ON NONLINEAR SCHRODINGER EQUATIONS
WITH RANDOM INITIAL DATA

MITIA DUERINCKX

ABSTRACT. This note is concerned with the global well-posedness of nonlinear Schréodinger
equations in the continuum with spatially homogeneous random initial data.

1. INTRODUCTION

Motivated by weak turbulence theory, e.g. [10], we consider nonlinear Schrédinger equa-
tions with spatially homogeneous statistical ensembles of initial data. As a prototypical
example, we study the defocusing cubic equation in R,

i0pu = —Au + |ul*u, Ulp=0 = u’. (1.1)

A statistical ensemble of initial data amounts to considering an initial condition that is a
realization u°(-,w) of a random field u° : R% x Q — C on some probability space (Q,P).
The spatial homogeneity condition then implies that initial mass and energy diverge:

E[/ |u°|2]:oo, EU VP + L]t | = oo.
R4 R4

This divergence is a key aspect at the very core of weak turbulence: Strichartz’ estimates
are not applicable in this infinite-energy setting, which is thus in sharp contrast with the
finite-energy phenomenology and scattering results [7].

The present note is concerned with the global well-posedness of (1.1) in this infinite-
energy setting. The main difficulty is related to the lack of a uniform bound on the
propagation speed: mass that is initially spread out might move together and blow up.
This contrasts with the case of the nonlinear wave equation, as well as of the discrete
nonlinear Schrédinger equation, for which there is an (approximate) finite propagation
speed and global well-posedness follows, see [3, Propositions 1-3]. As explained in Exam-
ples 2.3 below, periodic and quasi-periodic initial data can in fact be viewed as particular
instances of the spatially homogeneous random setting. While the periodic case is well
understood [2], the almost periodic case remains largely open and we refer to recent work
by Oh [12, 11] on the topic. In the general random setting, the problem seems to have only
been considered very recently by Dodson, Soffer, and Spencer [3], who established local
well-posedness in the real analytic category. If the nonlinearity |u|?u in (1.1) is replaced by
a regularized version |¢ * u|?(¢ * u) for some smooth decaying kernel ¢, then the problem
is strongly reduced and global well-posedness is obtained in [3] in the C* category.

lUnder an additional ergodicity assumption, it further entails almost surely

wewl=oo, [ Ve W)l + i ()l = o

R4
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Our main result in this note states the global well-posedness of the nonlinear Schrédinger
equation (1.1) in the spatially homogeneous energy space provided that a tiny dissipation
is added. This tiny dissipation is physically relevant in the context of weak turbulence,
e.g. [10], and the constructed solution is controlled uniformly with respect to this dissipa-
tion. The definition of a meaningful vanishing-dissipation limit remains an open problem
(beyond the local-in-time real analytic framework of [3]). Precise definitions of spatial
homogeneity and of the functional space X below are postponed to the next section.

Theorem 1. Let 1 < d < 4. Given a probability space (Q,P), let X be the Banach space
of spatially homogeneous jointly measurable random fields v : R4 x Q — C with

Iollx == E[|Vo[2]? + E[[o]*] T < cc.

For all e > 0 and u® € X, there exists a unique global weak solution u. € L=°(R1;X) to
the equation

(—e+1)0rue = —Aue + \ug\Qua, Ue|t=0 = u®, (1.2)
in the sense that Duhamel’s formula holds almost everywhere,
t t t—s
ul = e=i%u° — 61_1/ e (Jusu®) ds, t>0.
0

In addition, it satisfies the following dissipation estimates: for all t > 0,

t
E[Jul?] < E[jutf?] + 12 / E [Vl + [l ds = E [[u°?],
0

E[|Vull> + Lul|] < E[[Vul]? + 3wl O
Notation.

e We denote by C > 1 any constant that only depends on the space dimension d. We
use the notation < (resp. 2) for < Cx (resp. > &x) up to such a multiplicative
constant C. We write ~ when both < and 2 hold. We add subscripts to C, <, 2, ~ to
indicate dependence on other parameters.

e The ball centered at 2 and of radius 7 in R? is denoted by B,(x), and we write for

abbreviation B(x) := Bi(z) and B, := B,(0).

2. STATISTICAL SPATIAL HOMOGENEITY

2.1. Definition and examples. Given a reference probability space (2, P), we recall the
notion of statistical spatial homogeneity for random fields.

Definition 2.1. A random field on R? is a map v : R4 x Q — C such that for all z € R? the
function v(x, ) :  — C is measurable. It is said to be (statistically) spatially homogeneous
if its finite-dimensional law is shift-invariant, that is, if for any finite set £ C R the law
of {v(x+v,-)}zer does not depend on the shift y € RY. In addition, it is said to be jointly
measurable if the map v : R? x Q — C is jointly measurable. We denote by LY (R? x Q)
the set of spatially homogeneous jointly measurable random fields. %

Note that the joint measurability condition ensures that realizations v(-,w) are almost
surely measurable functions on R? and can thus be taken as meaningful initial data in (1.1)
or (1.2). The following observation by von Neumann [14] gives an alternative characteri-
zation of joint measurability in this context, which can be viewed as a stochastic version
of Lusin’s theorem (see also [8, Section 7.1]).
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Lemma 2.2 (Joint measurability; [14, 8]). A spatially homogeneous random field v is
jointly measurable if and only if it is stochastically continuous, that is, if for all 6 > 0 it
satisfies Pllv(z,-) —v(y, )| > 0] = 0 as |z —y| — 0. O

Examples 2.3. Important examples of spatially homogeneous random fields are found
among Gaussian fields, and we also explain how periodic and almost periodic settings can
be viewed as particular instances of this random framework (see also [13, p.846]).

(a) Gaussian fields: A gauge-invariant Gaussian random field v is a family {v(z,-)},cpa
of complex-valued Gaussian random variables such that v and ev have the same
finite-dimensional law for all 6 € [0, 27). Equivalently, this means for all z,y,

Efv(z,)] =0,  Covlv(z,-);v(y,-)] =0,

and we denote by ¢(x,y) := Cov [v(z,-); v(y, -)] the covariance function. This random
field v is spatially homogeneous if and only if ¢ is of the form ¢(z,y) = co(x — y) for
some function ¢y : R — C. Note that ¢y is necessarily a positive definite bounded
function. In addition, the field v is stochastically continuous, hence jointly measurable
by Lemma 2.2, if and only if ¢y is continuous at the origin.

(b) Periodic setting: Given a l-periodic measurable function vpe, : R? — C, we choose the
probability space (Q,P) as the periodic cell [0,1)? endowed with Lebesgue’s measure,
and we define an associated random field v : R? x Q — C by v(z,w) = vper (7 + w).
The latter is clearly spatially homogeneous and jointly measurable, and for w = 0 we
recover v(x,0) = vper().

(c) Almost periodic setting: Denote by B(R?) the Bohr compactification of the additive
group (R, +) and let b : R — B(RY) the associated continuous homomorphism, see
e.g. [9]. By definition, given an almost periodic function vy, : R? — C, there exists
a continuous function Vj, : %(]Rd) — C such that vy, = V,p o b. We choose the
probability space (€2, P) as B(R?) endowed with its normalized Haar measure, and
we define a random field v : R? x Q — C by v(x,w) := Vip(b(z) + w), where we use
the notation ‘4’ for the group law on B(R?). This random field is clearly spatially
homogeneous and jointly measurable, and for w = 0 we recover v(z,0) = vap(z). O

2.2. Functional setting. In this section, we define more carefully the functional space X
used in the statement of Theorem 1. For 1 < ¢ < oo, we denote by L{ (R? x ) the
Banach space of spatially homogeneous jointly measurable random fields v € LY (R4 x )

hom
such that the following norm is finite,

ol (mixqy = llvllLao,1)axa)-

By spatial homogeneity, see Definition 2.1, this is in fact equivalent to
[vllLs  (ixq) = llv(z,-)llLa) for any = € R”.

As LI

hom

surely locally Le-integrable, the spatial gradient V can be defined on Lflom(]Rd x ) and its
domain is denoted by Wﬁ(’ffn (R?x ). More generally, for all s > 0, we define W;¢ (R x Q)

as the Banach space of random fields v € L{__(R? x Q) such that the following norm is
finite,

(R% x Q) is invariant under spatial translations and as its elements are almost

[[v][yrs-a (RixQ) = (1 - A)%UHL‘Z([OJ)de),

hom
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and for ¢ = 2 we use the usual notation H _(RY x Q) := W}iﬁn(Rd x ). In these terms,

the space X in Theorem 1 coincides with H}  NLL (R? x Q).

hom

Next, we give an alternative description of these spaces and we explain how equa-
tions (1.1) or (1.2) in this spatially homogeneous random setting are equivalent to abstract
equations on the probability space; this construction is standard for corrector equations
in stochastic homogenization theory, see e.g. [13, Section 2] and [8, Section 7.1]. Let
u® € L) (R x Q) be a reference random field. Since we consider equations with realiza-
tions of u° as initial data, we can henceforth assume that the probability space (Q2,P) is
endowed with the o-algebra o(u°) generated by u°.> Translations u°(-,w) — u°(- + x,w)
then induce a unique multiplicative linear action T' = {7}, crs¢ of the additive group

(R%, +) on the algebra of random variables.

Lemma 2.4 (Properties of T').

(i) For 1 < q < oo, the maps T, ’s are isometries on LI(Q).
(ii) For 1 < q < oo, the action T is a Cy-group of isometries on LI(2). O

Proof. Ttem (i) follows from the fact that u° is spatially homogeneous. We turn to the
proof of (ii). Given ¢ < oo, it remains to check that || T, X — X||rq@) — 0 as |z| — 0 for
all X € L9(Q). By a truncation argument, it suffices to argue for X € L*>°(Q2). By the
joint measurability of «°, the map (z,w) — (T, X)(w) is also jointly measurable, hence
stochastically continuous by Lemma 2.2. Writing for any § > 0,

17X — X[y < 07+ (2 X [l B[ITaX — X| > 4],

the conclusion follows from stochastic continuity. ([l

In terms of T', we can define the extension X* € L{ _(R? x Q) of any random variable
X € LY(R), and the restriction v* € L(Q) of any random field v € L{__(R? x Q), via

Xz, w) = (T X)(w),  (w)=2v(0,w),
and we note that (X%)” = X and (v")f = v, thus yielding a canonical isomorphism
LY(Q) = L] (R? x Q). (2.1)
For 1 < ¢ < oo, as T is a Cp-group of isometries on LY(Q2), cf. Lemma 2.4(ii), we can
define the T-gradient V° as the generator of this group. It is a densely defined operator

on L4(9), its domain is denoted by W14(£2), and it is skew-adjoint on L?(£2). Alternatively,
this operator V? can be reinterpreted via the isomorphism (2.1):

whaQ) =2 wht (RT x Q), (VX)) =VX!  forall X e WH(Q).

hom

We also define the corresponding T-Laplacian —A” := —V” - V? on L4(€2), which is non-
negative and essentially self-adjoint on L?(Q2). For all s > 0, we denote by W*9(Q) the
Banach space of random variables X € L(f2) such that X* € W4 (R x Q).

The above construction entails that spatially homogeneous solutions of (1.2) are equiv-
alent to solutions of a corresponding abstract equation on the probability space. Note

that expressions like e==iy in (2.2) below make sense almost surely for v € L{__(RY x Q)

since the kernel of e=#~ has Gaussian decay while realizations of v have subexponential

2That is, the o-algebra generated by all sets of the form {w € Q: u°(z1,w) € A1,...,u°(n,w) € An}
withn > 1, z1,...,2, € R?, and Borel subsets A1, ... A, C C.
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growth almost surely, cf. (3.13). In the periodic case, in view of Example 2.3(b), V” is the
periodic gradient and this result amounts to reducing (1.2) to the corresponding equation
on the periodic cell Q = [0,1)%.

Lemma 2.5. Given T > 0, the following two properties are equivalent:

o A random field u. € L>=([0,T); HE, N L, (R x Q)) is a weak solution of (1.2) in the

om hom
sense that Duhamel’s formula holds almost everywhere,

t —s
ut = emity° — i/ e 2 (JusPud)ds, 0<t<T. (2.2)
0
o We have ul = (UL)* where U. € L°°([0, T]; H'NL4(Q)) is a weak solution of the following
abstract equation on the probability space,
(—e + )0 U. = —NUe + |U|*Us,  Udlpmo = (u°), (2.3)
in the sense that Duhamel’s formula holds almost everywhere,

t Ab

t —s
Ut = es52 () — 1/ S (USRUS ds,  0<t<T. 0
0

e—1

2.3. Lack of functional tools. In contrast with the periodic case, the T-Laplacian —AP
on LQ(Q) typically has absolutely continuous spectrum and no spectral gap above 0. As
shown in [4], the spectrum can actually be arbitrary and depends on the structure of the
underlying probability space; we focus here for simplicity on the Gaussian setting.

Lemma 2.6 (Spectrum of T-Laplacian; [4]). Assume that u® € L (R? x Q) is Gaussian
in the sense of Example 2.3(a) and that its covariance function co has an absolutely con-
tinuous Fourier transform. Then, the spectrum of —A" on L2(Q) is [0, 00) and is made of
a simple eigenvalue at O embedded in absolutely continuous spectrum. %

In particular, this entails that Poincaré’s inequality and compact Rellich embeddings do
not hold on H'(€2). In addition, we show that Sobolev embeddings also fail and that the
parabolic semigroup {etN}tZO yields no improved integrability. Heuristically, this lack of
functional tools is related to the fact that the T-gradient V” only contains information on
a finite set of directions, while €2 is typically an infinite product space. This constitutes a
key difficulty for the analysis of nonlinear equations such as (1.2) in this setting.

Lemma 2.7 (Lack of functional tools). Assume that u® € L2 (R? x Q) is Gaussian in

the sense of Example 2.3(a) and that its covariance function cq is integrable. Then,
(i) Poincaré’s inequality: || X —E [X];2(q) < C\\VbX\]Lg(Q) does not hold on H(Q).
(1) Compact Rellich embeddings: The space H™ () is not compactly embedded in 1L2(Q)
for any m > 0.
(iii) Sobolev embeddings: || X||rsq) < C||X|[gmq) does not hold on H™(Q2) for any
m >0 and g > 2.
(iv) Parabolic improvement of integrability: Given z € C with Rz > 0, the inequality
||€ZAbX||Lq(Q) < Ol X|lp2(q) does not hold on LI(2) for any q > 2. O
Proof. We start with items (i) and (ii). They can both be viewed as consequences of

Lemma 2.6, but we rather provide a quick direct proof. Given a real-valued test func-
tion ¢ € C°(R?), consider the Gaussian random variables

[SIIsH

Xp(w) == n" E(B)u(y,w)dy, n>1.
]Rd
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A direct computation yields as n 1 oo,

Xl > B o= €y [ o 219Xl > 196, [ o (20)
R4 R4

which contradicts the validity of Poincaré’s inequality, hence proves (i). Since the sequence
(Xy)n is bounded in H™(2) for any m > 0, and since it converges weakly but not strongly
to 0 in L%(Q), item (ii) follows.

We turn to the proof of item (iii). A simple application of Wick’s theorem yields for all
integers r > 1,

X1 P2 ) = PIXnllF2 g
Extending this to all » > 1, and comblnmg with (2.4), we find

nToo

@ —
Also note that (2.4) yields ||[V™X, HL?T — 0 for all ,m > 1. Hence, given ¢ > 2
and m > 0, we deduce for all integers p 2 1

||X7PL”LQ(Q) ntoo F(qp+ 1)1/q

| X0 e (o) I'(2p+ 1)1/2

For ¢ > 2, the right-hand side blows up exponentially as p 1 oo, thus contradicting the
validity of Sobolev’s inequality.

1% 125 RT(r+1). (2.5)

It remains to prove item (iv) and we start with the easy case when Rz = 0. The essential
self-adjointness of the T-Laplacian —A” on L2(Q) entails that e s unitary on L?(€)
in that case, hence the inequality ||eZA XllLa) < Cll X |l 2(q) for all X € L2(92) would in
fact imply [|X||Le) < Cl|X|lp2(q) for all X € LQ(Q), a contradlctlon.

We turn to the proof of (iv) for Rz > 0. As the operator e** has kernel K, (z) :=

(4rz)~ sem =1l , and as realizations of the Gaussian random field X7 have subexponential

growth almost surely7 we can write in view of (2.1),

A xP — 5 K.(z) X% (z,)P da.
Appealing to Wick’s theorem as above, using (2.4) in form of

E [Xg(x, )m] o R,
and noting that f]Rd K, =1, we find for all > 1 and all integers p > 1,

nToo

15 X212 ) "% BT (pr + 1),

Hence, combined with (2.5), given ¢ > 2, we deduce for all integers p > 1,

1€ XPllnaqq) ntoo. T(hgp+ 1)1/
X220 T(p+1)1/2 "

For ¢ > 2, the right-hand side blows up exponentially as p 1 co, and the conclusion
follows. 0
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3. WELL-POSEDNESS FOR (1.2) WITH RANDOM DATA

We turn to the proof of Theorem 1, where we recall X = H} NL{  (R? x Q) with the
above notation. In order to overcome the lack of functional tools to study the nonlinear
equation (1.2) in this setting, cf. Lemma 2.7, we rather focus on almost sure realizations
in local Sobolev spaces, for which standard tools are available. Dissipation is crucial to
compensate for the lack of finite propagation speed and allows to prove well-posedness in
local Sobolev spaces with polynomial growth, which is then post-processed into a well-

posedness result in the spatially homogeneous random setting.

Proof of Theorem 1. We start by introducing local Sobolev spaces with polynomial growth,
which are natural spaces to control almost sure realizations of random fields. Given £ > 0,
we consider the uniformly localized LY and H! norms with ¢-growth,

1

—at q
I N O O K
’ zo€RY B(zo)
1
9y 2
ol o = s (G0 2 f (o +90P)
’ zo€ERY B(zo)

and we denote by LY, (RY) and H},__ ,(R?) the corresponding subspaces of Lj..(R%). We

uloc,?
also consider the uniformly localized energy functional with /-growth,

guloc,ﬂ(v) ‘= Ssup ((‘TO)_%][B( )(|VU|2+%|U’4))
o

:BoERd
As shown below, cf. (3.13), given ¢ > g, realizations of a random field v € LI (R% x Q)

hom

belong almost surely to LY, ,(R%). With this in mind, we start by studying the nonlinear

uloc,?
Schrédinger equation (1.2) in HY  ,(RY), and next we exploit uniqueness to construct a

unique dynamics in HL _NL{  (R?x Q). Note that H__,(R?) embeds in Lﬁloc’g(Rd) by

the Sobolev embedding (with d < 4), while on the contrary H{ (R x Q) does in general
b (R x Q), cf. Lemma 2.7(iii). The proof is split into two main steps.

not embed in Ly

Step 1. Global well-posedness in HY__,(R9).
For d < 4, given € > 0 and £ > 0, we show that for all v° € HY__,(R%) the equation

(_5 + i)at'Ue = —Avs + |U€|2U€7 U8|t:0 =’

admits a unique global weak (Duhamel) solution v. in L2 (R*; HL_ _,(R%)). We split the
proof into four further substeps.

Substep 1.1. Equivalent definition of LI, (R?).

uloc,/
In terms of the exponential cut-off x(z) := e~1%l, setting for abbreviation x4, := (- — z0),
we show that for all ¢,¢ we have

1

A COR R EOR (3.1)

zo€ERY

||UHLq

uloc,?
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Indeed, as xz, 2 1 on B(xg), the left-hand side in (3.1) is clearly bounded above by the
right-hand side. The converse inequality follows from the following,

1 1
(<x0>q€/ Xa:o|v|q)q < xO qu/ Xxo|v‘q)q
Re zeza” B(@ot2)
1
¢
< (xo a3 ol (g 4 20 ) lolss, e
zEZL
S HvHLﬁloce(Rd)'

Substep 1.2. Localized parabolic estimates.

Givene >0, ¢> 0, and 1 <p < ¢ < oo with %(1 ) < 1, we show for all g € Luloce(Rd)
and t > 0,
d4(1_1y
Hef ‘ gHLﬁIOCé(Rd) Squs 7260 gl P oce(RD)? (32)
and in addition, provided (5 - 7) <3,
< —5(5=g)7 ,Cet
Vs QHLq J®Y) Spate U212 gllp - (ray. (3.3)

t
Multiplying the parabolic evolution {eﬁAg}tZO with the exponential cut-off y,,, and
using Duhamel’s formula, we easily find

LA LA
Xzo(€57779) = €77 (Xz09)

t

+z—:1—i/0t€€jA(<AXzo)(€E i ))ds—/ Ve

Note that the parabolic semigroup {eﬁA}Qo has kernel K!(z) := (i—;)ie*%‘mp, which
implies by Young’s convolution inequality, for all ¢ € C®(R%) and 1 < p < ¢ < oo,
letting r be such that % + % = l +1,

T (Vm)(e77%g)) ds. (3.4)

AN (L1
le=*gllaay = KL gllragay < 1K @ lglie @ Spae t 2 gl (Re), (3.5)
and similarly,
d
IVe7 72 glloqesy Spac t 20077 gl (3.6)
For 1 < p < ¢ < oo, taking the L? norm in (3.4) and using these parabolic estimates, we
obtain

2| XaodllLe g

t
_1 s
0 [ (14 =97l (770 gy d.

and the claim (3.2) easily follows from Gronwall’s inequality together with (3.1). Us-
ing (3.6) instead of (3.5), the claim (3.3) is obtained in a similar way.
Substep 1.3. Local well-posedness in LY Z(R”l)

Given € >0, £ > 0, and 3 < ¢ < oo with ¢ > d, we show that for all v° € Luloce(Rd) there
exists T > 0 such that the equation

=1 <C 26
[ X0 (€57 g)HL‘Z(]Rd) < Cpget

(—e+1)0w: = —Av. + |v5|21)5, Ve |t=0 = v°
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(R%)). In case ¢ > -3

admits a unique weak (Duhamel) solution v. in L>°([0, T]; LY at3

uloc, ¢

we further have v, € L*°([0,T7; Hlloce(Rd)) provided v° € Hlloce(Rd)

To prove well-posedness in L°°([0, T]; L%, ,(R9)), we argue by a Picard fixed-point argu-

uloc, 4

ment: for 7' > 0 we define an operator ®7.(-;v°) on L*([0,T7; ulocZ( 1)) by

t—s

t
(Pre(v; vo))t = eéAvo - L ; e;A(]vﬂst) ds, 0<t<T, (3.7)

E—1
and it suffices to show that for all v,w € L*°([0,T7; L?lloc J(RY),
17 (V5 0%) L= 0,718, ., (R))

Sae (00l 0+ 0legomag, . o) (38)

uloc, ¥

172 (v50%) = Pre (w3 v°) [ (po,17,1,, ., (R4

2T

Sate T U, w)”im([QT];Lq (Rd )||U - wHLOO( [0,T];Ld o o (RD))- (3.9)

It remains to prove these two estimates. Applylng the localized parabolic estimate (3.2)
with exponents % < ¢, we find for all 3 < g < oo with ¢ > d,

! g S S
I(@rews0™) i, Saee e (10 Ty, o+ [ (6= H NP g )

-4 13
Sate € <||U ||Lq o ®) T quHLO“([Oﬂ u]ocz(Rd)))

which proves (3.8). Similarly, we find

(@7 (v;0°))" — (Pre(w;v°)) g, (re)

t _d
Sate <@ [ (0= 0P = Pt uyds,
0 uloc,?

and thus, further using Holder’s inequality in form of

oo~ gy Uyl —
we deduce
(@ (v30))! = (@re(wi0)) s, s
1-4 ¢
Sete t 7€ gtH(v?w)Him([O,t];L LJepl[v = wlieqogiLe, @)

which proves (3.9).

It remains to show that for ¢ > % this local weak (Duhamel) solution v, = ®7.(ve;v°)
in L°°([0, T7; ulocﬁ( 4)) also belongs to L>°([0, T7; llocg(Rd)) provided v° € Hllocg(Rd)
Without loss of generality we choose ¢ < 6. As the condition on ¢ ensures %(3 — 7) < 5

we appeal to the localized parabolic estimate (3.3) with exponents % 3 < 2, to the effect of

1

t
c —d3_1y_1 3
IVetlis, oy Sete (190N, o + /0 (t =) 2D o payds)

Sate IV, ) 101, may):
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hence Uz € Loo([07 T]v H&loc,é(Rd))'

Substep 1.4. Conclusion: global well-posedness in H&loc’E(Rd).
We argue that it suffices to prove the following localized energy estimate: for all T > 0
and v° € H&lOC’Z(Rd), if v, € L*°([0,T7; Hlloc’e(Rd)) is a weak (Duhamel) solution of

u
(—e +1)Ove = —Av. + |ve|?ve, Ve |t=0 = v°, (3.10)

then we have for all 0 <¢ < T,

L 0
guloc,f(vé) SZ ezstguloc,ﬂ(v ) (3'11)
Since by definition
Euloc,t(9) ~ ||9||%{&10 ®rd) T HgHiﬁl

c,l Oc,g/g(Rdy
we can naturally combine this energy estimate (3.11) together with the local well-posedness
result of Step 3 with ¢ = 4. As the restriction g > % reduces in that case to d < 4, and

as H 110C’Z(Rd) embeds in L4, ,(R?) by the Sobolev embedding for d < 4, this leads us to

u uloc,£
the claimed global well-posedness result.

It remains to prove the energy estimate (3.11). If the solution v, of (3.10) was smooth,
then, using the standard notation (a,b) := R(ab) for the scalar product in C, we could
compute by equation (3.10) and Young’s inequality,

8t/dxx0(\va\2 + %|v5|4) = Z/d Xxo((VvE,Vat%) + <|UE|2v5,(9tva>)
R R
= 2/ Xao (= Az + |ve]?ve, Opve) — 2/ VXzo * (VUe, Opve)
R4 R4
= —25/ Xx0|8tv€|2 —2/ VXzo - (VUe, Opve)
Rd Rd
S i Xx0|vv€|27
Rd
hence, by Gronwall’s inequality,
L o (o]
[ e (IVP 4 ) < e [, (V0 + 31 (312)

This estimate can be justified in our non-smooth setting by an approximation procedure
as e.g. in [5, 6], and the claim (3.11) then follows from (3.1).

Step 2. Global well-posedness in H NLi  (R?x Q).

hom

Let d < 4. Given u® € H][llom N Lﬁom(Rd x ), we prove the existence of a unique almost

sure global weak (Duhamel) solution u. in L®(R*; H}, NL{ . (R?xQ)) of equation (1.2).
We split the proof into four further substeps.

Substep 2.1. Existence and uniqueness for realizations.
Let £ > % be fixed. The localized energy of a realization u°(-,w) is trivially bounded by

Eunloct(u” (W) § Mye(w) = Z<Z>”]{3 (Ve (- w)? + 3u®( w)[*).

2€7Z4 (2)
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As u® belongs to H} NLi (R x Q), the choice ¢ > % ensures E[M,o] < co. This

implies that there is a subset 2y C 2 with maximal probability such that
Euloc,e(U° (- w)) S Mye(w) < o0 for all w € Q, (3.13)

hence u°(-,w) € H&loc,f(Rd)‘ Therefore, in view of Step 1, for all w € €, there exists a
unique weak (Duhamel) solution u.(-,w) € LS, (R; Hlloc’g(Rd)) of

loc u
(—e +9)0suc(-w) = —Aus(-,w) + |ue(-,w) Puc (-, w), Ue (-, w)|e=0 = v’ (-, w), (3.14)

and it satisfies the following energy estimate for all ¢ > 0,

1

Suloqg(ui(-,w)) < eitguloc’g(uo(-,w)) < e%tMuo(w). (3.15)

Substep 2.2. Measurability.
For all T' we show that the above-defined map Qo — L*°([0, T; H.

uloc,Z(Rd)) fW i u€('a w)
is Bochner measurable.

On the one hand, by Fubini’s theorem, the joint measurability of u° on Q x R? ensures
that the map Qo — HY . Z(]Rd) : w — u°(+,w) is weakly measurable, hence also Bochner

measurable by Pettis’ theorem [1, Lemma 11.37] as H} . E(Rd) is a separable Banach space.
On the other hand, arguing again as in Substep 1.3, we note that the solution operator
H&loc,Z(Rd) — L“([O,T];H&IOCI(RCI)) s u®(r,w) = ue(+,w) is locally Lipschitz continuous.
The Bochner measurability of u. follows by composition.

Substep 2.3. Spatial homogeneity.
For all T', we show that u. belongs to L>([0, T]; H},  NLE, . (RYx Q)) up to modification
on null sets.

For all w € Qg and = € R?, since by definition (T,u°)(-,w) = u°(- + x,w), cf. Section 2.2,
the uniqueness of a weak (Duhamel) solution entails for almost all ¢, y,

(Toul) (y,w) = ul(y + z,w). (3.16)

In other words, u. satisfies an “almost everywhere” version of spatial homogeneity, and
it remains to modify it on null sets to make it spatially homogeneous in the sense of
Definition 2.1. By the measurability statement of Substep 2.2 and by the bound (3.15)
with My € L}(Q), we have u. € LQ(QO;LOO([O,T];H}IIOCJ(Rd))). Up to modification on

null sets, we deduce u. € L°°([0, T]; L?(£; Hlloc,e(Rd)))v and we then define for all § > 0,

u

Ulsw) = fp, ut(-,w).

By definition and by (3.15), the family (U )s>0 is bounded in L°°([0,T]; H! N L*(Q)).
Up to an extraction, U, ;s converges weakly to some U, in that space as ¢ | 0. For all z,
this implies that T,U, s converges weakly to T,U.. Now by (3.16), we find TwU;(;(w) =
fB5(z) ul(-,w) for almost all ¢,z,w. Passing to the limit yields T,U!(w) = ul(x,w) for

almost all £, z,w, and the claim follows.

Substep 2.4. Conclusion.
It remains to check the dissipation estimates. We start with the dissipation of the mass.



12 M. DUERINCKX

Let xgr(z) := X(%l’). If the solution u. was smooth, equation (1.2) would allow to compute,
almost surely,

o [ xnlue(w) = 2 [ o). o)

~ / sr{te (@), 25 (= Die () + e () P )
R4

= _522i1 /]Rd XR(|VUE('7W)|2+ |u5(-,w)|4) _Q/Rd VXR <u€('7w),$vu€('aw)>a

hence, by integration, with [Vxz| < %Xr,
t
'/ XR‘UZ(-,W)‘Q—/ XR‘uO(.,w)|2_|_€22il/ / XR(|VU5(',¢U)|2+]ug(',w)|4)
R4 R4 0 JRd
t
= }3/0 /RdXR(Ws('aw)F—i-|Vu5(-,w)|2).

Up to convolving u. with a smooth kernel and passing to the limit, this estimate is eas-
ily justified in our non-smooth setting. Now taking the expectation, using the spatial
homogeneity, and letting R 1 co, the claimed mass dissipation identity follows.

It remains to prove the corresponding energy dissipation estimate. Repeating the argument
for (3.12), but replacing the exponential cut-off x,, by xr, we get

J ° °
L xn(Ve ) + 3t wlh) < o5 [ xn(9a o) + 3.

Now taking the expectation, using the spatial homogeneity, and letting R 1 oo, the claimed
energy dissipation estimate follows. O
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