3, the larger is the set of initial conditions. To
see this we look for the minimal values of y such that ug € € yields n; € ¥ for
some [ compatible with the assumptions of the above theorem. By (3.1),

I llas.0 < TP D), (3.5)
thus 7, € #*# when r > o — 37. Therefore,

e if § > 1/2, we can take the maximal value § =1 — ¢. With this choice of the
parameters, if ug € € then 1, € #*# for all » > —0o, and the space 77 is
critical.

e if § < 1/2, then we are restricted to 8 < 1/2. We have that if ug € €” then
m € 7P, under the sub-optimal condition 7 > a — (7/2).

Note finally that the estimate (3.5) always rules out the critical regularity, as it
can never verify the limit needed in the definition of #®#. This limit in a critical
Besov-space seems to be an open question for general operators A.

3.2. Fixed point with rough initial condition

Suppose that the initial condition ug is too rough to apply the results of the
previous section. Set as before 1y (t) = ' ug and let

v=u—"1.
Instead of (3.3), this time we solve the transformed problem
v = V(U,U) +2V(U,771) + 12, (36)

where we have set 72 = V(n1,m1). The key argument is that by taking a random
distribution over the initial condition, Gaussian, for instance, the quadratic term
12 is well defined, although it could not be in principle defined in general using only
the regularity properties of n; or, more precisely, its singularity at t = 0. We expect
that the mixed product V(v, ;1) might be fine, since 77 is smooth away from 0, and
v is zero at 0. Nevertheless, as we have seen in § 2, the expansion does not allow to
cover, in general, the critical case.
The following proposition is a minor modification of proposition 3.4.

PrOPOSITION 3.7. If B+~ <1 and § +~v < 1, then

V(s u2)llapir < T s

8,7 u2llaq,7-
Based on this proposition, we can prove the following theorem.

THEOREM 3.8. Consider § <1/2, B4+6 <1,y+ <1, and 6 +~ < 1. Given uy,
assume that ||n1]|a,y, 0 — 0 and ||n2||a,s,0 — 0, for T — 0. Then there is T > 0 such
that the problem (3.6) has a unique fized point in %{3"6.

https://doi.org/10.1017/prm.2018.157 Published online by Cambridge University Press


https://doi.org/10.1017/prm.2018.157

1544 D. Blomker, G. Cannizzaro and M. Romito

Proof. The proof is again by fixed point argument and very similar to the proof
of theorem 3.5. This time though we are allowed to use a different weight in time
for 7.

For the self-mapping we use

[V (v, 0) +2V(v,m) + 2|

apr < c(lole 0 + 0llasrlimllaqs) + Inellasr-

Likewise, for the contraction property,

||V(U1,’U1) —+ 2V(Ulv771) - V(v% UQ) + 2V(v27771)||04,ﬁ’T
= |[V(v1 + v2,v1 — v2) +2V(v1 — v2, M) ||a,8,T

< c(flvr + v2llagr + Imllan.r) - o1 = v2lla.s,7,

by propositions 3.4 and 3.7. g

REMARK 3.9 Initial conditions in €. In comparison with remark 3.6, we look for
initial conditions ug € € such that the assumptions of theorem 3.8 hold. By the
(scaling-wise optimal) estimate (3.2) we have

t
2@l < / (t =) lm ()2 ds S 72 Imllas.r,
0

therefore [|1]|a,5,0 < TPy |12 | 1 ify < 1/2 and 2y + 6 < B+ 1. The same
computation of remark 3.6 yields 9 € 277 if ug € " and r > a — y7. To min-
imize the value of r we wish to take 7 as large as possible, thus v~ 1/2.
Unfortunately, this yields the condition r > a — (7/2), which is the same of
remark 3.6.

In conclusion, the additional expansion has not given, at least for general initial
conditions, any additional benefit. We will see in the next section, that this is
different for random initial conditions.

4. Stochastic objects

Here we discuss the existence and regularity of the terms appearing in the fixed point
arguments of the previous section when the initial condition ug is a random variable
with peculiar structure. Here we focus on the case of bi-linear mass-conservative
nonlinearity B, we will comment later on the no-moving-frame case and the need
of renormalization.

4.1. Diagonal (simplifying) assumptions

Here we greatly simplify our problem (2.1), by assuming that the linear operator
acts diagonally on the Fourier basis, and that the nonlinear operator is a bona fide
product. The reason is that we wish to exploit in a simple setting the decorrelations
of the random initial condition.

Let (ex)reze be the standard Fourier basis of the torus Ty of normalized complex
exponentials.
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ASSUMPTION 4.1. For every k € Z%, Aey, = \pex, with A\, ~ —cl|k|™, for some
constant ¢ > 0.

In the sequel, we will assume, without loss of generality, that ¢ = 1.

ASSUMPTION 4.2. For each k,m,n € Zd, let Brpmn denote the product Bipmn =
(B(em,en),ek). Then B is such that Bim, =0 if k #m+n and

B(u,v) = E E BiomnUmUner
k€Zd m4+n=k
foru=>3" Unem, v=">_ vne,. Moreover,
e (mass conservation) By, =0 for all m,n,

e (regularity) there are numbers a,b > 0 such that for m +n =k,
| Brmn| < clk|*m|"|n]". (4.1)

REMARK 4.3. We do not assume that (4.1) is sharp. As already pointed out in
remark 3.3 for the fixed point argument, the asymmetric case does not help. If on the
other hand (4.1) is sharp, a elementary scaling argument shows that o + a + 2b = 7.
Indeed, if a,b are optimal, then roughly speaking B =~ Da((Db-)(Db-)) that scales
as

Bluy,uy) = A2 (B(u, u)),,

where uy(t, ) = A7u(A7t, Az). On the other hand (9; — A)uy = A7 (0pu — Au)y.

Actually, the same result could be directly obtained, starting from (4.1), by ele-
mentary paraproduct estimates as those in [13]. These estimates would provide
also, together with (3.1), a connection with assumption 3.2.

4.2. Random initial condition

For simplicity, we give Gaussian structure to the initial condition. Other dis-
tributions are possible though, once one assumes essentially sub-normality and
hyper-contraction.

ASSUMPTION 4.4. The random variable ug is Gaussian with the following represen-
tation in Fourier modes,

ug(w) = Z orérer,

keZa

where (§k)keza 5 a family of centred compler-valued Gaussian random variables
with &, = &_1. for all k, and covariance

E[&ﬁg]%} = l{lﬂ:kz}' (42)
Moreover, (¢r)rezae s a sequence of ‘weights’ with
e (mass conservation) ¢g =0,

e (reqularity) there is 6 € R such that |¢y| ~ |k|%.
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4.3. Regularity of the stochastic objects

Given a random initial condition ug as above, we set

t
() =e*ug, ¥ =BhnY), nt) =Vt et = / et=94,% (5) ds.
0

In the rest of the section, we study the regularity of 77?, nv, and 77"9 in Holder—Besov
spaces.

4.3.1. Regularity of ug We start with the regularity of ug. This follows from stan-
dard results. Indeed, by [16, theorem 6.3], we have that there exists ¢ > 0 such
that

PlJ|Ajuol| Lo > cy/j20/D@0HDI] < 9727,

Then the first Borel-Cantelli lemma ensures that there is a random number C such
that a.s.,

1A jullz= < Cy/j20/2@0+05, (4.3)

In conclusion, ||ug||» is almost surely finite (and with exponential moments) as long
as a < —0 — (d/2). Notice that this holds in general for sub-normal independent
sequences (&g )peza (since so is for the results in [16]). Here a random variable X
is sub-normal if E[e*X] < /2,

In the Gaussian case, we can completely characterize the regularity of uy as
follows. An elementary computation shows that E[||ug||%.] = oo if @ > —0 — (d/2).
Hence by Fernique’s theorem ug ¢ H® a.s.. Finally, ¢ C H* if o > o, thus ug 4
€* a.s. for every a > —0 — (d/2).

4.3.2. Regularity of n¥ We turn to study the regularity of 1 in terms of spaces
27 # The previous considerations and assumption 3.1 immediately yield the
following result.

PROPOSITION 4.5. If ug is as in assumption 4.4, then 7]? € X577 for every T >0
and all o, v such that

o a< —(0+(d/2)), v=0,
o > —(0+4(d/2), v> (a+0+(d/2)/T.
Moreover, using assumptions 4.1, we immediately obtain
Inf =nflla S 577t = )7 |[uo oy

if a<—(0+(d/2), with 0<e<—a—6-—(d/2), and similarly if « > —(0 +
(d/2)). In conclusion we always have n¥ € C([0,T];€*) if a < —(0 + (d/2)), and
nt e C((0,T]; €“) otherwise.

REMARK 4.6. We see here that a random initial condition does not give any advan-
tage at the level of 77?. Due to the assumptions of theorems 3.5 and 3.8, n? will
always be supported over critical spaces.
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4.3.3. Regularity of nv The regularity of nv, or more precisely the singularity in
time at ¢t = 0, is a fundamental step. Here assumption 4.1 will play a crucial role.
Since (§k)rezg 18 a sequence of independent real standard Gaussian random vari-

ables, we see immediately that nv is in the second Wiener chaos. Moreover, as we
shall verify below, the 0*"-order component is zero, therefore nv is in the homo-
geneous second Wiener chaos. To prove that there is no 0*"-order component, we
recall that the 0*"-order component is simply the expectation of 7V,

Bl (t2)] = Y ( > Bkmnasmqsnet<'m"+'”f>5m+n_o> en(z) =

keZd \m-+n=k

( > Bomn|¢m2e—2t'm7> eo(z) = 0,

m-+n=0
by assumptions 4.2 and 4.4.
For B >0,

EIAN IS Y Y 0 (k)% Bromnl*lém 1o e 2171000
|k|~27 m+n=k
‘m‘29+2b|n|29+2b

< t72ﬁ k 2a kel I el B

|ke|~20 m+n=

The sum extended over all m, n such that m 4+n =k can be decomposed, by
symmetry, in two sums over the two sets

1
A= { o) s = el > [l > 101}

and
1
By = (m,n) :m+n=kn| < S|kl <|m| .
For the sum over Aj, notice that on Ap we have (1/3)|m| < |n| < |m|, thus,

whatever is the sign of 20 + 2b,

\m\29+2b|n|29+2b 1 < 1
; (|m|7’ + |n|T)26 ~ Z |m|257—4b—49 ~ |k‘2ﬁr—4b—49—d'
k

lm| >3 |k|

Here we need 2067 — 4b — 40 > d, otherwise, the sum would diverge.
For the sum over By, notice that we also have |m| < (3/2)|k|, thus whatever is
the sign of 2b + 20 — 20T,

m|20+2b |n|20+2b

| b+260— b+260 b+260— b+26
Z (‘m‘-,— — ‘n|7)2/3 S Z |m|2 +2 237’|n|2 +2 S/ |/€‘2 +20—2037 Z ‘,n|2 +2 )
o B Inl<k

It is a standard fact to see that the sum on the right-hand side of the formula above
behaves as |k|(20+20+DV0 (and as log |k| if 2b 4 20 = —d).
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In conclusion we need 287 — 4b — 46 > d, and in that case,

- - b+26 b+204+d
IE“A]TIVF] ,S t 26 Z ‘]{;|2a 281 +2b+2604(2b4+20+d)V0
|k|~27
< —269(2a—27+2b+20+(2b+20+d)V0)

with a multiplicative correction term of order j (that does not change our con-
clusions below) in the case 2b+ 260 = —d. Therefore, by [13, lemma A.9] it follows
that

sup 27E[||n7|2] < oo
t
for a < B1 — x1, with 87 > xq, where
Xo=2b+20+35d, xi=a+b+0+ (b+0+3d), . (4.4)

By hyper-contractivity in the second Wiener chaos [19,21], the following result
holds.

LEMMA 4.7. If a, 8 € R are such that

B> ()= (“T) v ()

-
then for every p > 1,

sup E[(t° |1 [|)?] < oc.
t>0

REMARK 4.8. The advantage of the random initial condition emerges here, as we see
that we have a milder singularity at ¢ = 0. For comparison, let uy be a nonrandom
initial condition and set, as in § 3, 71 (t) = e* ug. We wish to find initial conditions
where the minimal singularity in time of the Littlewood—Paley block of B(n,11) is
worse than the one of random initial conditions. To this aim, assume that By, ~
|k|%|m|®|n|® and that the Fourier coefficients of ug are so that ug(k) ~ |k|?. Then

|A; B, m) ~ Z || Z Im |00t e~ t(ImIT+n )
k| ~27 m+n=k

and, for each k,

b+6 b4+0 —t(|m|"+n" b+6 b+0 —t(lm|"+n"
> m| O n [P0 e IR SN " P4 g O gt
m+n=k Ap
too t—l/T
~ 2b+20+d—1 —2tp” 2b+20+d—1 —((2b+260+d
~/ p e 2P de/ p dp ~t=(( 2
|k| K|

where Ay is as above.
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4.3.4. Regularity of 77«'9 By means of assumption 3.1, we can prove that 77«'9 isin a

Xy b space (actually a # % space) for suitable values of a, 3. We start by stating
the following lemma.

LEMMA 4.9. Assume (xo/7) < 1. For every o < 27 — x1, every B> fo(a) — 1,
every p = 1, and every T > 0, there is a number cp > 0 such that

sup E[(t°||07 ||a)?] < er
te[0,T]

Moreover, c; — 0 as T | 0.

THEOREM 4.10. Under assumptions 4.1, 4.2, and 4.4, if (xo/7) <1, then 77«'9 €
,%”;”8 for all o < 21 — x1, all B> Bo(a) — 1, and all T > 0. Moreover, for every
p =1 and for the same values of a, 3,

E[lln" 1% 5.7 < oc.
In particular, 77«'9 € VB, a. s., for the same values of a, 3.

Proof. Notice preliminarily that it is sufficient to prove the statement when (3 is
close to Bo(a) — 1, since for € > 0, || - [|a,p4er < T - la,8.7-

Our strategy to prove the theorem is to find v € (0,1) and p > 1 such that yp > 1
and t — tﬁr}’f is in WYP([0,T]; €“) (with all moments). By Sobolev’s embeddings,
this concludes the proof of the theorem.

It follows from lemma 4.9 that

T
/ T dt] <er
0

for all & < 27 — x1 and 8 > Bo(«) — 1. It remains to analyse the increments.

Case 1. Consider first the case 7 — x1 < o < 27 — x1. Here we have fy(a) — 1 €
[0,1), so in view of the initial remark, it is not restrictive to assume that § €
(Bo(a) —1,1). Let s <t < T, then

ton — s = (¢ = sl + PG ).

E

Consider the first term. It is elementary to see that for A € [0,1] (the case A =0
is obvious, the case A = 1 follows by Taylor expansion, the intermediate cases by
interpolation),

1 — P < fA-NBE-DA (4 _ g\,

thus by lemma 4.9,

|| a t $B8p(1=X)—B1p gAp(B—1) 5
0 |t — 8‘1+vp dsdt S It — s|1+('Y—A)P E[(¢™ ||77t ll)P] ds dt

¢ ds
< tﬁp(l—x)—ﬁlp dt
~J o sPA=P)|t — g|1+(r=Mp

T
</ t—p('v-s-ﬁl—ﬁ)dt7
0
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Figure 1. The white area contains all values (v, 1/p) that satisfy (4.6).

where 81 € (Bo(a) — 1, 8), and we need Ap(1 — 8) < 1,14 (y — ANp < 1, and p(y +
81— B) < 1. In the limit A | v and B; | Bo(a) — 1, we obtain the two conditions
w1 -0p) <1, p(y—(B+1-0G)) <1 (4.5)

Similar considerations applied to the second term yield additional conditions on ~,
p. These can be summarized as follows: given § € (fp(a) — 1,1), find v € (0,1) and
p > 1 such that
T<tigp VY~ »
1 (4.6)
v <2 — fo(a), » X0) — 4.

Notice that by the choice of (8, we have that 8+ 1 — Go(a) < 2 — o) and
(xo/7)+ — B <1—p03<2—pFy(a). Figure 1 shows the nonempty area of all values
of v and 1/p that meet all the requirements.
Case 2. Assume a < 7 — Y1, then Gy(a) < 1 and, due to the initial remark, we
can assume 3 < 0. This time we decompose the increment as
) —sMf = —nf) + (¢7 = Pl

Similar estimates as above yield the following conditions on p, : given 8 € (Bo(a) —
1,0), find v € (0,1) and p > 1 such that

Bola)p <1, p(y—(B+1-po()) <1. (4.7)

5. Additional examples

5.1. Nonsymmetric nonlinearity

Our assumption 4.2 (as well as assumption 3.2 in the case of an optimal inequal-
ity) means essentially that B is, at small scales, like D?((D%u)?). If this is not the
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case, the inequalities on which we base our analysis are not optimal and the results
are at most as good as those in the symmetric case. A first-order expansion though
is still sufficient.

Consider for instance the following one-dimensional problem

Oiu = Au + Uty

We can write utg, = (1/2)(u?)ze — (uz)?, and notice that the three terms
B(u,u) := gy, Bi(u,u) = (u?)4e, and By (u,u) = (u,)? scale with the same scal-
ing, with ¢ = 7 — 2. Thus, using the theory detailed in these pages, we can solve
the problem in 3&”7} s , for a suitable 3. This is an optimal choice for By, but not for
B;. This discrepancy explains the nonoptimal results in such cases.

5.2. The case without mass conservation

We have worked so far under the assumption of mass conservation, namely, that
the solution averages to zero in the spatial domain. In this section, we wish to
briefly show that the general case follows likewise, without too much hassle when
mass conservation does not hold.

Consider B quadratic, and let U be solution of

8,U = AU + B(U,U).

Decompose U = £ + u, where £ is the space average of U, and u has spatial mean
zero. Recall that M is the projection onto the zero mass space so that u = MU.
Assume we work under assumptions 4.1 and 4.2 (this time including the zero
modes), then the equations for v and £ are

£ = ML B(u,u) + B(&,€),
Owu = Au+ MB(u,u) + 2MB(u, £),

since MB(¢,€) = 0 and M+ B(u,£) = 0.

We first notice that, if the initial condition has infinite mean, there is, in general,
no hope to have a finite mean at positive times. We thus consider in the rest of this
section the case of an initial condition with finite mean.

Assume, to fix ideas, that the numbers a,b are integers. We notice that if
a>1,then MB = B, M+ B =0, and B(£,¢) = 0, while if b > 1 then immediately
B(&,-) = 0. Moreover, MB(M:-, M) satisfies our original assumption 4.2 (that is,
a nonlinearity that preserves the mass). We have three cases.

e If a > 1, then ¢ is a finite constant (in space and time) and the equation of w is
of the same kind we have studied so far, with the addition of the term of lower
order MB(u, &) that does not change our analysis.

e If a =0, b > 1, the equation for u decouples from &, and is of the same kind we
have studied so far. Once u is known, then £ can be computed by the equation
E=M'B (u,u). An additional difficulty is that if we solve the problem for u
in 3&”7? ’b, then we cannot ensure that M= B(u,u) is well defined. Indeed, for
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instance in the one-dimensional case (this is only to avoid ambiguity in the
understanding of the generic term D),

MLB(U,’LL) ~ ( Z mbnbumun> €o ~ Hu”%{b’

m—+n=0

and ¢° = BS, , is not in H® = BY ,.

o Likewise, if a =b =0, the equation for u contains the lower order term
MB(u,§), while the equation for £ contains the polynomial term B(&, ) and
again

Mt B(u,u) < Z umun> eo ~ |lu|| L2

m—+n=0
with L? = BY,.
B

In the last two cases an easy workaround is to solve the problem in %ffﬂ , since
fora>0,p>1,and € >0,

¢t = BA, C B,

5.3. Higher powers in the nonlinearity

The overall picture provided by quadratic nonlinearities does not change for
nonlinear terms with higher powers. Indeed, assume B is m-linear, with m > 2, then
under an assumption analogous to (3.2), we see that if > 1/m then theorem 3.5 is
enough for initial conditions up to (and including) the critical space. If § < 1/m the
random initial condition method becomes effective and allows to solve the initial
value problem for rougher initial conditions (but not as rough as the critical space
in general). We observe that also in the multi-linear case a first order expansion is
sufficient because the method fails for integrability of the analogous of nv before
failing due to the smallness of (the analogous of) 77«'9 in a suitable space.

Likewise, if we relax the condition of mass conservation we can still solve the
problem without having divergences (so in the language of [14], there is no need to
include renormalization in the analysis).

5.4. An example with renormalization

In this section, we briefly discuss a case when one can prove an existence result
for supercritical renormalized random initial conditions. The case is very specific
and makes use of a nonlinear transformation.

Consider the KPZ equation, which is the following PDE,

Oih = Ah + |Vh)|? (5.1)

on the two-dimensional torus T, whose critical space is at the level of €.
Let X be a Gaussian Free Field on the two-dimensional torus, which is known to
belong to €~ " for any x > 0. We will now construct the solution of (5.1) started
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with vX, where ~ is a positive constant strictly less than /2, and show that, in
order to do so, it is necessary to suitably renormalize the initial condition.

Let o be a smooth compactly supported function, ¢¢(-) := ¢ 2o(-/¢) for € > 0, and
X€:= X % 0°. Let h be the solution to (5.1) such that h§(-) := he(0,-) := v X°().
By Cole-Hopf transform, u¢ := e"" solves

duf = Auf,  uf(0) =X, (5.2)

In [12], it is shown that the measure X ° converges if and only if it is suitably
renormalized. More precisely, define the measure u¢ as

pé(dz) = X" (2) 1/27° g, (5.3)

then as e goes to 0, u¢ almost surely converges weakly to a random measure p such
that, if A is a set of positive Lebesgue measure, then pu(A) > 0 almost surely. The
previous implies that, upon setting @¢(¢, x) := u(¢, :13)672/2, we have

(o) = | Ple =g udy) = [ Ple—y)udy) = ulta),  (54)

where P, is the usual heat kernel. Now, u is almost surely bounded (actually smooth)
and strictly positive at every strictly positive time (the last follows by the fact that
p does not vanish on sets of positive Lebesgue measure).

Getting back to our original problem, thanks to the strict positivity of u, one can
simply define h(t,z) := logu(t,z) as the solution of (5.1). Moreover, we have that

he(t, x) = log(a(t, x)) = log(u(t, z)) — %72 loge™! (5.5)

converges to h as e goes to 0 and h¢ is the solution to (5.1) started with a
renormalized initial condition given by 7X¢ — (v2/2)loge!.

5.5. A counterexample

Consider the following problem on [—m, 7] with periodic boundary conditions,
and zero mean,

{8tu:um+(u*u)m, x € [-m,7],t =0, (5.6)

u is a odd function,

where x denotes convolution on (—m, 7). The equation has scaling invariance, with
T =2, 0 = 2, thus the critical space is at the level of € ~2.

In the rest of this section, we show that we can find (infinitely many) Gaussian
initial conditions Z that are in 4~ (3/2)~ a.s., but such that there is no solution of
the above problem with initial condition =.
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The problem has a very simple formulation in Fourier coordinates. A mean zero
periodic odd function on [—7, 7] has the Fourier expansion

o0
u(z) = Z uy eF* = 22& sin kzx,
keZ k=1

with ug = —i&k, & € R, and _j, = —&, for all k. The equation, in terms of the new
variables (&;)k>1, Is

d
&fk = k&, + k&, k> 1

FEach equation can be explicitly integrated, and one can easily see that each
component &, may blow up at the finite time

1 k?
=03 log (1 - k‘fk(o)> (5.7)

and we set 7, = oo if the argument in the logarithm in (5.7) is negative, or when
the formula for 7, gives a negative number. Elementary computations show that
T < oo when &;(0) > k.

We have the following trichotomy

e infy>; 7, = 0: no local existence for (5.6),
e infy>; 7, > 0 and finite: local existence for (5.6),
e infy>; 7, = oo: global existence for (5.6).

In view of the probabilistic argument, we notice that infy 7, > 0 if and only if there
is € > 0 such that 7, > € eventually.

5.5.1. Random initial condition We consider as initial condition a Gaussian random
field Z(x) = >_, & sin kz with independent £, with Gaussian law N(0, o?).

LEMMA 5.1. If there are A > V2 and € > 0 such that

k
< ,
ok Mlog k(1 — e—<k?)

then infy>1 7, > 0, a.s. for the problem with initial condition —i=. Moreover, = €
@w—3/2)—

k>,

Proof. The first part follows immediately by a Borel-Cantelli argument, since

ZHD[Tk < €] < 0.
k=1
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Indeed,

k k
Pl <e=Ple>—— | =Plz>—"
[Tk 6] 5/@ (1 _eEkQ):| [ Uk(l _e,GkQ)

1 2 1
<P[Z>A/logh] < — b~ e-/2Nlogh _ 1
[ \/@] ~ )\\/m )\k(l/Q))\2\/@

where Z is a real standard Gaussian random variable. Therefore the series above
converges since (1/2)A? > 1 by the choice of .

To prove that Z € €~ /2~ we use Kolmogorov’s continuity theorem. Indeed, let
E = (=A)7'Z (notice that the Laplace operator is invertible on the subspace of
zero mean functions), then

E[|E(z) 1=

k=1

TN

(sin kx — sin ky)?

%Z\q

o0

(1A k|z — y|)?
< _
1—636221 Plogh <l

Since E is Gaussian, we deduce that E € €1/2~ and therefore = € ¥~ /22—, O

On the other hand, with the same regularity, we can provide an initial condition
that gives nonexistence.

LEMMA 5.2. Set
k
V2Iog k(1 — e=k%er)’

with €, | 0. Then 1 < € infinitely often, a.s. In particular, infy 7, =0 a.s. and
there is mo solution with initial condition —iZ with probability one. Moreover, if
infy, k2e;, > 0, then 2 € €~ G/~ q..

O —

Proof. For the first part we use again a Borel-Cantelli argument. As above,

1 —logk __ 1

V2logk  ky2logk’

but this time the series diverges and 7 < € for infinitely many & with probability
one.
The regularity follows as in the previous lemma since for £ = (—=A)~1Z,

Plre < ex] =P[Z > \/2logk] 2

o 2
E[|E(x) Z % sin ka — sin ky)?
k=1
1 = (1A Kz —y|)?
<2(1 _ e—5 2 Z k2 | y|
k=1
where § = inf), k2¢p. O
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6. A logarithmically sub-critical result

In this section, we discuss the existence of solutions with random initial conditions
in the critical case. We focus, as a standing example, on the Burgers equation in
dimension d = 1, which is the equation for the derivative of the solution of KPZ,

Ot — Uy = (u?)4. (6.1)
Notice that we have not changed the parameter § from assumption 3.2. The critical
space on the other hand is (clearly) shifted by one derivative.
6.1. Setting of the problem

6.1.1. Random initial data We consider random initial data
uo =Y drlker,
keZd

where (§1)eze are centred complex-valued Gaussian random variables such that
& = &y for all k and with covariance as in (4.2), and (¢x)reze are a sequence of
weights such that ¢9 = 0 (mass conservation), and

[dx] ~ [K]* (log(1 + [K[))~~ /2, (6.2)
with 0 =1 — (d/2) = 1/2.
Using [16, theorem 6.3] as in formula (4.3), we see that
1A uollec < Cj7727,

for a random constant C'. Thus v = 0 corresponds to critical initial data, and v > 0
to logarithmically sub-critical initial data.
By proposition 4.5 it follows that

187700 < Cj7720 72, (6.3)
for the same random constant C' as above.

6.1.2. The solution space We will solve the problem as in § 3.2. We set u = v + 77?
and consider the problem

0w — Oy = (024 + 2(vn)g + 17V, (6.4)

The term 77«'9, obtained by applying the heat kernel to nv, has enough regularity
for what we will do. The troublemaker is (vn?)g;, since given the regularity of v
and nv, the singularity in time at ¢t = 0 is not integrable. Before illustrating how to
circumvent the problem, we introduce the space where the problem will be solved.

Define the space €< as the closure of smooth functions with respect to the norm

[ull(a,my = sup (14 [7]7)27[|Aju -
j=—1

This is as the space €, but with a logarithmically corrected growth. We state
a few properties of these spaces we shall need later. To this end, define a tamed
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logarithm ¢ : (0,00) — R as
0(t) =log (+V2).

LEMMA 6.1. The following properties hold,
e ifa>0andk €eR, orifa=0 and Kk > 1, then €% - € C €2,

o LT C LY C Y, for every e > 0,
o if &/ <a and any K, K, or if a =a' and k > k', then for every t >0 and
ueE 6T,

e oy < DO ] o

Proof. For the first property, if u,v € €2, with |[ul|(a,x) <1, [[V](a,x) < 1,

Jj—2
18;(u @]l = ||A; ( > (AmU)(Anv)> S
m=—1 0o
j—2 j—2
~ D Al Asvllee S 57R27 ST mr2mem S R,
m=—1 m=—1

and

14;(u© )]s < Z [Amulloc | Amv|[oe < Z mTrgTRem < ey,

m=j

m=j
The second property is immediate by the definition of norms. For the third, using
[17, proposition 2.4],
57218 (A ) oo £ 572 e |2 ulloo =

Lt ! et A \s 927
= (j"2¢ J”AjUHOO)]H wiola=al)i g=27t s Hﬁ—n/,a—a’,Q(t)Hu”(o/,n’)

and the conclusion follows from lemma 6.8. Here the quantity H_ ./ o—a’,2 is defined
O

in (6.11).

6.2. A ‘classical’ case

Let us solve first a fixed point theorem for

O = Au+ (u?),,

with a norm better suited for the critical level,

lulle := sup t A2 £()* [[u(t) | 0.x)
t<T
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with k¥ > 1. Then by lemma 6.1 we obtain

17 ()l oy < /||e<f I8 ), o ds</ =92 2| ds
<lu2 / (t— 5)~ (/2571 (s) 2 ds < 1~/ ()20 2,
0

where in the last step we used that if 3 € (0,1) and a >0, or =1 and a > 1 by
an elementary computation we have

¢ (1/2)-By(p)—a 1
/(t—s)—“/?)s—ﬁé(s)—adsg EYE R, A<
0 =), =1

Therefore, if a > 1,
17 (w)lle < 6T)~VJull3.

Consider the initial condition. By lemma 6.1,

1€ w(0)[l0.) S ¢~/ 2L()" " w(0)]| 1m0
thus
[ w(0)[le < (T)" "+ {|u(0)| (1
if K — &' +a <0, that is & > & + a. This allows to prove a fixed point theorem with
initial condition in €'
In view of a comparison with the results in the next sections, consider an initial
condition with

14u(0)[|oo ~ 7727,
then

v

[u(0) [~ 1) = sup 3™ 277 Aju(0) ]| oc ~ sup j* =,
J J

is finite if v > «’. Hence we have v > k' > k + a > 2. We will find, for random initial
conditions in § 6.3 below, the condition » > 1, and in § 6.4 the condition v > 1/2.
Both guarantee less regularity than in the deterministic case.

6.3. A ‘classical’ case, with random initial condition

Let @K’ﬂ be the space defined as 208, but with the ¢° norm replaced by
the 42 norm. By theorem 4.10 we know that 7 E Zr 08 (actually #°°) for g >
Bo(0) — 1 =1/4. The same argument shows that 7' € 726 B for B> 1/4+ ¢, with
€ > 0, thus by lemma 6.1 7 E@”’ﬁ for 8 >1/4 and k > 0, with

17 Yl gz0 < Copgr, 6.5)

where Cep is a random constant and g7 < T for small enough € > 0 (depending on
the value of ).
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Moreover, the previous lemma ensures that for 3 € (1/4,1/2) and & > 1,
V@, 0)llgen S grl0l1500, (6.6)

with g < T¢ as above. This shows that the term (vn'), is the ‘troublemaker’, as
is the term that so far prevents us to apply a fixed point theorem to problem (6.4)
in @0
T
In this section we analyse the term (vnf),, and show that if v > 1, then ¥ (v @ 1)
is well defined and the fixed point strategy can be completed.

PROPOSITION 6.2. Consider a random initial condition as in assumption 4.4, with
coefficients as in (6.2). If v > 1, then there is a random time T, with T > 0 a.s.,
such that problem (6.4) has a unique solution in @TH”B, where B € (1/4,1/2), and
k€ (1,v].

Proof. Let v € @;’5 with ||vH£,,TN,5 < 1. By (6.3) we have

j=2 Jj—=2

L _ _ _92n
125 (@)oo S [A50lloc Y 1A oo S 57777 Y n7v2m e,

n=0 n=0

where we have used the fact that, to compute A;(v & 77?), the relevant modes of v
are those at levels m = j (for simplicity of computations we have only considered
m = j, but due to the estimates, we have on Ajv and Ajn?, the result is the same
up to a multiplicative constant). Thus

84~

t t )
Ay [ wo s < [ 2 jaw e ds
0 o0 0

Jj=2 t _
<tP Z n‘”?”/ 2 2 (1=5) =2""s =B 4 g
n=2 0

Jj—2
—von —22"¢
5\/%5 n~-"2"e
n=2

=VIG_,12(t),

(6.7)
where G_, 12 is defined in (6.11). From lemma 6.8 we know that \/EG_V,Lg(t) is
bounded if v > 0, and converges to 0 as t — 0 if v > 0. We notice that in particular,
we do not need the assumption on k here.

Likewise, using again the regularity of n? given by (6.3), we derive

125 (0 @)oo S D N1AnvllsollAnn'lloe S

n=j

o0
SIS e e P < TG ().
n=j
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Thus, by lemma 6.8,

T

t t
a; [ s wem. s Set [ 2 e [awonlxs
0 o0 0

t )
< tﬁ/ 97 = 2% (t-9) 876G7V7172($) ds
0
t
< tﬁ/ (t—s)"WPs=BG_, 1 4(s)ds
0

(6.8)
and, as before, it is sufficient to assume that v > 0.
Finally, since x > 1, by (6.3),

j—2 j—2
pp— y — 27 — j—
12,0 @1) oo S 1851 oo D 1An0lloe S 57427y 0 rt=7
n=0 n=0
il e P

therefore

B4

t ¢ .
Aj/o e(t—s)A(U@n?)x dsHoo < tﬂjn/o 97 e—223(t—s) ”Aj(U@n?)HoodS
Sjn—u22jte_22jt

S tHn—u,2,2(t)-
(6.9)
The quantity H,._, 2 2(t), whose definition is given in formula (6.11), is such that
tHy_y22(t) is bounded for k < v, and tH,_,22(t) — 0 for K < v, by lemma 6.8.
O

6.4. Local description

Consider the case v < 1. From the proof of proposition 6.2, we see that there is
a random constant C, independent of T" < 1, such that

19 (0@l g < Cgirlvllges

for every v € @f’ﬂ, with g, | 0 as T'] 0, and in the above formula by # (v onh
we mean that only the part v@n? of the product my? appears in 7. Thus the
irregularity of a solution of (6.4) is due to the term ¥ (v @n?).

For a given v € P, set

R(v) := ¥ (v,0) + 1 + 27 (v On)

https://doi.org/10.1017/prm.2018.157 Published online by Cambridge University Press


https://doi.org/10.1017/prm.2018.157

Random initial conditions for semi-linear PDFEs 1561

LEMMA 6.3. Let ug be a random field as in assumption 4.4, with coefficients as in
(6.2), and v € (1/2,1]. If k € (1,2v) and v,v' € P, then

7500 18 R®) oo S 1+ [Vl ) 101505
Moreowver,
17 (R@) @)l g S UTY2 (1t [ g0l g
and
17 (R@) @) = ¥ (RW) @)l ges S ATV (Lt [fo 4+ 0| ) [0 — | g

Proof. The first statement follows by (6.5), (6.6), (6.7), and (6.8). For the second
statement, for v such that \|U||@;,5 < 1 and by (6.3),

t .
5187 (R(v) @1 [l ~ tﬁj“/ 27277 | A (R(v) @17l oc ds
0
j—2

t v v
~ tﬁjﬁ/ 91 g=2% (t=9) jvoI o= 2Ys Z s7PU(s) v
0 o

StHy—p220)0(t)™"
S E(T)x—2y,

using lemma 6.8 (where the definition of the quantity H._, 22(t) is also given),
since we have chosen x < 2v. The third statement follows likewise. O

Our original equation, can be written as
v=27(w@n") + R(v),

where, as we have seen, R(v) is an essentially ‘smooth’ perturbation. The above
equality represents both our equation and a decomposition of the solution in its
regular and irregular part. We thus replace v with its decomposition in the irregular
part of the equation, to get

v=2%w@n") + R()
=27 (27 (v @n") + R(v)) @1")) + R(v)
=47 (Y (v@n") @n") + 27 (R(v) ©n") + R(v).

THEOREM 6.4. Let ug be a random field as in assumption 4.4, with coefficients as
n (6.2). If v € (1/2,1], then there is a random time T, with T > 0 a.s., such that
the equation

v=4Y (Y (w@n") @n') + 27 (R(v) @n%) + R(v) (6.10)

has a unique solution in @;’5, where § € (1/4,1/2), and k € (1, 2v].
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Proof. Everything boils down to an estimate of ¥ (¥ (v @ 7n%) @n%). All other terms
are taken care of by lemma 6.3. Consider v € %7 with ||v||@;,5 < 1. The estimate
(6.9) yields

187 (0 @)l S 57278 P e
Thus, by the regularity of 77? given in (6.3) and by lemma 6.8,

g2
12,7 @ @) @0 oo S 577277 1A (0@ 17)|oo
n=0

Jj—2
. 24 2n
5 j—l/2] e—2 It § n—u22n e—2 ttl—ﬁ

n=0
= j_V2j 6_22jtt1_ﬁH,V,2’2(t>
ST e i),
(see (6.11) for the definition of H_, 2 2(t)) and therefore,

t ) ]
tﬁj”lIAj“//(”f/(v@n?)@n?)lloo§t5j”_”22j/ o727 =B o2 ()7 ds
0

< tjmfu22j 6722jt Z(t)fu

StHy—p22(0) ()"

5 g(T)mfmz'
This is sufficient to prove a fixed point theorem, with existence time dependent on
the random constants in the above estimate and in lemma 6.3. O

REMARK 6.5. We wish to point out that the necessity of a local description to
set up a problem amenable to a fixed point argument as we have done above,
emerges only for initial conditions in (almost) critical spaces. Indeed, we know
(see remark 3.6) that if 6 > 1/2, then theorem 3.5 is sufficient to find solutions with
initial conditions in critical spaces. The challenge for random initial conditions rests
in the case § < 1/2. If 6 = 1/2 the only open case is the critical case and can be
sorted out as we have done in this section.

Consider the case § < 1/2. It is not difficult to see that, as long as we require
that the initial condition is sub-critical and 1707o is well defined (that is nv has an
integrable singularity at ¢ = 0), then the term ¥ (v,7n%) makes sense in the right
space and theorem 3.8 provides a solution. The case of initial conditions in critical
spaces is a different story. Here we need again the methods we have illustrated in
this section. The computations are very similar.

Finally, we wish to discuss to what extent the solution provided by theorem 6.4
is a solution of problem (6.4), and in turn of problem (6.1).

PROPOSITION 6.6. Under the assumptions of theorem 6.4 above, if v is the solution
defined on [0, T] provided by the above-mentioned theorem, then (6.4) holds in 258
for some a.s. positive random time T' < T.
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Proof. We give a quick sketch. If we define the norm

I . = sup ) 1185 oo
T

s

then the arguments in the proofs of lemma 6.3 and theorem 6.4 show that
o [[wllsvsr < 00 = |V (w @0 lw20—rp,1 < 00,
s we "’ = [V (w@n") @n)lwav—rpr < 0.

Thus, a solution of (6.10) satisfies ||v||x 20—r,8,0 < 00.

Let now (u{)n>1 be a sequence of smooth random fields (obtained for
instance from wy by convolution) such that wul — wg, in the sense that
sup; §712279 | A (uf — up)]|ee — 0, with similar convergence for nf and 7% (in the

appropriate norms), where 77? and 77«'9 are the stochastic objects derived from ug. If,

for every n, v™ is the solution of (6.4) (with n} and 77«,':), then there is an a.s. positive

random time T such that sup,, [|"||x,20—x,8,7 < 00. Set wy, = v, — U, Dy, = 772 — 77?,

an =1}, 1", then

R (vn) = R(0) = ¥ (0n + v, wn) + o + 2% (0, ©n%) + 2% (v © pu),

where R, is the remainder with nf and r?: . and, using estimate similar to those in
the proof of lemma 6.3, we see that ||R,(v,) — R(v)|x,.,8,r — 0. Likewise, since

wn =47 (¥ (wa @}) @) + 47 (¥ (v @ pn) @)+
+47 (Y (@) @pn) + 27 (Ra(vn) = R(v) @l)+
+ QAI/(R(U) @pn) + Rn(vn) - R(U)a
we have that ||wp,]x,20—x,8,0 — 0 (using also estimates as those in theorem 6.4).
Now
On =V (0ns00) + 27 (0, }) + 1, = Ru(tm) + 27 (02 Q1)
and it remains to show that the term ¥ (v, @771) converges. Indeed,
1127 (wn @17)lloc

Jj—2

t ) )
% [|wallw,20—n,5,7° /527 / e 2 2 N I Y (5) " ds
0

n=0

S tHy 5o (00E) " Jwnllk 20—k, S llwnllk2v—r,8,7
and likewise for ¥ (v, pn). O

REMARK 6.7. We remark that an attempt to run a fixed point in the space defined
by the norm || - ||, 3,0 would fail when trying to prove the self mapping property
for the term ¥ (v @ n').

We conclude with an elementary analytical lemma.
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LEMMA 6.8. Set for everyv € R, p> 0,7 >0, andt > 0,

9]
Gupr(t) = S 2 ™ Hy (1) = supn¥ 2 e (6.11)
n=1 nz1

Then forp >0 andv € R,
Hypr < Gypr(t) St=®0pt)”.

Moreover, if p=0, v € R,
HV,O,T < [(t)’/Jr
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