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ABSTRACT. We study the three-dimensional cubic nonlinear wave equation
(NLW) with random initial data below L?(T3). By considering the second order
expansion in terms of the random linear solution, we prove almost sure local well-
posedness of the renormalized NLW in negative Sobolev spaces. We also prove a
new instability result for the defocusing cubic NLW without renormalization in
negative Sobolev spaces, which is in the spirit of the so-called triviality in the
study of stochastic partial differential equations. More precisely, by studying (un-
renormalized) NLW with given smooth deterministic initial data plus a certain
truncated random initial data, we show that, as the truncation is removed, the
solutions converge to 0 in the distributional sense for any deterministic initial
data.

RESUME. — On étudie I’équation des ondes non linéaire cubique (NLW) en di-
mension 3 avec une donnée initiale aléatoire en-dessous de L?(T3). En considérant
le développement d’ordre 2 en termes de la solution aléatoire linéaire, on prouve
le caractere presque stirement localement bien posé de NLW renormalisée dans les
espaces de Sobolev d’indices négatifs. On montre aussi un nouveau résultat d’in-
stabilité pour I’équation NLW cubique défocalisante sans renormalisation dans les
espaces de Sobolev d’indices négatifs, dans I’esprit du caractére non trivial dans
I’étude des équations aux dérivées partielles stochastiques. Plus précisément, en
étudiant NLW non renormalisée avec des données initiales régulieres déterministes
plus une donnée initiale aléatoire tronquée, on montre que, dés que la troncature
est supprimée, les solutions tendent vers 0 au sens des distributions pour toute
donnée initiale déterministe.
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1. Introduction

1.1. Main result
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We consider the Cauchy problem for the defocusing cubic nonlinear wave
equation (NLW) on the three-dimensional torus T? = (R/27Z)3:

(1.1)

Pu—Au+ud=0
(u, Bpu) =0 = (uo,u1) € H* (T?),

where u : R x T? — R and H*(T?) = H*(T3) x H*~1(T?3). Here, H*(T?)
denotes the standard Sobolev space on T? endowed with the norm:

I laze oy = || () Fim)|

2(z3) ]

where @(n) is the Fourier coefficient of wand (-) = (14 - [2)2. The classical

well-posedness result (see for example [53]) for (1.1) reads as follows.
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THEOREM 1. — Let s > 1. Then, for every (ug,u1) € H*(T?), there ex-
ists a unique global-in-time solution u to (1.1) in C(R; H*(T?)). Moreover,
the dependence of the solution map: (ug,u1) — wu(t) on initial data and
time t € R is continuous.

The proof of Theorem 1 follows from Sobolev’s inequality: H'(T?) C
L5(T3) and the conservation of the energy for (1.1). Recall that the scaling
symmetry: u(t,x) — Au(At, Az) for (1.1) posed on R? induces the scaling-
critical Sobolev regularity scix = % By using the Strichartz estimates (see
Lemma 2.4 below), one may indeed show that the Cauchy problem (1.1)
remains locally well-posed in H*(T?) for s > 1 [36]. On the other hand, it
is known that the Cauchy problem (1.1) is ill-posed for s < % [13, 18, 23,
45, 54]. We refer to [23, 45, 53] for the proofs of these facts.

One may then ask whether a sort of well-posedness of (1.1) survives
below the scaling-critical regularity, i.e. for s < % As it was shown in the
work [13, 14] by Burq and the third author, the answer to this question is
positive if one considers random initial data. In this paper, we will primarily
consider the following random initial data:

(1.2) ug = Z weinAm and u¥ = Z hip(w) ein~z7

n € Z3

n €73
where the series {g, }n ez and {h,}, czs are two families of independent
standard complex-valued Gaussian random variables on a probability space
(Q, F, P) conditioned that™™) g, = =, hy, = h_,,, n € Z3. More precisely,
with the notation N = {1,2, 3, --- }, we first define the index set A by

(1.3) A= (Z2xN)U(ZxNx {0})U(N x {(0,0)}) U{(0,0,0)}.

We then define {g,,, hp, }n e A to be a family of independent standard Gauss-
ian random variables which are complex-valued for n # 0 and are real-
valued for n = 0. We finally set g, = G, hn = h_, for n € Z3\ A.

The partial sums for the series (u§,uy) in (1.2) form a Cauchy sequence
in L2(Q; H*(T?)) for every s < a — 2 and therefore the random initial data
(ug,u4) in (1.2) belongs almost surely to H*(T?) for the same range of s. On
the other hand, one may show that the probability of the event (u§,uy) €
HO"32(T3) is zero. See [13, Lemma B.1]. As a result, when a > 5
may apply the classical global well-posedness result in Theorem 1 for the
random initial data (u¥,u$) given by (1.2) since (ug,uy) € H!(T?) almost
surely. For a > 2, one may still apply the more refined (deterministic) local
well-posedness result in H3 (T3) mentioned above. For a < 2, however, the

one

M1 particular, go and hg are real-valued.
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774 Tadahiro OH, Oana POCOVNICU & Nikolay TZVETKOV

Cauchy problem (1.1) becomes ill-posed. Despite this ill-posedness result,
the analysis in [14, 53] implies the following statement.

THEOREM 2. — Let a > % and s < o — % Let {un}nen be a sequence
of the smooth global solutions'® to (1.1) with the following random C*°-
initial data:

(1.4)

ug y(z) = Z ggln(;:)ei"‘x and uf y(z) = Z hn(w)lem.x,

In] <N

where {gn}nezs and {hp},czs are as in (1.2). Then, as N — oo, uy
converges almost surely to a (unique) limit u in C(R; H*(T?)), satisfying
NLW (1.1) in the distributional sense.

Here, by uniqueness, we firstly mean that the entire sequence {un}nen
converges to u, not up to some subsequence. Compare this with the case
of weak solution techniques (see for example [11, 12]), which usually only
give convergence up to subsequences. Furthermore, when we regularize the
random initial data (uf,u$) in (1.2) by mollification, it can be shown that
the limit w is independent of the choice of mollification kernels. See Re-
mark 1.1. Lastly, as we see in Subsection 1.3, the limit v admits a decom-
position u = 21 + v, where z; is the random linear solution, emanating
from the random initial data (u§,u$), and v is the unique solution to the
perturbed NLW:

{Ev +@W+2)2=0
(’U,aﬂ}) |t:0 = (0,0),

Similar comments apply to the limiting distribution u in Theorem 3 below.
3

should be ir21terpreted as a random Schwartz distribution lying in a Sobolev
space of negative index. Therefore for a < 3, the study of (1.1) with the
random initial data (1.2) is no longer within the scope of applicability
of [14, 53]. The goal of this paper is to extend the results in [14, 53] to

the random initial data when they are no longer classical functions. More

For a < 3, ug in (1.2) is almost surely no longer a classical function and it

precisely, we prove the following statement.

THEOREM 3. — Let g < a < % and s < a — % There exists a diver-
gent sequence {an }n en of positive numbers such that the following holds
true; there exist small Ty > 0 and positive constants C, ¢, k such that for
every T € (0,Tp), there exists a set Qp of complemental probability smaller

(2) Theorem 1 guarantees existence of smooth global solutions {un}n en to (1.1).

ANNALES DE L’INSTITUT FOURIER
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than C exp(—c/T") such that if we denote by {un}n e n the smooth global
solutions to

(15) {8fuN—AuN+u§’v—aNuN:0

(un, Orun) li=0 = (ug N us N)

where the random initial data (ug ,u{ y) is given by the truncated
Fourier series in (1.4), then for every w € {r, the sequence {un}nen
converges to some (unique) limiting distribution u in C([-T,T]; H*(T?))
as N — oo.

We prove Theorem 3 by writing uy in the second order expansion:
uN = 21,N + 22,8 + wn, where z; n is the linear solution,(3) emanat-
ing from the random initial data (u§,uY), and 22, 5 denotes the additional
term appearing in the Picard second iterate; see (1.17) below. We first use
stochastic analysis to show convergence of z; y, j = 1,2, and then show
convergence of the residual term wy by deterministic analysis.

In view of the asymptotic behavior ay — 0o, one may be tempted to
say that the limiting distribution w obtained in Theorem 3 is a solution to
the following limit “equation”:

O2u—Au+u®—oo-u=0
(u, Opu) =0 = (ug, uf),

where the random initial data (u§,uy) is as in (1.2). The expression oo - u
is merely formal and thus a natural question is to understand in which
sense u satisfies the cubic NLW on T2. As we see in the next subsection,
the limit « has the decomposition u = 2z + 22 + w (see (1.22)), where z;,
j = 1,2, denotes the limit of z; y in a suitable sense and the residual term
w satisfies the perturbed NLW equation; see (1.23) below. The uniqueness
statement in Theorem 3 refers to the uniqueness of w as a solution to this
perturbed NLW equation (along with the uniqueness of various stochastic
terms appearing in (1.23) as the limits of their regularized versions); see
Remark 1.6. See also Remark 1.1 below. We will describe our strategy in the
next two subsections. We also refer readers to [47] for a related discussion
in the two-dimensional case.

Given fixed N € N, by adapting the classical argument, it is easy to see
that the truncated equation (1.5) is globally well-posed in H*(T?) for s > 1.
In particular, one needs to apply a Gronwall-type argument to exclude a
possible finite-time blowup of the H!-norm of a solution. The main issue

(3) For a technical reason, we take z; n to satisfy the linear Klein-Gordon equation.
See (1.8) below.

TOME 72 (2022), FASCICULE 2
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here is that there is no good uniform (in N') bound for the solutions to (1.5).
One may try to extend the local-in-time solutions constructed in Theorem 3
globally in time by using truncated energies in the spirit of the I-method,
introduced in [19]. See [29] for such a globalization argument in the context
of the two-dimensional stochastic NLW.

Our ultimate goal is to push the analysis in the proof of Theorem 3 to
cover the case o = 1, corresponding to the regularity of the natural Gibbs
measure associated with the cubic NLW. In the field of singular stochastic
parabolic PDEs, there has been a significant progress in recent years. In
particular, a substantial effort [3, 15, 26, 31, 32, 39] was made to give
a proper meaning to the stochastic quantization equation (SQE) on T3,
formally written as

(1.6) Ot — Au = —u® + 00 - u + £.

Here, ¢ denotes the so-called space-time white noise. On the one hand,
the randomization effects in the present paper are close in spirit to the
works cited above. On the other hand, the deterministic part of the analysis
in the context of the heat and the wave equations represent significant
differences because, as it is well known, the deterministic regularity theories
for these two types of equations are quite different. In fact, in order to
extend Theorem 3 to lower values of «, it is crucial to exploit dispersion
at a multilinear level, a consideration specific to dispersive equations, and
combine it with randomization effects. See, for example, a recent work [28]
by Gubinelli, Koch, and the first author on the three-dimensional stochastic
NLW with a quadratic nonlinearity. Furthermore, in order to treat lower
values of «, it will be crucial to impose a structure on the residual part w.
See Remark 1.4 for a further discussion.

Remark 1.1. — We say that n € C(R3;[0,1]) is a mollification kernel
if [ndz = 1 and suppn C (—m,w]> ~ T3. Given a mollification kernel
n, define 7. by setting n.(z) = e73n(e~'x). Then, {n.}o<-<1 forms an
approximate identity on T2. By slightly modifying the proof of Theorem 2,
we can show that if we denote by u., the solution to (1.1) with the initial
data (9. *u§, n. xuy), where (u§,uf) is as in (1.2), then, for a > 2 and s <

! ue converges in probability to some (unique) limit v in C'(R; H*(T?))

3
-3,
as ¢ — 0. Here, the limit u is independent of the choice of mollification
kernels 7. Similarly, when g <a< %, a slight modification of the proof of
Theorem 3 shows that there exists a divergent sequence «. (as & — 0) such

that the solution u. to

ANNALES DE L’INSTITUT FOURIER
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0u. — Au. + ug — e =0

(e, Opue) [1=0 = (1< * ug, ne * uf)
converges in probability to some (unique) limit u in C([-T,,, T, ]; H*(T?)),
where T,, > 0 almost surely. Once again, the limit u. is independent of the
choice of mollification kernels 7.

Remark 1.2. — As in [13, 14], it is possible to consider a more general
class of random initial data. Let a deterministic pair (ug,u1) € H*(T?) be
given by the following Fourier series:

uy = E ape™® and u; = E b,e"™ "

n €Z3 n €Z3

with the constraint a_, = @, and b_, = b,, n € Z>. We consider the
randomized initial data (u§,u$) given by

uf = Z gn(W)a,e™ ® and wu§ = Z R (w)byet™

n €3 nezs
Then, by slightly modifying the proof of Theorem 3, it is easy to see that, for
5> —% (corresponding to « > % in (1.2)), we can introduce a time depen-
dent divergent sequence {ay } N en with any = an(t) such that the solution
un to (1.5) converges to some (unique) limit u in C([-T,,T,]; H*(T?)),
where T, > 0 almost surely. For this range of s, we need only the first
order expansion. See the next subsection. For lower values of s, one may
need to impose some additional summability assumptions on {a, }, ¢ zz and
{bn}n ez (in particular to replicate the proof of Proposition 4.2 to obtain
an analogue of Theorem 3).

1.2. Outline of the proof of Theorem 3.

In the following, we present the main idea of the proof of Theorem 3.
Fix a < % With the short-hand notation:(®

(1.7) L:=07 —A+1,

we denote by z1, n = 21, N (f, 2, w) the solution to the following linear Klein—
Gordon equation:

(1.8) Lz, n(t,z,w)=0

(4 For our subsequent analysis, it will be more convenient to study the linear Klein—
Gordon equation rather than the linear wave equation.

TOME 72 (2022), FASCICULE 2



778 Tadahiro OH, Oana POCOVNICU & Nikolay TZVETKOV

with the random initial data (ug y,u$ y) given by the truncated Fourier
series in (1.4). In the following, we discuss spatial regularities of various
stochastic terms for fixed t € R. For simplicity of notation, we suppress the
t-dependence and discuss spatial regularities. It is easy to see from (1.4)
that 21y converges almost surely to some limit z; in H*1(T?) as N — oo,
provided that

3
(1.9) si<a— ;.

In particular, when a < %, z1, v has negative Sobolev regularity (in the
limiting sense) and thus (21, y)? and (21, 5)? do not have well-defined limits
(in any topology) as N — oo since it involves products of two distributions
of negative regularities.

Let un be the solution to the renormalized NLW (1.5) with the same
truncated random initial data (uf y,u{ ) in (1.4). By writing u as

(1.10) uN = 21, N + UnN,
we see that the residual term vy = uny — 21,y satisfies the following equa-
tion:
Loy +v3 + 321, V%
(1.11) +3 {(zl,N)2 - O'N} uN + {(ZLN)S - 30N217N} =0,
(v, OuN) =0 = (0,0),
where the parameter oy is defined by

any +1
ON = 3 .

As it is well known, the key point in the equation (1.11) is that the terms

(112) ZQ’N = (ZI,N)2 —ON and Zg’N = (ZI,N)3 — 3UNZI,N

are “renormalizations” of (z1, y)? and (z1, 5)?. Here, by “renormalizations”,
we mean that by choosing a suitable renormalization constant o, the
terms Z; ny and Zs n converge almost surely in suitable negative Sobolev
spaces as N — oo.

The regularity s; < « —% of z1, y (in the limit) and a simple paraproduct
computation show that if the expressions Zo n = (21, §)?
(21.n)% — 3on21, v have any well-defined limits as N — oo, then their
regularities in the limit are expected to be

3 3
(1.13) 82<2<a—2> and 83<3<a—2),

—O0ON and Z37N =

ANNALES DE L’INSTITUT FOURIER
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respectively. In fact, by choosing the renormalization constant oy as
(1.14) oy =E |:(217N(t,$,w))2} ,

we show that Z; n converges in H*i (T?) almost surely. See Proposition 3.2.
Note that the renormalization constant oy a priori depends on ¢,z but it
turns out to be independent of ¢ and z.®®) We will also see that, for N > 1,
on behaves like (i) ~ N372* when o < 2 and (ii) ~ log N when o = 2.
See (3.2) below.

Thanks to the Strichartz estimates (see Lemma 2.4 below), the deter-

ministic Cauchy problem for
Lv+v3=0

is locally well-posed in H*(T?) for s > % We may therefore hope to solve
the equation (1.11) uniformly in N € N by the method of [9, 13, 14], if we
can ensure that the solution vy to the following linear problem:

(1.15) Lo +{(1,5)" 30wz, } =0

with the zero initial data (vy,0:un)lt=0 = (0,0) remains bounded in
Hz(T®) as N — oco. Using one degree of smoothing under the wave
Duhamel operator (see (2.6) below), we see that the solution to (1.15)
is almost surely bounded in H 2 (T3) uniformly in N € N, provided

3 3 +1>1 = >é
« 2 2 « 3.

Therefore, a = % seems to be the limit of the approach of [9, 13, 14].(6)
In order to go below the @ = % threshold, a new argument is needed.
The introduction of such an argument is the main idea of this paper. More

precisely, we further decompose vy in (1.10) as

(116) UN = 22, N + WN

for some residual term wy, where z3 y is the solution to the following
equation:

;CZQ’N + {(21’]\1)3 — 3UNZI,N} =0

(1.17)
(22, N, 022, N) |t=0 = (0,0).

(5) While we show this fact by a direct computation in (3.2), it can be seen from the
stationarity (in both ¢ and z) of the stochastic process {z1, N(t,2)} (s, o) cr x 13- See

Remark 3.1.

(6) Here, we are not taking into account a possible multilinear smoothing for the solution
v to (1.15).

TOME 72 (2022), FASCICULE 2
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Thanks to the one degree of smoothing, we see that 23 n converges to some
limit in H*(T?), provided that

3
8:53+1<3<a—2>+1

In terms of the original solution uy to (1.5), we have from (1.10) and (1.16)
that

(1.18) uy =21, N + 22 N + WN.

Note that z;, y + 22, v corresponds to the Picard second iterate for the
truncated renormalized equation (1.5).

The equation for wy can now be written as
(1.19)

Lwy + (wN —+ 2’271\/)3
+321,N (wN + 2’271\/)2 +3 {(ZLN)Q — O'N} (wN + Z27N) =0,
(wn, Oywn) |i=0 = (0,0).

By using the second order expansion (1.18), we have eliminated the most
singular term Z3 n = (21, 5)® —30n2z1, v in (1.11). In the equation (1.19),
there are several source terms(”) and they are precisely the quintic, septic,
and nonic (i.e. degree nine) terms added in considering the Picard third
iterate for (1.5). As we see below, the most singular term in (1.19) is the
following quintic term:

(1.20) Zs,n = 3{(z,n) —on } 22,

where z9 n is the solution to (1.17). As we already mentioned, the term
Zy N = (z1,n)* — on and the second order term z y pass to the limits
in H*(T?) for s < 2(a — 2) and s < 3(a — 2) + 1, respectively. In order
to make sense of the product of Z; n and zp n in (1.20) by deterministic
paradifferential calculus (see Lemma 2.1 below), we need the sum of the

two regularities to be positive, namely

3 3 13
2 - = - = 1 —.
(a 2>+3<a 2)—|— >0 = a>10

Otherwise, i.e. for v < 12, we will need to make sense of the product (1.20),
using stochastic analysis. See Proposition 4.2. In either case, when the

second factor in (1.20) has positive regularity 3(a — 2) +1 > 0, i.e. a > %,

(M Namely, purely stochastic terms independent of the unknown wy.

ANNALES DE L’INSTITUT FOURIER
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we show that the product (1.20) (in the limit) inherits the regularity from
Zy, N = (21.n)% — o, allowing us to pass to a limit in H*(T?) for

3
s<2<a2>.

Once we are able to pass the term Z5 y in (1.20) in the limit N — oo,
the main issue in solving the equation (1.19) for wy by the deterministic
Strichartz theory is to ensure that the solution of

£w+3{(z17N)2 —O'N}ZQJV =0

1.21
( ) (wvatw) |t:0 = (O, 0)

remains bounded in Hz (T?) as N — oo (recall that s = 1 is the threshold
regularity for the deterministic local well-posedness theory for the cubic
wave equation on T?). Using again one degree of smoothing under the
wave Duhamel operator, we see that the solution to (1.21) is almost surely
bounded in H2 (T3), provided

o) i1sl o an?
(6% 2 2 (07 4

This explains the restriction a > % in Theorem 3. See also Remark 1.4.

We point out that under the restriction o > %,
paradifferential calculus to make sense of the product of z; x and z% N
appearing in (1.19), uniformly in N € N.

In proving Theorem 3, we apply the deterministic Strichartz theory and

show that wy converges almost surely to some limit w. Along with the

we can use deterministic

almost sure convergence of z; y and zy y to some limits z; and 2o, re-
spectively, we conclude from the decomposition (1.18) that uxn converges
almost surely to

(1.22) U= 21 + 20 +w.

By taking a limit of (1.19) as N — oo, we see that w is almost surely the
solution to

(1.23) Lw+ (w4 22) 4 321 (0 + 22)° + 3Zow + 325 =0
(wvatw) |t=0 = (05 0)7

where Zy and Zs are the limits of Zs n in (1.12) and Zs ny in (1.20),

respectively. This essentially explains the proof of Theorem 3.

Remark 1.3. — The expansion (1.22) provides finer descriptions of u at
different scales; the roughest term z; is essentially responsible for the small

TOME 72 (2022), FASCICULE 2



782 Tadahiro OH, Oana POCOVNICU & Nikolay TZVETKOV

scale behavior of u, while zo describes its mesoscopic behavior and the
smoother remainder part w describes its large-scale behavior.

Remark 1.4. — The argument based on the first order expansion (1.10)
goes back to the work of McKean [38] and Bourgain [9] in the study of
invariant Gibbs measures for the nonlinear Schrédinger equations on T¢,
d =1,2. See also [13]. In the field of stochastic parabolic PDEs, this argu-
ment is usually referred to as the Da Prato-Debussche trick [20].

As we explained above, the novelty in this paper with respect to the
previous work [9, 13, 14] is that the proof of Theorem 3 crucially relies
on the second order expansion (1.18). We also mention two other recent
works [7, 48], where such higher order expansions were used in the context
of dispersive PDEs with random initial data. The higher order expansions
used in [48] are at negative Sobolev regularity but they are related to a
gauge transform, which is very different from the situation in the present
paper. The difference between the present paper and [7] is that, in this
paper, we work in Sobolev spaces of negative indices, while solutions in [7]
have positive Sobolev regularities.(8) We point out that while the higher
order expansions helped lowering the regularity of random initial data in [7],
the third order expansion would not help us improve Theorem 3 for our
problem.(® This can be seen from the product Zow in (1.23). From the
regularity sp of Z; in (1.13) and the regularity § of w, we see that the sum
of their regularity is positive (which is needed to make sense of the product
Zsw) only for a > g. This is exactly the range covered in Theorem 3.
Note that a higher order expansion is used to eliminate certain explicit
stochastic terms. Namely, even if we go into a higher order expansion, we
can not eliminate this problematic term Zyw since this term depends on
the unknown w. In order to lower values of o, we need to impose a structure
of the residual term w.

For conciseness of the presentation, we decided to present only the sim-
plest argument based on the second order expansion. There are, however,
several ways for a possible improvement on the regularity restriction in
Theorem 3. (i) In studying the regularity and convergence properties of
the second order stochastic term z2 n in (1.17), we simply use a “parabolic
thinking”, namely, we only count the regularity s; < a— % of each of three
factors z;, y for Zs n (modulo the renormalization) and put them together

®) particular, all the products make sense as functions in [7]. In negative Sobolev
spaces, the main problem is to make sense of a product as a distribution.

(9) That is, unless we combine it with multilinear smoothing and imposing a further
structure (such as a paracontrolled structure) on w.
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with one degree of smoothing coming from the wave Duhamel integral op-
erator without taking into account the explicit product structure and the
oscillatory nature of the linear wave propagator. See Proposition 4.1 below.
In the field of dispersive PDEs, however, it is crucial to exploit an explicit
product structure and study interaction of waves at a multilinear level to
show a further smoothing property. See, for example, [10, 28, 43]. In this
sense, the argument presented in this paper leaves a room for an obvious
improvement. (ii) In recent study of singular stochastic parabolic PDEs
such as SQE (1.6) on T3, higher order expansions (in terms of the sto-
chastic forcing in the mild formulation) were combined with the theory of
regularity structures [31] or the paracontrolled calculus [3, 15, 39]. In fact, it
is possible to employ the ideas from the paracontrolled calculus in studying
nonlinear wave equations. See a recent work [28] on the three-dimensional
stochastic NLW with a quadratic nonlinearity.

In a very recent preprint [10] (which appeared more than one year after
the appearance of the current paper), Bringmann studied the defocusing
cubic NLW with a Hartree-type nonlinearity on T3:

(1.24) Ou—Au+ (Vxu?)u=0,

where V' = (V)77 is the Bessel potential of order 3 > 0. By adapting
the paracontrolled approach of [28] to the Hartree cubic nonlinearity and
exploiting multilinear smoothing,'®) Bringmann proved almost sure local
(and global) well-posedness of (1.24) with the Gibbs measure initial data
(essentially corresponding to the random initial data (u§,u$) in (1.2) with
a = 1), provided that 5 > 0. In the context of the renormalized cubic NLW
on T3, it seems possible to adapt the methodology developed in [10] and
extend Theorem 3 to a > 1. When o = 1 (i.e. (1.24) with 5 = 0), the argu-
ment in [10] breaks down in various places and thus further novels ideas are
needed to treat the case & = 1. We also mention a recent work [21] by Deng,
Nahmod, and Yue, where they introduced the theory of random tensors in
studying the random data Cauchy theory for the nonlinear Schrédinger
equations. While this theory is fairly general, as it is pointed out in [10,
Remark 1.6 and Subsection 4.4], there are some technical challenges in
extending the theory in [21] to the wave case.

(10) Also, combining other tools such as the random matrix estimates from [21].
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1.3. Factorization of the ill-posed solution map

In the following, let us consider initial data of the form:
(1.25) (u, Opur) |4=0 = (wo,w1) + (ug,uy),

where (wp,w;) is a given pair of deterministic functions in Hz(T3) and
(ug,uy) is the random initial data given in (1.2). Recall that the random
initial data in (1.25) belongs almost surely to H™®(2-9)(T3) for s < o — 8.
When « > 2, the deterministic local well-posedness in Hz(T?) yields a

continuous solution map™?
@ : (wo, wr) + (uf,u?) € H7 (T?) — (u,du) € C ([—T, T); "2 (’JI‘3)) :

On the other hand, when « < 2, the random initial data in (1.25) does
not belong to Hz (T3). In particular, the ill-posedness results in [23, 45, 54]
show that, given any (wg,w;) € Hz(T?), the solution map ® is almost
surely discontinuous.

For % < a < 2, the proof of Theorem 2, presented in [14], based on the
first order expansion (1.10) yields the following factorization of the ill-posed
solution map &:

(wo,w1) + (ug,uy’) — (wo, w1, 21)
(1.26) RN (v,0v) € C ([—T, T]: H? (T3))
—u=2z +veC(-T,T;H* (T?),
where 27 is the solution to the linear equation (1.8) with the random initial
data (uf,uf) in (1.2) and s; < a — 3. Here, we view the first map in (1.26)
as a lift map, where we use stochastic analysis to construct an enhanced

data set (wg, w1, 1), and the second map ¥, is the deterministic solution
map to the following perturbed NLW:

L+ (v+21)3=0
('U7at'l)) |t:0 = (’LUO,'LUl),

where we view (wg,wy, z1) as an enhanced data set.'?) Furthermore, the
deterministic map ¥, : (wo, w1, 21) — (v, 0¢v) is continuous from
1

XPU(T) == H2 (T?) x C ([T, T); W* > (T%))
to C([~T,T); 1z (T%)).

(11) Here, the local well-posedness time is indeed random but we simply write it as 7.
The same comment applies in the following.

(12) 1y particular, we view z1 as a given deterministic space-time distribution of some
specified regularity.
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Remark 1.5. — In [14], using a conditional probability, Burq and the
third author introduced the notion of probabilistic continuity and showed
that the map: (wo,w1) + (uf,uy) — w in (1.26) is indeed probabilistically
continuous when % < a < 2. It would be of interest to investigate if such
probabilistic continuity also holds for lower values of a.

For % <a< %, the first order expansion (1.10) along with renormaliza-
tion yields the following factorization of the ill-posed solution map &:

(wo,w1) + (ug,uf’) — (wo, w1, 21, Z2, Z3)
(1.27) 22 (9, 00) € C ([—T, T H* (11“3))
—u=2z+v€C(-T,T;H"* (T?),
where Zy and Z3 are the limits of Z; y and Zs y in (1.12). With s;,

j=1,2,3,as in (1.9) and (1.13), the second map ¥y is the deterministic
continuous map, sending an enhanced data set (wg, w1, 21, Z2, Z3) in

3
X251,32753(T) — H% (TB) X HC’ ([_T'7 T};WSj,OO (TS))

j=1
to a solution (v,dv) € C([-T,T];Hz(T?)) to the following perturbed
NLW:

{Ev + 03 4+320° +3Z5v+Z5=0

(Uaatv) \t:o = (wo,w1)~

For % < a < %, the proof of Theorem 3 based on the second order

expansion (1.18) yields the following factorization of the ill-posed solution
map P:

(wo,w1) + (ug,uy) — (wo, w1, 21, Z2, 22)
(1.28) 3 (w, dyw) € C ([—T, T)H? (’]I‘3))
—u=2z+ztwe C’([—T,T];HS1 (TS)) ,

where zo is the limit of zp n defined in (1.17). Here, with s4 = s3 + 1 <
3(a — %) + 1, the second map W3 is the deterministic continuous map,
sending an enhanced data set (wg, w1, 21, Z2, 22) in

xyoee(T) =He (T8 < [[ © (-1, W= (1%))
je{1,2,4}
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to a solution (w,dw) € C([—~T,T);H2(T?)) to the following perturbed
NLW:

(1.20) Lw + (w4 29)% + 321 (w + 22)2 + 3Zow + 37920 = 0
' (w, Byw) |4—o = (wo, w1).

Lastly, let us discuss the case g <a< %. In this case, the product Zszo
in (1.29) can not be defined by deterministic paradifferential calculus and
thus we need to define Z5 as a limit of Z5 n in (1.20). Then, the proof of
Theorem 3 based on the second order expansion (1.18) yields the following
factorization of the ill-posed solution map ®:

(wo,w1) + (ug,uy) — (wo, w1, 21, Z2, 22, Zs)
(1.30) i (w, Byw) € C ([fT, T):H? (11‘3))
—u=z+z+weC(-T,T;H" (T?).

With s5 < 2(a — %), the second map W, is the deterministic continuous
map, sending an enhanced data set (wg, w1, 21, Za, 22, Z5) in

apesees(ry =12 (1% < [ o (=11, W= (1%))

je{1,2,4,5}

to a solution (w,dw) € C([—=T,T]; Hz(T?)) to the following perturbed
NLW:

(1.31) {£w+(w+zg)3+3zl(w+22)2+3Z2w+Z5 =0

(wﬁtw) |t=0 = (w07w1)-

We point out that the last decomposition (1.30) with (1.31) can also be

used to study the cases % < a < % and % < a < %. For simplicity of
the presentation, we only discuss the last decomposition (1.30) with (1.31)
in this paper, while the previous decompositions (1.27) and (1.28) provide
simpler arguments when % <a<g %

In all the cases mentioned above, we decompose the ill-posed solution

map P into
(i) the first step, constructing enhanced data sets by stochastic analysis
and
(i) the second step, where purely deterministic analysis is performed in
constructing a continuous map ¥; on enhanced data sets, solving
perturbed NLW equations.

Such decompositions of ill-posed solution maps also appear in studying
rough differential equations via the rough path theory [24, 37] and singular
stochastic parabolic PDEs [26, 31].
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Remark 1.6. — By the use of stochastic analysis, the terms 2, 29, Zs,
and Z5 are defined as the unique limits of their truncated versions. Fur-
thermore, by deterministic analysis, we prove that a solution w to (1.31) is
pathwise unique in an appropriate class (see the space X defined in (2.8)).
Therefore, under the decomposition u = z; + 25 + w, the uniqueness of u
claimed in Theorem 3 refers to (i) the uniqueness of z; and z; as the limits
of z1, 5 and 2z, ; and (ii) the uniqueness of w as a solution to (1.31).

Remark 1.7. — Given j € Ny := N U {0}, let P; be the (non-
homogeneous) Littlewood—Paley projector onto the (spatial) frequencies
{n € Z3 : |n| ~ 27} such that

f= Zij-
j=0

Given two functions f and g on T2 of regularities s; and sy, we have the
following paraproduct decomposition of the product fg due to Bony [8]:

fg=feg+f0g+[fOg
(1.32) =3 PifPug+ > PifPigt+ Y P;fPu.

j<k—2 li—k| <2 k<j—2

The first term f @ g (and the third term f © g) is called the paraproduct
of g by f (the paraproduct of f by g, respectively) and it is always well
defined as a distribution of regularity min(ss, s1 + s2). On the other hand,
the resonant product f©g is well defined in general only if s; + s2 > 0. See
Lemma 2.1 below.

Let 5 < o < 3. In this case, the sum of the regularities sy < 2(a — 3)
and s4 < 3(a — %) + 1 of Z5 and 2z is non-positive and thus we can not
make sense of the product Z3z5 by deterministic paradifferential calculus.
As we pointed out above, however, the paraproducts Zs @ zo and Z5 © 2z,
are well-defined distributions. Hence, it suffices to define Z? as a suitable
limit of the resonant products Zs n © 22, y in order to pass 323 nz2, v to
the limit

75 =370 2 + 325 + 32,0 2.
This shows that we can in fact replace the enhanced data set (wq,ws,
21, ZQ, 22, Z5) in (130) and Z5 in (131) by (U/Q, Wi, 21, ZQ, 22, Z?) and 322@

Zo + SZ? + 375 © zy, respectively. See also the proof of Proposition 4.2 and
Remark 4.4 below.
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1.4. NLW without renormalization in negative Sobolev spaces

We conclude this introduction by discussing a new instability phenome-
non for NLW (1.1) (that is, without renormalization) in negative Sobolev
spaces. This phenomenon is closely related to the so-called triviality in the
study of stochastic PDEs [1, 33]. See Remark 1.8.

Fix a deterministic pair (wg,w;) € Hi(T?). In the following, we study
the (un-renormalized) NLW (1.1) with initial data of the form:

(u, O¢u) =0 = (wo, w1) + (0,u?),

where ¢ is the random distribution given by (1.2). We consider this prob-
lem by studying the following truncated problem. Given N € N, let uy be
the solution to the (un-renormalized) NLW (1.1) with the following initial
data:

(un, Opun) t=0 = (wo,w1) + (EBJ,Nﬂf,N) .

Here, (uf y,uf ) denotes the truncated random initial data given by

ﬂ&]\;(f): Z <ngn(w> ein~m

(1.33)
and U7 y(v) = Z fin () ein @,

In|<N

where {gn}neczs and {h,}, ezs are as in (1.2) and

(1.34) (n)y = /T + In]?

for some suitable choice of a divergent constant Cy > 0. Our goal is to
study the asymptotic behavior of uy as N — oco.
Given N € N, define the linear Klein—Gordon operator Ly by setting

(1.35) Ly :=0?—A+Cy.
Then, uy satisfies the following equation:
L 3 —C =0
(1.36) NUN iy — ONUN o
(un, Brun) li=o = (wo, w1) + (U, 5, U5 n) -

We denote by Z;, v the solution to the following linear Klein-Gordon equa-
tion:

(1.37) £N51,N =0
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with the truncated random initial data (ug y, g ) in (1.33). Then, we
have

ZinN(t z,w) = Z M (w)ein®

a— gn
=y <n> 1

+ Z sin ( hn(w)em'z.

|n\<N N

(1.38)

In particular, for each fixed (t,z) € R x T3, Z; n(t,x) is a mean-zero
Gaussian random variable with variance:

5y i=E [(zl v (t,7)) }
(cos (t(n), )2 n (t(n ))2
(1.39) - Z ()2 (n)y2(a=1) + Z m

In view of (1.36), we implicitly define Cy > 0 by

1
Cy=30n=3 —_—
2, TR
1
(Cn + [nf?) (n)*(=1)

(1.40)
=3
In| <N

such that the subtraction of Cyun in (1.36) corresponds to (artificial)
renormalization of the cubic nonlinearity u3,. In Lemma 6.1 below, we
show that for each N € N, there exists unique Cy > 1 whose asymptotic
behavior of Cy as N — oo is given by

log N, for a= %,
Cn ~
N3722 for1<a < 2

for all sufficiently large N > 1. In particular, Cy — oo as N — oo and
thus we see that (ug y,uf y) in (1.33) almost surely converges to (0,uf)
in a suitable topology.

We are now ready to state an instability result for the (un-renormalized)
NLW (1.1) in negative Sobolev spaces.

THEOREM 4. — Let 2 < o < 3 and (wp,wy) € H3(T3). By setting
Cn by (1.40), there exist small Ty > 0 and positive constants C, ¢, k such
that for every T € (0,T}], there exists a set Qr of complemental probability
smaller than C exp(—c/T") such that if we denote by {un }n e n the smooth
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global solutions to the defocusing cubic NLW (1.1) with the random initial
data

(1.41) (un, Orun) =0 = (wo, w1) + (ﬂaN,ﬂ‘f’N) ,

where (ug n,uf y) is given by (1.33), then for every w € Qr, the sequence
{un}n en converges to 0 as space-time distributions on [—T,T| x T3 as
N — o0.

When o = %, the same result holds but only along a subsequence
{Ni}ren. Namely, there exists an almost surely positive random time
T., > 0 such that the sequence {un, }ren converges to 0 as space-time
distributions on [~T,,,T,] x T3 as k — oo (in the sense described above).

The proof of Theorem 4 is based on the reformulation (1.36) and an
adaptation of the argument employed in proving Theorem 3.

We point out that the instability stated in Theorem 4 is due to the lack
of renormalization (in negative regularity). Indeed, let us briefly discuss the
situation when a proper renormalization is applied. Consider the following
renormalized NLW:

(1.42) a?uN —AUN—I-UL?V—S&NUN =0

with the random initial data in (1.41). First, note that the initial data
in (1.41) gives rise to an enhanced data set

En = (wo,w1,51,N722,N752,N,Zs,N) ,
where 227 N and 257 ~ are defined by
Zy N = (Z1n)? — 5N and Zs N = {(51,N)2 - 5N} Zo, N
and Za, ny is the solution to
LnZa, N+ {(51,1\7)3 - 35N31,N} =0
(22, N, Oz, N) |t=0 = (0,0).

In Section 6, we show that 2y converges almost surely® to the limiting
enhanced data set

E= (U}O,’LU]_,Z],ZQ,ZQ7Z5) )

emanating from the initial data (wo,w1) + (0,¢). Then, by slightly modi-
fying the proof of Theorem 3, we can show that the solutions uy to (1.42)

(13) Only along a subsequence { Ny} ey when o = %
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converges to some non-trivial limiting distribution u = z; + z3 + w, where
w is the solution to

Lw+ (w+%)>+3% (w+ %) + 32w+ Zs =0
(w,atw)h:o = (w07w1).

Here, we see that u # 0 since the non-zero linear solution z; with initial
data (0,u¢) does not belong to H* 2 (T?) (for a fixed time) while z +
w € H* 3(T3) almost surely. This shows the instability result stated in
Theorem 4 is peculiar to the case without renormalization when we work
in negative regularities.

Remark 1.8. — The instability result in Theorem 4 essentially corre-
sponds to triviality results in the study of stochastic PDEs, where the dy-
namics without renormalization trivializes (either to the linear dynamics
or the trivial dynamics, i.e. u = 0) as regularization on a singular random
forcing is removed. See, for example, [1, 2, 33, 44, 46]. In particular, our
proof of Theorem 4 is inspired by the argument in [33] due to Hairer, Ryser,
and Weber for the two-dimensional stochastic nonlinear heat equation. In
the context of the random data Cauchy theory, Theorem 4 is the first result
on triviality without renormalization.

In the context of stochastic nonlinear wave equations, Albeverio, Haba,
and Russo [1] studied a triviality issue for the two-dimensional stochastic
NLW:

(1.43) 3t2u—Au+f(u) =,

where £ is the space-time white noise and f is a bounded smooth function.
Roughly speaking, they showed that solutions to (1.43) with regularized
noises tend to that to the stochastic linear wave equation:

Ofu— Au = €.

Note that a power-type nonlinearity (such as the cubic nonlinearity u?)
does not belong to the class of nonlinearities considered in [1]. Further-
more, the analysis in [1] was carried out in the framework of Colombeau
generalized functions, and as such, their solution does not a priori belong
to C([0,T]; H=¢(T?)). In fact, it is not clear if their generalized function
represents an actual distribution. We refer the interested readers to [34,
Remark 1.5] by Hairer and Shen, commenting on the work [2] by Albeve-
rio, Haba, and Russo on stochastic nonlinear heat equations. We emphasize
that our proof of Theorem 4 is based on an adaptation of the solution theory
for Theorem 3. In particular, for each N € N, we construct the solution uy
to the defocusing cubic renormalized NLW (1.42) with the random initial
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data in (1.41) in the natural space: C([0,T]; H*(T?)), s < o — 2, with a
uniform bound in N € N. We also point out that a small adaptation of
the proof of Theorem 4 (as in [44]) yield a triviality result for the following
stochastic damped NLW with the defocusing cubic nonlinearity on T3:
5 3 —a 5 3
Oiu+ Ou — Au+u® = (V)" for Z<a<§.

After the appearance of the current paper, following the idea of our trivi-
ality result (Theorem 4), Okamoto, Robert, and the first author [44] proved
triviality for the two-dimensional stochastic damped NLW with the defo-
cusing cubic nonlinearity. The argument in [44] is based on an adaptation
of the recent solution theory of the two-dimensional stochastic (damped)
nonlinear wave equations in [27, 29]. We also mention a recent work [46]
by Robert, Sosoe, Y. Wang, and the first author on a triviality result for
the two-dimensional stochastic wave equation with the sine nonlinearity:
f(u) = sin(Bu), B € R\{0}. While the sine nonlinearity belongs to the class
of nonlinearities considered in [1], the triviality result in [46] is established
in the natural class C([0,T]; H=¢(T?)).

In the context of nonlinear Schrédinger type equations, such instability
results without renormalization in negative Sobolev spaces are known even
deterministically; see [30, 49]. See also [16, 17] for a similar instability result
on the complex-valued mKdV equation in the deterministic setting.

Remark 1.9. — When o = %, Theorem 4 yields the almost sure conver-
gence of a subsequence {uy, tren to 0 (on a random time interval). By
changing the mode of convergence and the related topology, it is possible
to obtain convergence of the full sequence {uy}nen, even when a = %
More precisely, by slightly modifying the proof of Theorem 4, we can show
that, when a = %, {un} N en converges in probability to the trivial solution
0in H ([T, T,,]; H¢(T?)) as N — oco. See [44] for details of the proof
in the two-dimensional stochastic setting.

Remark 1.10. — In the discussion above, we needed to consider the ran-
dom data (ug y,uf y) in (1.33) in place of (ug y,uf y) in (1.4) such that
Cyn can be chosen to be time independent. Note that the distribution of
(ug§ n,uf ) in (1.33) is precisely an invariant measure for the linear dy-
namics: Lyu = 0.

Remark 1.11. — While the local-in-time results in Theorems 2 and 3 also
holds in the focusing case, the proof of Theorem 4 only holds for the defo-
cusing case. In the focusing case, we expect some undesirable behavior for
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solutions to the (un-renormalized) cubic NLW in negative Sobolev spaces
but with a different mechanism.

1.5. Organization of the paper

The remaining part of this manuscript is organized as follows. In the next
section, we state deterministic and stochastic tools needed for our analysis.
In Sections 3 and 4, we study regularity and convergence properties of
the stochastic terms from Subsection 1.2. In Section 5, we then use the
deterministic Strichartz theory to study the equation (1.19) for wy and
present the proof of Theorem 3. In Section 6, by modifying the analysis
from the previous sections, we prove Theorem 4.
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2. Tools from deterministic and stochastic analysis
2.1. Basic function spaces and paraproducts

We define the LP-based Sobolev space WP (T?) by the norm:
1 llwen = ||F7 ()T ) |

When p = 2, we have H*(T3) = W*2(T3).
Next, we recall the regularity properties of paraproducts and resonant

LP

products, viewed as bilinear maps. For this purpose, it is convenient to use
the Besov spaces B3 (T?) defined by the norm:

27 ||Pjull

u = .
g, = | i

Note that H*(T?) = Bj ,(T).
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LEMMA 2.1.

(i) (paraproduct and resonant product estimates) Let s1,s2 € R and
1 < p,p1,p2,q < 0o such that % = p% + p%. Then, we have

(2.1) Ifeglips, S Iflnllglss -
When s1 < 0, we have

(2.2) 1f ©gllggarea S M lsge Nollszz, -
When s; + s3 > 0, we have

(2.3) 1F © gl gy SNl Nlollszz -

(ii) Let $1 < 82 < s3 and 1 < p,q < oo. Then, we have
(2.4) Fullwens S gz, S lullwes.r.

The product estimates (2.1), (2.2), and (2.3) follow easily from the def-
inition (1.32) of the paraproduct and the resonant product. See [4, 40] for
details of the proofs in the non-periodic case (which can be easily extended
to the current periodic setting). The embeddings (2.4) follow from the ¢2-
summability of {2(3’“’5’“+1)j}j€N0 for sx < sgp+1, k= 1,2, and the uniform
boundedness of the Littlewood-Paley projector P ;. Thanks to (2.4), we can
apply the product estimates (2.1), (2.2), and (2.3) in the Sobolev space set-
ting (with a slight loss of regularity).

2.2. Product estimates, an interpolation inequality, and
Strichartz estimates

For s € R, we set (V)* := (1—A)%. Then, we have the following standard
product estimates. See [27] for their proofs.

LEMMA 2.2. — Let 0 < s < 1.
(i) Let 1 < pj,qj,r < o0, j = 1,2 such that % = i + q%_. Then, we
have
7Y (D s
SV Fll pow ooy 19l zar (nsy + (L fll 2oz ooy (V) * gl Loz (7).

(ii) Let 1 < p,q,r < oo such that s > 3(% + % - %) Then, we have

12D my S DY F I sy 1699l sy
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Note that while Lemma 2.2 (ii) was shown only for s = 3(% + % )
in [27], the general case s > 3(% + é — 1) follows from a straightforward
modification.

Next, we state an interpolation inequality. This lemma allows us to re-
duce an estimate on the L°°-norm in time to that with the L9-norm in time

for some finite q.

LEMMA 2.3. — LetT > 0 and 1 < g, < 0o. Suppose that s, 2,53 € R
satisfy so < s1 and
q(s1 — s3) > s1 — 9.

Then, we have
lall Loe (1, 735 Wres (o)

11 1
S el oo,y won oy 1l ooz, 2 woe 2oy
Here, the W1 4([—T,T); W* " (T3))-norm is defined by

1 llwa—1,7); we m(T2))
= A llzaq=m, 135w+ w9y + 100 f | La (=1, 71, W 7 (13)) -

The proof of Lemma 2.3 follows from duality in = and Gagliardo—
Nirenberg’s inequality in ¢ along with standard analysis based on (spa-
tial) Littlewood—Paley decompositions. See [12, the proofs of Lemmas 3.2
and 3.3] for the r = 2 case. The proof for the general case follows from a
straightforward modification.

We now recall the Strichartz estimates. Let £ be the Klein—Gordon op-
erator in (1.7). We use L7} = (8? — A + 1)7! to denote the Duhamel
integral operator, corresponding to the forward fundamental solution to
the Klein-Gordon equation:

t o _
(2.5) LR ;:/ sin (=) (V) piyryap.
0 \%
Namely, u := L71(F) is the solution to the following nonhomogeneous

linear equation:

Lu=F
(U,7 8tu)|t=0 = (0, 0)
The most basic regularity property of £~! is the energy estimate:

-1
(26) ||‘C (F)HLO"([fT,T];HS(TB)) S HF”LI([fT,T];HS*I(TB))'

The Strichartz estimates are important extensions of (2.6) and have been
studied extensively by many mathematicians. See [25, 35, 36] in the context
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of the wave equation on R?. Thanks to the finite speed of propagation, the
Strichartz estimates on T? follow from the corresponding estimates on R3,
locally in time. We now state the Strichartz estimates which are relevant
for the analysis in this paper. We refer to [53] for a detailed proof.

LEMMA 2.4. — Let 0 < T < 1. Then, the following estimate holds:

—1 -1
BT 1P o 1O, e

< mi F F
S min || HLl([—T,T];H’%(’H‘S)),” ||L%([—T,T]><T3)

For T > 0, we denote by X7 the closed subspace of C([—T,T]; Hz (T?))
endowed with the norm:

(2.8) [ullx, = IIUHLM( >+ lull 2 -, 7 x 79) -

[~ T, T); H (T3)

In the following, we use shorthand notations such as L1.L" := LI([-T,T7;
L7 (T3)).

2.3. On discrete convolutions

Next, we recall the following basic lemma on a discrete convolution.

LEMMA 2.5. —
(i) Let d > 1 and a, § € R satisfy

a+pf>d and a,f <d.
Then, we have
1
s S ()
B T

for any n € Z4.
(ii) Let d > 1 and «, 5 € R satisfy a + 8 > d.
Then, we have

1 n d—a—p
n:;-‘rnz <n1>(1<n2>5 S < >

[na|~ |nz|

for any n € Z°.
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Namely, in the resonant case (ii), we do not have the restriction «, 5 < d.
Lemma 2.5 follows from elementary computations. See, for example, [41,
Lemmas 4.1 and 4.2] for the proof.

2.4. Wiener chaos estimate

Lastly, we recall the following Wiener chaos estimate [50, Theorem 1.22].
See also [51, Proposition 2.4].

LEMMA 2.6. — Let {gn}nen be a sequence of independent standard
real-valued Gaussian random variables. Given k € N, let {P;};cn be a
sequence of monomials in g = {gn}n en of degree at most k, namely, P; =
P;(g) is of the form P; = ¢, H 1 9n, With kj < k and ny, ..., ng; € N.
Then, for p > 2, we have

_ k
> Pi(9) )7 (1> Pi(a)
JEN Lr() JEN L2(9)

This lemma is a direct corollary to the hypercontractivity of the Ornstein-
Uhlenbeck semigroup due to Nelson [42]. Note that in the definition of
P; above, we may have n;, = n; for i # (. Namely, we do not impose
independence of the factors g,, of P; in Lemma 2.6. In the following, we
apply Lemma 2.6 to multilinear terms involving {g, }n ez and {hp}, ez
in (1.2) by first expanding g, and h,, into their real and imaginary parts.

3. On the random free evolution and its renormalized
powers

Recall from (1.4) and (1.8) that z; n(,z,w) denotes the solution to the
linear Klein—Gordon equation:

(8,52 - A+ 1) z1,n(tx,w) =0
with the truncated random initial data:
21,8 (0, z,w) = Z gn gin- e
In| <N

and
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where {gn}tnczs and {hy}, czs are as in (1.2). Given ¢t € R, define ¢! (w)
by

(3.1) gn(w) = cos(t(n)) gn(w) + sin(t(n)) hn (w).

Then, we have

sin (¢(V))

21, N(tv Z, w) = COS(t<V>) (Zl,N(Ov T, w)) + <V>

(815217 N(O, xZ, w))

In] <N

Using the definitions of the Gaussian random variables {g,}nczs and
{hn}n ez, we see that {g’},, c 7z defined in (3.1) forms a family of inde-
pendent standard complex-valued Gaussian random variables conditioned
that(!) gt = gt . Then, the renormalization constant o defined in (1.14)
is computed as

oy =E [(ZLN(t,J:,w))Q} = Z M

(3.2) ey O
1 log N, for a= %,
B HEN (n)? h N372> " for o < 2,
which tends to co as N — oco.
Remark 3.1. — From the definitions of the Gaussian random variables

gn and h, and their rotational invariance, we see that
Law(z1, n(t, z)) = Law(z1, 5(0,0))

for any (¢,2) € R x T3. This also explains the independence of oy from ¢
and x.

We now define the sequences {Z; n}new, j =1,2,3, by

(33) Zy N =218, Zon = (z1,n) —OnN,
. and Zg’N 1:(21,N)3 - 30]\]217]\7.

The main goal of this section is to prove the following proposition on the
regularity and convergence properties of the stochastic terms Z1, n, Z2, n,
and Zg7 N-

(1) 1y particular, g} is real-valued.

ANNALES DE L’INSTITUT FOURIER



THE CUBIC NLW IN NEGATIVE SOBOLEV SPACES 799

PROPOSITION 3.2. — Let 1 < a < 2 and set

3 3 3
(3.4) 51<0z—§, 82<2<a—2>, and 53<3<a—2).

Fix j = 1,2, or 3. Then, given any T' > 0, Z; ny converges almost surely
to some limit Z; in C([-T,T); W*i>>°(T?)) as N — oo. Moreover, given
2 < q < oo, there exist positive constants C, ¢, k, 8 such that for every
T > 0, there exists a set Qp of complemental probability smaller than
C exp(—c¢/T") with the following properties; given € > 0, there exists Ng =
No(T,e) € N such that

(3.5) ||Z‘7N||Lq([_T7 T); We3> *°(T3)) <7’
and
(3.6) HZ',M - Z'aNHC([fT,T];Wsj’OC(TS)) <€

for any w € Qp and any M > N > Ny, where we allow N = oo with the
understanding that Z; o = Z;.

We split the proof of this proposition into several parts. We first present
preliminary lemmas and then prove Proposition 3.2 at the end of this sec-
tion.

LEMMA 3.3. — Let 1 < a < % and s;, j = 1,2,3, satisfy (3.4). Then,
given 2 < g < oo and 2 < r < 00, there exists 6 > 0 such that the following
estimates hold for j =1,2,3:

(3.7) H<V>SJZJVNHLP(Q;Lq([*T,T];LT(W)))

38 || (Zu = Zw)|

Lr (0 La([-T, T); L7 (13)))

forany M > N > 1, T > 0, and any finite p > 1, where the constant C' is
independent of M, N, T, p.

Proof. — In the following, we only prove the difference estimate (3.8)
since the first estimate (3.7) follows in a similar manner.

When r = 0o, we can apply the Sobolev embedding theorem and reduce
the r = oo case to the case of large but finite r at the expense of a slight
loss of spatial derivative. This, however, does not cause an issue since the
conditions on s; are open. Hence, we assume 7 < oo in the following.

Let p > max(q,r). Since

t .
<v>81Z1,N: Z gn(w) 61n~:n7

n>o¢—51
In|<N
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we see that (V)*(Z1,y — Z1,m)(t, ) is a mean-zero Gaussian random
variable for fixed ¢t and x. In particular, there exists a universal constant
C > 0 such that

L2(Q)

Then, it follows from Minkowski’s integral inequality and (3.9) that

(3.10) HH<V>51 (Zy. - Zl,N)‘

LrLille (o)

<l =200

Lr(Q ”
gLy

2

1 1 1 _5mi 1
§0T4p2 Z WTSI) <CN qu2
N<|n|<M

for some § > 0 under the regularity assumption (3.4). This proves (3.8) for
j=1.
Next, we turn to the j = 2 case. Let us write

(3.11) (V)2Zy v =1y + 1y,

where

t t
IN(t’x) — Z gTLl (w)g’ng (UJ) ei(n1+n2)~x

[ni] <N, n2| <N <TL1 + n2>782 <n1>a<n2>a

ni # —n2

and

Ln(ta)i= 3 (2 (|g @) - E [jgt ]

In| <N

= > w2 (Jghw)* - 1)

In|<N
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Fix (t,z) € R x T3. By using the independence of {g!},ca with A as
in (1.3) and Lemma 2.5, we have(!®)

(312) [ Tar(t@) = In(t,2)l[72(0)

< 1
~ sl < AT < a1 <n1 +n2>7232<n1>2a<n2>2a
max(|n1|, [n2]) > N

<CN7°,

for some § > 0, with C independent of M > N > 1 and (t,z) € R x T3,
provided that 4o — 2s5 > 6. Namely, so < 2(a — 2). Similarly, by using the

independence of {|g!, (w)|* — 1}, e A, We have

LI CN—?

(3.13) HHM(tJC) —In(t,x (nyde

2
Wis) S

N<|n|<M
for some § > 0, with C independent of M > N > 1 and (¢,z) € R x T3,
provided 4a > 3, which is guaranteed by the assumption a > 1. Therefore,
from (3.11), (3.12), and (3.13), we obtain

H<V>32 (Zo,m — Z2,N)(t7$)‘ < CON—°

L2(Q)

for some § > 0, with a constant C' independent of M > N > 1 and
(t,z) € R x T3. By the Wiener chaos estimate (Lemma 2.6), we then
obtain

(3.14) H<V>32 (Zo,m — Z2,N)(t7x)HLp(Q) <CN~’p

for any finite p > 2. Then, arguing as in (3.10) with Minkowski’s integral

inequality, the estimate (3.8) for j = 2 follows from (3.14).
Let us finally turn to (3.8) for j = 3. Write

(V) Z3 v =1y + Vy,

where

My (t,x) =

Z gfll (w)g’fzg (w)g’flg (w) pi(nitnz+ns) @

Inj| <N, j=1,2,3 (n1 +na +nz) =3 (n1)*(n2)®(n3)*
xMVHI=44

(n14+n2)(ni1+nz)(n2+nsz) #0

(1) Strictl speaking, in applying Lemma 2.5 when oo = 2, we need to replace 2a in the
y g ying 3

exponent by 2a — ¢ for some small € > 0. This, however, does not affect the outcome
since the condition on sz is open. The same comment applies to (3.15) below.
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and by the inclusion-exclusion principle

N(t,z):=3 Z 9

In| <N Im| <N m>a_53
2
|gn ()| g7 (w
-3 > s e o) g
Inl<N

Proceeding as above with Lemma 2.5, we have

(3.15) || Was(t2) = My (¢, 2) 72

= > .
Iny| <M,j=1,2,3 (n1 +na +n3) =253 (n1)2%(ng)2*(ng)2>
I yJ — Ly 4y

max(|n1|, |n2]|, [n3]) > N

< ON—°

for some § > 0, with C independent of M > N > 1 and (t,z) € R x T3,

provided 6a — 2s3 > 9 and o > 1. See Remark 3.6. Namely, s3 < 3(a — 3)

and « > 1. Then, by the Wiener chaos estimate (Lemma 2.6), we obtain
-5 %
(3.16) Moy (t, @) — My (¢, HLP(Q) CN~°p
for any finite p > 2.
Let us now estimate IVy. By Lemma 2.6 and Hélder’s inequality, we
have

3 1
||NN(t’x)HLP(Q) Sp? Z (n)3o—s3
Inl < N
2
g4 @)I° ~ E [lgtI°] :
n n gm(w) m -
+ Z <n>2a Z <m>a753 €
In| <N L27(Q) Im| <N L2P ()

The first sum on the right-hand side is convergent if 3 —s3 > 3. Note that
this condition is guaranteed under (3.4). Both factors in the second term
on the right hand-side can be treated by the arguments presented above.
We therefore have the bounds:

¢ 2—E 2
o1 > 95 >|<n>2a [N o

In|<N L27(Q)
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and

(3.18) Cp?

Ne}
SE
&
ms
3
2
I\

L2p ()

for any finite p > 2, provided that 4o > 3 for (3.17) and 2c — 2s35 > 3
for (3.18). Note that the second condition is guaranteed under (3.4) with
a < % Then, by applying the Wiener chaos estimate (Lemma 2.6), this
leads to

IV (8 2] oy < O
A similar argument yields
(3.19) [Var(t ) = W, 2)| o ) < CON~p3

for some § > 0. Then, arguing as in (3.10) with Minkowski’s integral in-
equality, the estimate (3.8) for j = 3 follows from (3.16) and (3.19). This
completes the proof of Lemma 3.3. O

Thanks to Lemma 3.3, we already know that the sequences {Z; n}nen,
j = 1,2,3, converge in LP(Q; LY([-T,T); W*>"(T?))) to some limits Z;.
It turns out that the quantitative properties (3.8) of the convergence al-
low us to upgrade these convergences to almost sure convergences. See
the proof of Proposition 3.2 below. In order to obtain convergence in
C([=T,T); Wsi:"(T?)), however, we need to establish a difference estimate
at two different times. The following lemma will be useful in this context.

LEMMA 3.4. — Let k > 1 be an integer. Then, we can write

k k k
(3.20) Hgfbj —Hg;j ZZCe(t,Tﬂh, 7nk)H9;§j7
Jj=1 Jj=1 j=1

1

where g:;j is either g,; or hy; and the sum in { runs over all such possibil-
ities. Furthermore, given any § > 0, there exists Cs > 0 such that

k
(3.21) lee(t, 7m0, -+, ng)| < Cslt — TI‘*ZWV;-
j=1

Proof. — From the definition (3.1) of ¢, a typical term in the sum defin-
ing the right-hand side of (3.20) is given by

k k k
(3.22) [T 4t n)) =TT Hi(rinid) | T 9,
j=1 ' =1

Jj=1
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where Hj(t(n;)) = cos(t(n;)) (with g; = gn;) or sin(t(n;)) (with g; =
hy;). By the mean value theorem and the boundedness of H;, we have

k k
(3.23) 12 tm) = [T Hi(rnp))| S1E= 71> (ny).
j=1 j=1
‘We also have the trivial bound
k k
(3.24) H Hj(t(n;)) — H Hj(t(n;))| < 2.

By interpolating (3.23) and (3.24), we conclude that (3.22) satisfies the
claimed bound (3.21). This completes the proof of Lemma 3.4. O

In view of Lemma 3.4, a slight modification of the proof of Lemma 3.3
yields the following statement.

LEMMA 3.5. — Let 1 < a < 3 and s; satisfies (3.4), j = 1,2,3. Then,
given 2 < r < 00, there exists § > 0 such that the following estimates hold
for 7 =1,2,3:

(3.25) H<V>8j5hz'aN(t)HLP(Q;U(T?*)) S Cp%\h|5,

(3:26) (V) (nZs, e (1) — 75w ()] < ON~p3|’,

Lr(Q; L7 (T3))

forany M > N > 1,t € [-T,T], and h € R such that t+h € [T, T], where
the constant C' is independent of M, N, T, p,t, and h. Here, d;, denotes the
difference operator defined by

5th,N(t) = ZjJ\[(t + h) — Zj’N(t).

In handling the renormalized pieces, we also need the following identity,
which follows directly from (3.1):

(9”& ||gtl*]) = (l92* ~ & [197])
— (cos? (t(n)) ~ cos*(r(n))) (Igal” ~ 1)
+ (sin® (¢(n)) — sin®(7(n))) (|hn|* — 1)
+2(cos (t(n)) sin (t(n)) — cos (7(n)) sin ((n)) ) - Re(gnhn).

The first two terms on the right-hand side can be treated exactly as in the
renormalized pieces in the proof of Lemma 3.3, while the last term can be
handled without any difficulty.

We conclude this section by presenting the proof of Proposition 3.2.
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Proof of Proposition 3.2. — Fix 2 < ¢ < oo and j = 1,2, or 3. Passing
to the limit N — oo in (3.7) of Lemma 3.3, we obtain that the limit Z; of
Z; n satisfies

< CTip?
Lr(Q)

[
for any finite p > 1. Then, it follows from Chebyshev’s inequality®
that there exists a set Q%)OQ of complemental probability smaller than
Cexp(—c/TJ%) such that
(3.27) 12 g o= < 5T
for any w € Qg},)oo. Similarly, given any N € N it follows from (3.8) (with
M — 00) that there exists a set Q(Tl )N of complemental probability smaller
than Cexp(—cN%ﬁ/T%) such that
T

(3.28) 1Z; — Z; <

1
2
for any w € Q(Tl’)N. Combining (3.27) and (3.28), we see that (3.5) holds for
any w € Q(Tl ) defined by

1 1
(3.29) o= () oy
N e NU{oo}

»NHL‘ITW?”‘X’

whose complemental probability is smaller than C exp(—c/T %)
Lemma 3.3 shows that the sequence {Z; n}nen converges in

(0 L ([T, T W= (T%)) )
to the limit Z;. A slight modification of the proof of Lemma 3.3 shows that,
given t € R, the sequence {Z; n(t)} v en converges to the limit Z;(t) in
LP(; W$i:°°(T?)) with the uniform bound:
i
HZ%N(t)HLp(Q; weiey S Op2.

We first upgrade this convergence to almost sure convergence. From (3.8)
in Lemma 3.3 and Chebyshev’s inequality, we obtain that

1 3
P (w €N ||Z;(t) = Zi (@) || ey = k) e eNTk

for k € N, where the positive constant c is independent of k and N. Noting
that the right-hand side is summable in N € N, we can invoke the Borel-
Cantelli lemma to conclude that there exists €2, of full probability such that

(16) See for example [52, Lemma 4.5] and [6, the proof of Lemma 3/2.2)].
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for each w € Q, there exists M = M(w) > 1 such that for any N > M,
we have

1
1Z; (t;w) = Zj, N () || ey < T
Now, by setting ¥ = (72, Qk, we see that P(X) = 1 and that, for each
w € X, Zj n(t) converges to Z;(t) in W*i>°>°(T3). Note that the set X is
dependent on the choice of t € R.

We now prove that {Z; n}nen converges to Z; almost surely in
C([-T,T);Wsi:>°(T?)). Fix t € [-T,T] and h € R (such that t + h €
[-T,T]). From (3.25), (3.26), the almost sure convergence of Z; n(t) to
Z;(t), and the dominated convergence theorem, we obtain
< Cpilhf’,

(3.30) H(sth(t)HLp(Q; Wei» )

(331) H(Sth (t) - 6hZ', N(t)HLP(Q; Wi ) < CN?ap% |h’|6
for any N > 1. By choosing p > 1 sufficiently large such that p§ > 1, it fol-
lows from Kolmogorov’s continuity criterion [5] applied to (3.25) and (3.30)
that Z; n, N € N, and Z; are almost surely continuous with values in
W32 (T3).

In the following, we only consider [0,T]. Let Yy = Z; — Z; n and choose
p > 1 sufficiently large such that pé > 2. Then, with 6 € (0,6 — %), it

follows from Chebyshev’s inequality and (3.31) that
' 1
Psup max NE|vy(2lT)-—vy(lo—T > 90
NeENj=1,..,2 2¢ 2t e o
— —S$5-0¢
—PUUW%)YWﬂNMJN”}
NeN j=1 wW?ei»
>~ 2 ) — 1 5
<2 2r (P Gr) - (7))
i L 2 -

1 j=
p
WS]‘,OO]

=~

=~

2

<3 il (5r) - ()

N=1 j=1

< O(p) - 2PO=0)+1)¢ Z N %

<

Q

(p) - o(P(0=3)+1)¢
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where we used the fact that pd > 2 in the second to the last step. Note
that p(f — §) + 1 < 0. Then, summing over ¢ € N, we obtain

oo . s 1
Sp (sup max N7? ||Yy (‘QT) Yy (j . T> H > 2‘”)
=0 2 2 Wei»o©

NeNj=1,..2¢
Hence, by the Borel-Cantelli lemma, there exists a set ¥ C € with P(f))
= 1 such that, for each w € X, we have

< 0.

j j— 1
sup  max N§ YN iT;ou —Yn J T;w <27%
NeNj=1,...,2¢ 2f 2 S

for all £ > L = L(w). This in particular implies that there exists C' = C(w)
> 0 such that

) g
(3.32) - max HYN (;ZT;W> — Yy (j 50 T;w) H .
2 Wei» >

j=1,...,

< C(w)N—327%

for any ¢ > 0, uniformly in NV € N.
Fix t € [0,T]. By expressing ¢ in the following binary expansion (dilated
by T):

t=T3 5
j=1

where b; € {0,1}, we set t;, = TZﬁzl g—j and to = 0. Then, from (3.32)

along with the continuity of Yy with values in W#:>°(T3), we have

(3.33) ||Yn(t:w)|l ey

8

<D ¥ t) = ¥y (tem1s) ey + ¥R 00) e
(=1

o0
<CWNTEY 27 4 [ Yn(0:w) | ey
=1
< C@N 4 [ Yn(0:0)] ey
for each w € %. Note that the right-hand side of (3.33) is independent of
t € [0,T]. Hence, by taking a supremum in ¢t € [0, T], we obtain
1Z;(w) - Zij(w)HC([O,T];WSj’“)
< C'(WINF + | Yar(0;0) || yes 0 — 0
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as N — oo. Here, we used the almost sure convergence of {Z; n(0)}nen to
Z;(0) in W#i>°°(T3). This proves almost sure convergence of {Z; y}nen
in C([-T,T); Wsi>°(T?)).

Lastly, it follows from Egoroff’s theorem that, given T' > 0, there exists
Qg,? ) of complemental probability smaller than C exp(—c/T*) such that the
estimate (3.6) holds. Finally, by setting Qp = Q(Tl N Qg? ), where Q(Tl ) is as
in (3.29), we see that both (3.5) and (3.6) hold on Q. This completes the
proof of Proposition 3.2. g

Remark 3.6. — The restriction o > 1 in Proposition 3.2 appears in mak-
ing sense of the renormalized cubic power Z3 and it reflects the well-known
fact that Wick powers of degree > 3 for the three-dimensional Gaussian
free field do not exist. See for example [22, Section 2.7].

4. On the second order stochastic term z;

We first study the regularity and convergence properties of 2o n defined
in (1.17). For notational convenience, we set

(4.1) Zyn =z, =—L" ((z1,n)* — 3on21,N)
' =—L"'Z5 n.

As a consequence of Proposition 3.2, we have the following statement.

PROPOSITION 4.1. — Let 1 < e < 2 and set

(4.2) 54<3 (a - g) +1.

Then, given any T > 0, Zy n converges almost surely to some limit Z4
in C([-T,T]; W °°(T3)) as N — oco. Moreover, there exist positive con-
stants C, ¢, k, 8 such that for every T > 0, there exists a set Q0 of com-
plemental probability smaller than Cexp(—c/T") such that given € > 0,
there exists Ng = No(T,¢) € N such that

||Z4,N||C([_T,T];WS4>°°(T3)) <1
and

| Z4, 00 — Z47N||C([—T,T];Ws4’°°(T3)) <€

for any w € Qp and any M > N > 1, where we allow N = oo with the
understanding that Z4, oo = Z4.
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Proof. — Given sy satisfying (4.2), choose ¢ > 0 sufficiently small such
that

3
(4.3) S4+2€<3(a—2)+1.
By Sobolev’s inequality, there exists finite r > 1 such that

(4.4) ||Z47N||CTW§4’°° S ||Z47N||CTW§4+E’7"

Furthermore, by Lemma 2.3, there exists finite ¢ > 1 such that

1—1

1
q q
LawgateEr 2, NHW

1,q sq—1,7
7 T We

(45) 123, 5\l cpwssve < [1Za.n]

N HZ47NHL§,W;4+2E’T + HatZ4aNHL‘Iij4’1”"

where we applied Young’s inequality in the second step. From (4.1)
with (2.5), we have

t
(4.6) hZy N = 7/ cos ((t —t')(V)) Zs, n(t')dt'.
0
Hence, from (4.4), (4.5), and (4.6) with (4.1), we obtain

(4.7)

HZ4’NHCTW;§4’°°'ST1_% Z HFﬁ(tyt/)
pe{-1,1}

)

q 2. sq—1+4+2e, r
Ly (=T, 7% W; )

where Ff, is given by
FR(t,t) = et 725 (1),
Fix (t,t',z) € R? x T. Since the propagator e?#(¢—t){V) does not affect the

computation done for Z3 x in the proof of Lemma 3.3, we obtain

3

4.8 HFB tt, H < Cp2,
(4.8) N( ) Lr() p

uniformly in (t,#,x) € R? x T. Therefore, given finite p > max(q,r),
from (4.7), Minkowski’s integral inequality, and (4.8), we have

“HZAJVHCTM¢4””’LPGD

AR EDY
Be{-1,1}
<piTtTE

|Fate.r.o)

Lr(Q) L(t; y ([*Ts T2, W;4—1+25, 'r')

thanks to the regularity restriction (4.3). Then, the rest follows from pro-
ceeding as in the proof of Proposition 3.2 (in addition to Lemma 3.4, one
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should take into account the trivial continuity property in ¢ of the time
integration in the definition of Z4 ). O

We also need to study the following quintic stochastic term:

Zsni={(z1,n)? —0on} 22N
(4.9) s
:_{ZlN —O'N} L~ (ZI,N) —30’1\[21’]\]).

We have the following statement.

PROPOSITION 4.2. — Let 1 < a < 2 and set

1
(4.10) s5 < min (5@—5,2((1—3)).

Then, given any T > 0, Zs n converges almost surely to some limit Zs
in C([-T,T); W#°°(T3)) as N — oo. Moreover, there exist positive con-
stants C, ¢, k, 8 such that for every T > 0, there exists a set Q0 of com-
plemental probability smaller than Cexp(—c/T") such that given € > 0,
there exists No = No(T,¢) € N such that

HZ57NHC([fT,T];W%aOO('JI‘?’)) <7
and

||Z57M - Z57NHC([—T,T];W%»O(’]I‘B)) <€

for any w € Qp and any M > N > 1, where we allow N = oo with the
understanding that Zs oo = Zs.

Remark 4.3. — When o > g (which in particular includes the case o >
5), the regularity condition (4.10) reduces to s5 < 2(a — 3).

Proof. — By the paraproduct decomposition (1.32), we have

Zs N = Za NZ2, N
=Zy NOQzN+ Lo NO2a N+ Zo NO2o N.

Note that 2(a — 2) < min(0,3(a — 2) 4+ 1) for a € (1,3]. Then, from
Lemma 2.1, we have

||Z27 N © 2, N(t)HW%v oo /S ||ZQvN(t)||W2(af%)fa,oc ||227 N(t)HWS(u—%)#»lfa, oo
for small € > 0, provided that ss satisfies

3 3 13
(4.11) 85<2<a—2>+3(a—2)+1:5a—2.

Similarly, for s; satisfying (4.11), Lemma 2.1 yields

1 Z2,8 © 22, N (1)l yyros. 0 S || Z2, N ( || 8)--. NS t)ng(a_g)H_a,m
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for small € > 0, provided that 3(«a — %) + 1 —¢ < 0 namely, a < %. On
the other hand, when a > %, we see from Proposition 4.1 that z; y has a
spatial positive regularity (for each fixed ¢). In this case, we have

122, 5 © 22, N (1) || yyreg 0 S ||Z27N(t)’|wz(a7%)—s,m||227N(t)||L°Q

as long as

(4.12) 55 < 2 (a - ‘;’) :

Note that the condition (4.12) is stronger than (4.11) when a > I.
It remains to study the resonant product z3 ny © Z3 n. When o >

3 3 13

and thus Lemma 2.1 yields

13
10°

we have

| Z2, v © 22, N (1) yyres. 0 S sz,J\r(’5)||W2(a,§),a,oc ||22,N(t)||ws(a7g)+1fe,oo

2

for s5 satisfying (4.11). Next, we consider the case 1 < o < 12. Using the
independence of {gf },en, we have

sup sup E [|<V)55 (Z2, N © 22, ) (t, x)ﬂ

NeN(t,z) eRx T3
S Y Y A(m)B(ma),

n€Z3 n=mi+msy
[mq| ~|m2]|

where A(m;) and B(my) are given by

1
A(ma) = Z (m)2e (my — m)2e

m € Z3

and

1 1
B(ms) =
(ma2) (ma)? (nl,n%;e » (n1)29 (n2)2%(my — 0y — n2)2%

In the following, we only consider the case a < % We clearly have the

bound
1

(my )da—3"
provided that o > %. Similarly, by Lemma 2.5, we have

1
(mg)6a—1

A(ma) <

B(m2) S
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provided that a > 1. Hence, we obtain

Y. A(mi)B(ms)

n=mi+msz
[ma| ~ |m2|

DY : S o
~ » (m1)3o=3(n — my)6e—1 ~ (1)10a-10"
my €
|m1\:a\n—m1\

where we crucially used the resonant restriction |mq| ~ |n—myq|. Therefore,
we obtain

sip  sup  E[[(V) (Zo,n ©2,n) (1)
NeN(t,z)€[0,T]x T3

1
’S Z <n>7235+10a710’
nez3

where the last sum is convergent, provided that s5 satisfies (4.11). With
this bound in hand, we can proceed as in the proof of Proposition 3.2 (with
Lemmas 3.3 and 3.5). This completes the proof of Proposition 4.2. O

Remark 4.4. —

(i) When o > 13

5, we made sense of the resonant product Zz n © 22, N
in a deterministic manner. Namely, we only used the almost sure
regularity properties of Z n and 2, n but did not use the random
structure of these terms in making sense of their resonant product.
On the other hand, when 1 < a < %, the sum of the regulari-
ties of Z5 n and zp, v is negative and thus their resonant product
does not make sense in a deterministic manner. This requires us to
make sense of the resonant product Z, y © 29, v via a probabilistic
argument. Hence, when 1 < a < %,
78 = Z2, 00 © 22, 00 as part of a predefined enhanced data set, lead-
ing to a different interpretation of the equation for w = u — z; — 25.
See Subsection 1.3 for a further discussion. Lastly, we point out
that the resulting regularity restriction (4.11) holds for both cases

13

a>}%andl<agﬁ.

we need to view the limit

(ii) When « = 1, there is a logarithmically divergent contribution in

taking a limit of Z5, y as N — oco. In this case, we need to introduce
another renormalization, eliminating a quartic singularity. For a
related argument in the parabolic setting, see [41].

5. Proof of Theorem 3
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5.1. Setup

Recall that uy = 21, v +22, N +wn, where wy solves the equation (1.19).
In Sections 3 and 4, we already established the necessary regularity and
convergence properties of the sequences {z; n}nen, j = 1,2. It remains
to establish the convergence of the sequence {wy}nx ¢n. This will be done
by (i) first establishing multilinear estimates via a purely deterministic
method and then (ii) applying the regularity and convergence properties of
the relevant stochastic terms from Sections 3 and 4.

With (3.3) and (4.9), we can write the equation (1.19) as

Lwy + Fo+ Fi(wy) + Fe(wy) + F3(wy) =0
{(wN, dwn) i=0 = (0,0),
where the source term(*”) is given by
Fo=3Z5.n + 321, (22 N)? + (22.n)%,
the linear term in wy is given by
Fi(wy) = 32y ywn + 621, N22, Nwn + 3(22, 8) Wi,
and the nonlinear terms in wy are as follows:
Fy(wy) = 321, y(wn)? + 320, ywi and  Fy(wy) = wi.
In the following, we study the Duhamel formulation for wy:
(5.1)  wy =L (Fo) + L7HF(wn)) + L7 (Fa(w)) + L7HFs(wy).

In the next three subsections, we first establish estimates for each indi-
vidual term in the Xp-norm defined in (2.8). In Subsection 5.5, we then
combine these estimates with the regularity and convergence properties of
the relevant stochastic terms from Sections 3 and 4 and prove almost sure
convergence of the sequence {wy}n en. In the following, we fix 0 < T < 1.

5.2. On the nonlinear terms in wy

By the Strichartz estimate (2.7), we have

(52) 7 Fstwon)) |, S wbll,g < owlr

an Namely, the purely stochastic terms independent of the unknown wy.

TOME 72 (2022), FASCICULE 2



814 Tadahiro OH, Oana POCOVNICU & Nikolay TZVETKOV

We now turn to the analysis of L7} (Fy(wn)). By (2.7), we have

(53) e By, S |77 vk + 2 nud)|

LyL:

In the following, we first establish an estimate for fixed ¢t € [-T,T]. Let
o1 > 0. By Sobolev’s inequality,

|77 Gerwud) )

provided that

SV (zwwi) ]

L2

(5.4) 5012
By Lemma 2.2 (ii), we have

V)77 (zrvwiy) O] - S D77 20w O] (V)7 (i) O 10

provided that 0 < o7 < 1 and

3
(5.5) o=+ -=
P T

Q| W
w

In the following, we will choose p > 1 such that oy > %f% guarantees (5.5).
By Lemma 2.2 (i) and Sobolev’s inequality, we have

[0 (@3) O] 0 S IV wn (Ol o (@) o
S [ x| low @l

provided that

1 1 1 1 3 3
5.6 -=-+— and - —-012-——.
(56) ¢ 4 a 2 T2 g
In summary, if the conditions (5.4), (5.5), and (5.6) are satisfied, then we

obtain the estimate

67 [0 vud) @],

SV, N @) L

(D)) o @)

Let us now show that we may ensure (5.4), (5.5), and (5.6). Since p > 1,
it suffices to ensure that
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This shows that we can ensure (5.5) and (5.6) if oy < 1. In this case,

1
by (5.7), we arrive at the bound:

(5.8) H<v>—% (zl,NwJQv)‘

LLr2

< ||<V>70121,N|| 4

N 4
L3 LY

4
D=
S
=
2
=
N

Therefore, from (5.3) and (5.8) with the definition (2.8) of the Xp-norm,
we obtain

(5.9) [t (FQ(wN))HXT
1 2
ST (o, vl + 228l g ) o,

provided that

(510) S1 = —01 > ——.

5.3. On the linear terms in wy

Let us next turn to the analysis of the terms linear in wy. By the
Strichartz estimate (2.7), we have

(5.11) (1L (Fi(wn)]x, S ||[(7)7F (Zovuwn)

Lir?

+ H(Z2,N)2 U/N‘

+ H<V>_% (Zl,NzQ,NwN)‘

1
LyL? L} .

We now evaluate each contribution on the right-hand side of (5.11). By
Holder’s inequality, we have

([ R PR P T

4

(5.12) beo
1 2

<7T4HZ2JVHL§W§4wW\hUNHx¢,

provided that

(5.13) s4> 0.
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By Lemma 2.2 (ii), we have

(5.14) H<V>—%(Z2,Nwzv)‘

LLr2

STH(9) 74 2|

(Vwy|

L2.LS Ly L2
ST Z2, w2 ywoee = lwon e,

provided that
(5.15) So = —5

Finally, by applying Lemma 2.2 (ii) twice, we obtain

(5.16) H<V>_%(21,N«Z2,NU}N>‘

Lir2

<

~ |

(V) Fuy|

(V) (zl,sz,N)HLlTchs LeeL2
ST |z wll o er 122, s e ol
provided that
(5.17) max (—;, —54> <sp <0.
Therefore, putting (5.11), (5.12), (5.14), and (5.16), we obtain
(5.18) [[£ 7 (Fi(wn)]l .,
ST 20w g~ + I wlligusr = lon g~
o llz2, N 2 e ol

for some 0 > 0 and s1, s2, and s4 satisfying (5.13), (5.15), and (5.17).

5.4. On the source terms

We now estimate the contributions from the source terms. Let s; and s4
satisfy (5.17). Then, by Lemma 2.2 (ii) with Holder’s inequality followed by
Lemma 2.2 (i), we have
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(5.19) [[(9)7F (21w (22.0))| Lo

|9 (s )

LyLE
(v)° ((z2.0)°)]

ST 2wy K90 22wl g s
s T v

< IV 20wl s

L7Lg

Hence, from the Strichartz estimate (2.7) and (5.19), we obtain
(5.20) ||£*1(F0)||XT

s [@)2 2.4 + 2 vl 1

i A CRCRD]

LiL? LiL?

ST NZs vl e + o vl e = o v g oo
o lza, g e

for some 6 > 0, provided that s; and s4 satisfy (5.17) and that s5 satisfies

1

5.5. End of the proof

Let s1, 2,54, and s5 satisfy (5.10), (5.13), (5.15), (5.17), and (5.21).
Then, from (5.1), (5.2), (5.9), (5.18), and (5.20), we have

lwyllx, < CT?AS + CTPAR Jw | x,

2

+CT? | Y 2wl gz o= | lwnlik, + Cllwn i,
j=1

where AS\P and As\%) are defined by
1
AR = 125, wll 2 i
+ 121, Ml pa gy oo 122, Ml s eae s + N2, Nl G psa <
(5.22) T ’ ’

2
Ag\f) = HZQ,N”L?T{/V;%‘”

2
+ ”ZLNHL4ij1’°° HZ27N||L4TW54’°° + ||22,N||L8ij4‘°° .
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Suppose that

(5.23) R(T):= sup max (|21, vl g w122, vl g, wie-
NeN

122, 8l wiee o 1 25, wll s = ) < T

for some 6y > 0. Then, it follows from a standard continuity argument that
there exists Ty > 0 such that

ol x, < C(R)T’

for any 0 < T < Tp, uniformly in V € N. Here, we used the fact that
(w, Opw) |t =0 = (0,0).

Let M > N > 1. Note that F;, j = 0,1,2,3, are multilinear in wy
and the stochastic terms z1, v, 22, v, Z2, N, and Z5 n. Then, by proceeding
as in Subsections 5.2, 5.3, and 5.4, we also obtain the following difference
estimate:

s = wxllx, < CTBYy +CT By wxllx:

+OTP AR war — wnllx,

2
+CT? | > llziom = 2Nl pa e | ok,
j=1

(5.24)
2

6
+CT? (Y 125, 8l 2 o

j=1
X (lwallxr + lwnllxr) lwa — wnl xp

+C (lhoarliey + lwnllx,) lwar — wnllx

where B](\?  and B](\f[) n are defined by

8

B w = 125, = Zo, Nz wese + 21, = 21, Wl yoore oo 122, a0 o
+ o, Nl pawer = 122, = 22,8 )| L yrsa
< (lz2 il paywes = + 22 Nl o ypes = )
+ ( H’ZZMHi%,Wj?’w + \|Z27N||228Tw;4=°° ) 22,00 = 22,8l s e
Bz(\?N =122, = Za, Nl 2 oz + 120,00 = 20, Nl Ly wsn o N2, 2l g yyrsa
21 wllpa e 122,00 = 22, N g sa

+ ( HZQ,MHL&}WQ'?"X’ + HZQ,1\f||L8T{/V;4*oc ) HZQ,M - Z2,N||L8ij4*°° .
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In addition to the assumption (5.23), we now suppose that as N —
00, Z1,N, %2,N, Za,n, and Zs ny converge to the limits z1, 22, Z2, and
Zy in C([~T,T); W*>°(T?)) for s = s1, 84, 2, and s5, respectively. Then,
from (5.24), we obtain

lwar — wy |, < CR)T? |war — wnllx, + or, N oo(1)
Then, by possibly making T > 0 smaller, we conclude that
lwn —wnl x, —0

forany 0 < T < Ty as M, N — oco. This implies that wy converges to some
w in X7 as N — oo. Recalling the decomposition uy = 21, v + 22, N + Wn,
we conclude that uy converges to u = z1 + 20 +w in C([-T,T]; H**(T?))
as N — oo.

It remains to check that the assumption (5.23) and the assumption on the
convergence of 21, n, 22, N, Z2, N, and Zs y hold true with large probability.
By choosing s1 = a—32—¢, 5o = 2(a—32)—¢, s4 = 3(a—3)+1—¢, and s5 =
2(a—2)—e for some small & > 0, it is easy to see that the conditions (5.10),
(5.13), (5.15), (5.17), and (5.21) are satisfied for 2 < a < 2. (Note that
the restriction a > 2 appears in (5.10), (5.15), (5.17), and (5.21).) There-
fore, it follows from Proposition 3.2, 4.1, and 4.2 that there exists a set
Q7 of complemental probability smaller than C exp(—c/T*) such that the
assumption (5.23) and the assumption on the convergence of z; n, 22, N,
Zy N, and Zs n hold true on Qr, allowing us to prove the convergence
of un to w in C([-T,T]; H*1(T3)) as above. This completes the proof of
Theorem 3.

6. On the triviality of the limiting dynamics without
renormalization

6.1. Reformulation of the problem
Fix 1 < o < 2 and a pair (wo,w1) € H3(T3). Let uy be the solution to
the (un-renormalized) NLW (1.1) with the following initial data:

(61) (UN, 8tU,N) |t:0 = (’LUO,U)l) + (ala))N,’lAj:iN) y

where the random initial data (uf y,uf ) is given by (1.33) with Cx >0
implicitly defined as in (1.40). In this section, we present the proof of
Theorem 4 by reformulating the Cauchy problem for uy as

{ﬁN’LLN + ’LL?V —Cyuny =0

(6.2) _ _
(un, yun) li=0 = (wo, w1) + (U5, y, Uf, n),
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where Ly = 87 — A+ Cy as in (1.35).
Since Cy in (1.40) is implicitly defined, we first need to study the as-
ymptotic behavior of Cy as N — oo.

LEMMA 6.1. — Let 1 < 3 . Then, for each N € N, there exists a
unique number Cy > 1 samsfymg the equation (1.40). Moreover, we have

(6.3) Cny =30n + Ry

for all sufficiently large N > 1, where oy =3, <n{n) 72 is as in (3.2)
and the error term Ry satisfies
loglog N, fora:%,

BN~
Nz(B=207" for1<a<

ol

In particular, we have Ry = o(on) as N — o0.

Proof. — Let Cn be as in (1.40). As Cy increases from 0 to oo, the
right-hand side of (1.40) decreases from oo to 0. Hence, for each N € N,
there exists a unique solution Cy > 0 to (1.40).

Suppose that Cy < 1 for some N € N. Then, considering the contribu-
tion from n = 0 on the right-hand side of (1.40), we obtain C > 3, leading
to a contradiction. Hence, we must have Cy > 1 for any N € N.

We first consider the case 1 < a < 2. Since Cy > 1, it follows from (1.40)
that Cy < N3722 Usmg this upper bound on C'y, we estimate the contri-
bution from |n| ~

1 1
Cn > > T N372a
N~ Z (N3720  [n[2)(n)2(@-D) ~ ZN (n)2e J

In| <N

where we used the assumption @ > 1 in the second step. This shows that
Cn ~ N3722 Using this asymptotic behavior with (3.2), we then ob-
tain (6.3) with the error term Ry given by

1 1
(6.4) Ry =3 Z 2(a 1) ((CN +n2) (n)Z) '

In| < <N

By separately estimating the contributions from {|n| < N2~} and
{N2== < |n| < N}, we have

-1 .
|Ry| =3 Z Oy ~ N(5-0)(3-20),

|n\<N > (Cn + |n]?)

Next, we consider the case v = % Proceeding as above, we immediately
see that Cy ~ log N. The contribution to Ry in (6.4) from {|n| 2 +/log N}
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is O(1), while the contribution to Ry in (6.3) from {|n| < +/log N} is
O(loglog N). This completes the proof of Lemma 6.1. O

6.2. On the Strichartz estimates with a parameter

In order to study the equation (6.2), we review the relevant Strichartz
estimates for the Klein—-Gordon operator with a general mass. Given a > 1,
with a slight abuse of notation, define £, by

L,:=0?—A+a.
Let £,! be the Duhamel integral operator given by

LRt = /Ot sin ((¢ —ath/Aa -4

L(F) is the solution to the following nonhomogeneous

{Eau =F
(u, Opu) |¢=0 = (0,0).

Then, by making systematic modifications of the proof of Lemma 2.4 on R3
(see [53]) and applying the finite speed of propagation, we see that the same
non-homogeneous Strichartz estimate as (2.7) holds, uniformly in a > 1:

6.5) (L1 ()] x,

Fdt'.

Namely, u = L

a
linear equation:

< min <|F||L1([—T, T, H™3(T%)) HFHL%([—T,T] x ’ES))

for any 0 < T' < 1, where the Xp-norm is defined in (2.8).
We also record the following lemma on the linear solution associated with
Lo, a>1.

LEMMA 6.2. — Given a > 1, define S,(t) by
sin (tva — A)

Sa(t)(wo,wr) = cos (tm) wo + ﬁwl.

Then, there exists C' > 0 such that
(6.6) 15 (t) (wo, w1l ., < Cll(wo, wi)ll,, 3

for any (wg,wy) € ’H%(T?’) and 0 < T < 1, uniformly in a > 1. Moreover,
S (t)(wo, wy) tends to 0 in the space-time distributional sense as a — 0.
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Proof. — The estimate (6.6) follows easily from Holder’s inequality in
t and Sobolev’s inequality in z along with the boundedness of S, (¢) in
H7(T3). As for the second claim, we only consider e?Va=2 f for f € L2(T3).
Note that, for each fixed n € Z3, \/a + [n|2—\/a tends to 0 as a — co. Then,
by the dominated convergence theorem (for the summation in n € Z?) and
the Riemann-Lebesgue lemma (for the integration in ¢), we have

lim / / (e“ va=& f) (2)8(t, 2) dadt

~ lim wﬁ(g e“(mﬁ)ﬂnﬁ(t,n)) at

for any test function ¢ € C*°(R x T?) with a compact support in . d

Remark 6.3. — Let a > 1. Then, we have the following homogeneous
Strichartz estimate:

(6.7) ([0 (£) (wo, w1l Lajo, 1j; Lr(rsy) < C I (wo, wi)|

2 2_4
HJl xHJ] (T3)

for 2 < g < oo and % + % = %7 where the H’-norm is defined by

Il = ( > (ot ln)’ )f<n>\2)2.

n €723
The proof of (6.7) follows from a straightforward modification of the stan-
dard homogeneous Strichartz estimate (i.e. a = 1). For s > 0, the H-norm
diverges as a — oo and hence the homogeneous Strichartz estimate (6.7) is
not useful for our application.

6.3. Proof of Theorem 4

Let z1, v and o be as in (1.37) and (1.39). As in (3.3), (4.1), and (4.9),
we define

ZI,N =21, N, Z2,N = (51,1\7)2 —0on,
ZB,N =(GLn) - 3oNZ1 N,
Z4,N =2 N = — Ly ((51,1\7)3 - 35N51,N) ,

ZS,N = {(%,N)2 - 51\/} Zo, N,

(6.8)
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where L is as in (1.35). Then, by repeating the arguments in Sections 3
and 4, we see that the analogues of Propositions 3.2, 4.1, and 4.2 hold for
Zj,N, j =1, ..., 5. In the following lemma, we summarize the regularity
and convergence properties of these stochastic terms.

LEMMA 6.4. — Let 1 < a < % and s;, j =1, ..., 5, satisfy the regu-
larity assumptions (3.4), (4.2), and (4.10). Fix j = 1, ..., 5. Then, given
any T > 0, Z; n converges almost surely to 0 in C([—T,T]; W55 (T3)) as
N — oo. Moreover, given 2 < q < oo, there exist positive constants C, c,
K, 8 and small § > 0 such that for every T > 0, there exists a set Qr of
complemental probability smaller than C exp(—c/T") such that

(6.9) HZJ-,N‘ <CPT?

La([-T, T}, W*i» > (T?))

for any w € Q¢ and any N > 1. In particular, for any w € Qr, Z; ny tends
to 0 in LI([-T,T); W*°°(T3)) as N — oc.

When o = %, the same result holds but only along a subsequence
{Nk}ren-

Proof. — We only consider the case j = 1 since the other cases follow in
a similar manner. Fix N € N. With (n), as in (1.34), let

g™ () = cos(t(n)y ) gn(w) + sin(E(n)y ) hn(w).

Then, from (1.38), we have

<v>81ZI,N: Z <>92N(w) einnc.

i< V" oo

,(n)), we

Z o=

Let ¢, < oo. Then, proceeding as in (3.10) with (n), > max(C
have

H||<V>SIZLN||L%L;

<109y 21w )|

Lr(Q LI Ly

[

1
< Tap?
S Tape Z (n)2 (n)2(a—1-s1)

[n|<N PN

< O Tps
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for any p > max(q,r) and sufficiently small §; > 0 such that 2(a — s7 —
209) > 3. By Chebyshev’s inequality, we then have

(6.10) P (‘

Zj,N‘

| N &W;)
La([=T, T); W > (19))

2(80—35)
< Cexp —cCNf .
72(5-9)

In view of Lemma 6.1 with (3.2), by choosing 4,6 > 0 sufficiently small, the
right-hand side of (6.10) is summable over N € N, as long as 1 < a < %
Define Q1 by

(6.11)  Qr= ) {weQ;HZ,N‘
NeN

< C;V‘*T"’} .
La([-T,T); W*3> > (T?))

Then, we have P(Q%) < Cexp(—c¢/T") and (6.9) holds for any w € Qp
and any N € N, when 1 < o < %.Whena: %,
subsequence {Nj}ren growing sufficiently fast such that the right-hand

we need to choose a

side of (6.10) is summable along this subsequence {Nj};en. Then, we
define Qp as in (6.11) but by taking an intersection over {Nj}ien. This
yields (6.9) for any w € Qr and any N = N, k € N, when a = 3.

The rest follows exactly as in the proofs of Lemma 3.5 and Proposi-
tions 3.2, 4.1, and 4.2. Lastly, in view of Fatou’s lemma and the asymptotic
behavior Cy — oo, we conclude from (6.9) that Zl,N tends to 0 (along the

subsequence {Nj};en when o = 2). O

With Lemma 6.4 in hand, we can proceed as in Section 5.(!*) Namely,
given (wo, w;) € Hi(T3), let uy be the solution to the (un-renormalized)
NLW (1.1) with the initial data in (6.1):

(un, Orun) li=o = (wo, w1) + (U x5 N) »

where (g y,uf y) is the truncated random initial data defined in (1.33).
Now, we write

(6.12) Uy =Zz1,N + 22, N +WN,

where z1 n and Zo, n are as in (1.37) and (6.8), respectively. Recalling that
upn also satisfies (6.2), we see that wy is the solution to

{ﬁNﬁiN + ﬁo + ﬁl(@N) + ﬁg(@]\]) + ﬁg(@N) =0

(6.13) ~ _
(WN, QN ) |t=0 = (wo, w1),

(18) In the following, it is understood that when o = g, we work on the subsequence

{Ni}k en from Lemma 6.4 instead of the whole natural numbers N € N.
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where Ly is as in (1.35) and ﬁj, j=0,...,3, are given by
Fy = 325,1\1 +3z1, N (52,N)2 + (52,1\7)3 ,
Fy (y) = 322, NWN + 621, NZo, NUN + 3 (22, Ny,
Fy (Wy) = 3%, 5 (Wn)” + 322, N TR,
B (Wy) = @y
Given N € N, define Sy (t) by

i - A
S (t)(wo,wy) = cos (t Cyn — A) wo + Sm(tCC\/EA)wL
N —

Then, the Duhamel formulation of (6.13) is given by
iy = Sw () (wo, wr) + L3 (Fo + Fi@on) + Fa(iiy) + Fa(@n))

Define gg\}), Zﬁ), and R(T) by replacing zj v and Z; n in (5.22) and (5.23)
with Z; y and Z; n. Then, by repeating the analysis in Section 5 with (6.5),
we obtain

(6.14) H’wNHLOO 1 < ||(w0,w1)|\7{% —|—OT9AVS\1[) + CTQAVS\QI)H'L’DNHXT
T

HZ

2
0 ~ ~ 112 ~ 113
+CT° (D NZ wlla e = | I10xl%, +Clonlzs
j=1

and

(6.15) @l < ISn(0)(wo, )l

T(1 T2 ~
+CTPAY + CT? AR |lw | x,
2
~ ~ 2 ~ 3
+cT’ Z”ZjaN”L%W;J“OQ lonl, +C lonlzs,
i=1

where the constants are independent of N € N, thanks to the uniform
Strichartz estimate (6.5). By Holder’s inequality in ¢ and Sobolev’s in-
equality in = (as in the proof of Lemma 6.2), we have

(6.16) [Sn () (wo,w)ly, < TH (w0, wi)ll g -
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uniformly in N € N. Then, it follows from (6.14), (6.15), and (6.16) that
there exists small T3 > 0 depending on R(T") such that

11,y < 2o,

lawl < (1+c(Rm))1°
for any 0 < T' < 11, uniformly in N € N. It follows from Lemma 6.4 that for

each small 0 < T < Ty, there exists a set Qp of complemental probability
smaller than Cexp(—c¢/T") such that

i

(6.17)

(6.18) R(T) < COT?.

In the following, we fix w € Q7 and show that wy tends to 0 as a space-
time distribution as N — oo. From Lemma 6.4 with (6.17) and (6.18), we
see that

(6.19) Ly (ﬁo +F (By) + By (@N)) 50

in X7 as N — o0o. On the other hand, by Sobolev’s inequality (with 6 > 0
sufficiently small) and Lemma 6.1, we have

(6:20) |25 (Fs(an)) HL;st

SON @[l s goreos S CF @ lTs,  — 0

as N — oo. Therefore from Lemmas 6.1 and 6.2 with (6.19) and (6.20), we
conclude that wy tends to 0 in the space-time distributional sense.

Finally, from the decomposition (6.12), Lemma 6.4, and the convergence
property of wy discussed above, we conclude that, for each w € Qr, uy
converges to 0 as space-time distributions on [T, T] x T? as N — co. This
completes the proof of Theorem 4.
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