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Abstract

We present an example of a linear partial differential equation whose Cauchy prob-
lem becomes well-posed when perturbed by noise. Specifically, we make clear how a
suitable multiplicative Stratonovich perturbation of Brownian type renders a weakly
hyperbolic operator with double involutive characteristics well-posed in the C*°-
category, while its deterministic counterpart is only well-posed in the Gevrey s classes
with1 <s < 2.
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1 Introduction and statement of the main result

It is well-known that the Cauchy problem
P(t’xvafsax)u(t’x)zov (tvx) 6[0’ T] XRn’ (1 1)
0/ u(0, x) = uj(x), xeR" j=0,....,m—1, '

where P is a linear hyperbolic differential operator of order m € N with analytic
coefficients, may fail to be well-posed in the C*°-category if P is weakly hyperbolic,
that is if some of its characteristic roots coincide. When this happens, and » € N
denotes the largest multiplicity of these roots, then a classical result in [9] shows that
for arbitrary lower order terms of the operator P, one can in general only expect well-
posedness in the Gevrey classes y(s ) withl <5 < ﬁ Moreover, the threshold ﬁ
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is usually optimal. We recall that f € y(x) (R™), the Gevrey class of order s > 1, if
for any compact set K C R” there exist constants C > 0 and & > 0 such that

109 f(x)| < Ch™1*l(@!)®  forallx € K and @ € N".

We also denote )/O(S)(R") =y @R N Co°(R").

In this paper we study an explicit example of a weakly hyperbolic operator with a
manifold of involutive double characteristics ¥ = {t € [0, T],x e R : (t,x,7 =
0;6 #0)})andm =r = 2,ie. T,XJ C T,X; the symplectic dual of the tangent
space at p € X is contained in T, X;. The operator reads as

(82 +idy)u(t,x) =0, tel0,T],x eR; (1.2)
u(0,x) = @o(x), oru(0, x) = ¢1(x), x eR.

Albeit (1.2) is admittedly very simple, its principal part is nonetheless one of the
only three possible cases in which a hyperbolic quadratic form can be invariantly
represented in suitable symplectic coordinates. Thus, (1.2) is actually the microlocal
model for any hyperbolic operator with double involutive characteristics. Many phys-
ical phenomena are driven by equations of the type (1.2): conical refraction of light
rays through prisms, see e.g [22] and [26], dynamics of wet-dry regimes in linearized
Saint-Venant shallow waters systems see e.g. [25] and [21], to name just a few.

To be more specific, localizing the principal symbol at a double point, we end up with
a symplectic quadratic form of one of these three invariant cases, as proved in [14]
and [15]:

o p(t,T,x;8) =2Mtt, A > 0;
o p(t, T, x;8) = —1% (1.3)
o p(t, T, x; ) = —1% + 21&; + x2.

The first case in (1.3) corresponds to the so called effectively hyperbolic case, while
the third one is the only invariant case where its Hamiltonian matrix has a Jordan block
of size 4. Stochastic generalizations of the first item in (1.3) were recently studied in
[5], while some results for associated stochastic partial differential equations in this
last case where also obtained in [4]. For the analysis of other weakly hyperbolic partial
differential equations perturbed by noise we refer the reader to [1] and [2].

Itis immediate to check that the lower order term in (1.2) does not satisfy the necessary
Ivrii-Petkov-Hormander condition, which for this model states that the sub-principal
symbol of P must vanish on X,, see [13] and [16]. This implies that the Gevrey
threshold s = 2 is the natural barrier for equation (1.2).

Aim of the present manuscript is to understand the effect of noise on this particular
setup. Is it possible to gain in-mean well-posedness for a suitable stochastic pertur-
bation of (1.2)? The answer presented and proved here is affirmative, positioning this
outcome among the already vast array of results capped under the general title of
regularization by noise.
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Dating back to results of Khasminskii [17], where examples of unstable systems of
ordinary differential equations become asymptotically stable when their parameters
are perturbed by white noise, passing through the works of Zvonkin [28] and Vereten-
nikov [27], that prove existence of a unique strong solution for stochastic differential
equation with merely bounded and measurable drift, and reaching for instance to the
theory of transport-type stochastic perturbations and the foundational work of Flan-
doli-Gubinelli—Priola [11], where we can see that, in those setting, noise restores
uniqueness for transport equations below deterministic thresholds, we do know that
there are many instances of noise-regularized behaviors. See also the survey [12] and
lecture notes [10] for a broader overview of the phenomenon.

The general philosophy of regularization by noise is that stochastic perturbations
may introduce effective coercivity or averaging mechanisms that are absent in the
deterministic problem. In many examples, this becomes visible after converting the
equation to Itd form and exploiting quadratic variation [11]. Something along these
lines is happening here as well.

On a slightly different angle but in a similar vein too, we may also cite some recent
results [20] on the unique continuation property for stochastic wave equations, which
seem to present a similar scheme: stochastic Carleman estimates restore unicity prop-
erties near characteristic surfaces, which are known to usually fail in the deterministic
case.

We may now state our main result whose proof is postponed to Sect.3 below. We
first rewrite (1.2) as

oru(t,x) =v(t, x), te(0, T],x eR;
ov(t, x) = —io u(t, x), te(0, T],x eR; (1.4)
u(0, x) = @o(x), v(0,x) = ¢1(x), x €R;

then, we consider the stochastic partial differential equation

dU(t,x) = V(t, x)dt + 03, U(t, x) odB(t), t€(0,T],x eR
dV(t,x) = —id Ul(t, x)dt te©,T],xeR (1.5)
U0, x) =¢po(x), VO, x) = p1(x), x eR,

where o is a positive real number and {B(#)};>0 is a standard one dimensional Brow-
nian motion. As usual by o we denote Stratonovich-type integration, see for instance
[18]. Equation (1.5) represents a stochastic perturbation of (1.4).

The perturbation in (1.5) is a Stratonovich transport noise in the same spatial direc-
tion as the lower-order term responsible for the deterministic Gevrey obstruction.
After Fourier transform, it becomes the multiplicative noise ic & Uod B;. Passing to
1t6 form produces the correction —%zézﬁ dt, and this correction yields the damping

term —%E Zmy in the equation for the mixed moment. This term is the source of
the uniform weighted energy estimate. The fact that the noise acts only on the U-
component is part of the structure of the model: it gives a minimal stochastic transport
perturbation and leads to a closed three-dimensional system for the second moments.
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Other placements of the noise lead to different moment systems and are not treated
here.

The next theorem states the better well-posedness of (1.5) over (1.4); in the sequel
we set H> 1= (-0 Hf and H)]C‘ denoting the usual Sobolev space in the x variable.

Theorem 1.1 Let T > O, let 0 > 0, and let {B(t)};>0 be a standard one-dimensional
Brownian motion. For every deterministic initial datum

(¢o, ¢1) € H® x H°,

the Cauchy problem (1.5) admits a unique adapted solution process (U, V) such that

U e () Co, 71 12@; HY), Ve () Cao, 71 L2@; HE 7).

Moreover, the solution depends continuously on the initial data in these norms.

Remark 1.2 This result can be compared with the known result, a proof of which is
sketched in the next section, which states that for s > 2 the Cauchy problem for
(1.4) is not locally solvable in y*); in particular, the Cauchy problem for (1.4) is not
C°-solvable.

The proof of Theorem 1.1 proceeds entirely at the level of Fourier space and second
moments. After Fourier transform in x, equation (1.5) becomes a two-dimensional
linear Stratonovich system for (U V) Passing to Itd form produces a correction
proportional to —o2& 2{J. We then consider the second moments

my =E|U)?,  my=ERDV), m;=EV>

These moments satisfy a closed linear ODE system. The spectral analysis of this
system shows that the weighted energy

F(t;8) =m(t; &) + (&) 'ms(t; 6)

satisfies a uniform estimate in §. Mult1ply1ng this bound by (£)2° and integrating in

&, we obtain Sobolev estimates in H; x H -3 . Finally, the continuity in time follows
from the continuity of each Fourier SDE and dominated convergence.

Remark 1.3 The argument developed here is model-specific: it relies on the exact clo-
sure of the second-moment system after Fourier transform. This feature allows us to
reduce the stochastic PDE to a finite-dimensional deterministic ODE system for the
moments. The same strategy may be applicable to other weakly hyperbolic models
with involutive characteristics when a comparable microlocal or spectral reduction
is available and the stochastic perturbation produces a closed moment system with
uniformly bounded growth exponent. However, we do not claim that the present argu-
ment directly yields a general theorem for arbitrary weakly hyperbolic operators with
variable coefficients. In such cases one would likely need a genuinely microlocal
stochastic energy method.
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Remark 1.4 The regularization phenomenon considered here should be distinguished
from the stochastic restoration of unique continuation properties. Unique continua-
tion concerns whether a solution is determined by partial vanishing information, for
instance across a hypersurface. By contrast, the present paper studies the Cauchy
problem and proves existence, uniqueness, and continuous dependence on the initial
data in a mean-square Sobolev scale. Nevertheless, the two phenomena are related
in spirit: in both cases the stochastic perturbation produces, through It6 correction
or quadratic variation, a positive term that is absent in the deterministic problem. In
stochastic unique continuation this enters through Carleman estimates, while here it
enters through the spectral properties of the closed second-moment system.

Remark 1.5 The constants in the stochastic energy estimate are not stable as o — 0.
Indeed, the spectral estimate for the moment system degenerates like a negative power
of . This is consistent with the deterministic limit: for o = 0, the equation reduces to
the original weakly hyperbolic Cauchy problem, which is not C*°-well-posed. Hence
one cannot expect estimates uniform in o down to zero in the Sobolev C* scale.

The paper is organized as follows: in Sect.2 we review the known facts that fix
the Gevrey index s = 2 as the natural threshold for the deterministic model (1.4). In
Sect. 3 we prove the main result, which is direct consequence of Theorem 3.7 below
and of the stochastic energy estimates of Lemma 3.8.

2 A brief review of the deterministic case

The next two subsections present simple self-contained arguments showing how the
threshold Gevrey s = 2 appears naturally for this model. Needless to say every result
given here is well-known and belongs to a historically well-established theoretical

framework. An exhaustive and complete collection of results can be found for instance
in [24], source of some of the theorems adapted and used below.

2.1 Sufficiency

We present a very short and sketchy review of how to get Gevrey energy estimates for
the model (1.2). We consider here, with Fourier derivatives D, := %8y, the slightly
more general symbol

P(x, D) = —D? + AD,

with A € C. Taking the Fourier transform in x and setting

u() :=/e_ixgu(x)dx, £ e R,
R

we get

2iX(P, — D) = D;|D/i|* + 2iIE (AT, D)

@ Springer



Stochastics and Partial Differential Equations: Analysis and Computations

and
2i3(D,7i, ) = D, [ul*; @2.1)

here 3z stands for the imaginary part of the complex number z. With the proviso, not
affecting the gist of the argument, that £ is positive and large and with A > 0 to be
suitably chosen, define the Gevrey norm

IlI2E) = fo 2E 6y 2dr. £ R,

and inner product

(. g)s(E) = /0 P £ g (1 E)dr, £ € R.

Then, multiplying the two previous identities by M

get

and integrating by parts we

23(Pa, — D) () > 228 "I D2 () + 23& (A7, D) (). 2.2)
Since we also have from (2.1) that
D2 () > 2225 |l ),

using Cauchy-Schwarz inequality and

1 3
2——-< -
s s

we see that we can estimate the last summand in (2.2) with a choice of A and therefore,
after an inverse Fourier transform, we have reached a Gevrey s with s < 2 energy
estimate. Standard arguments allow us then to conclude. For more details on this
derivation we refer the interested reader to the papers [3, 6-8].

Remark 2.1 For the sake of completeness we can also remark that the Cauchy problem
for (1.2) fails when s = 2, albeit in a slightly weaker sense. Since the main focus here
is however on the lack of solvability for s > 2, we point the interested reader to some
classical literature for these cases: [24].

2.2 Sharpness
Now we want to verify that if s > 2 the Cauchy problem for (1.2) is ill-posed. This

is done in Theorem 2.3 below. We follow the arguments of [24] Section 6.3, starting
with the following important definition.
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Definition 2.2 We say that the Cauchy problem for the second order differential oper-
ator P is locally solvable in y ) at the origin if for any ® = (g9, ¢1) € (¥ (R"))z,
there exists a neighborhood Ug of the origin such that there exists u € C* (Ug)

satisfying

Pu =0, in Ug;
Déu (O,x’) =u; (x/),j =0,1, (O,x’) € Up Ni{xg=0}.

Then our main result in this subsection reads as follows.

Theorem 2.3 If s > 2 then the Cauchy problem (1.2) is not locally solvable in y®.
In particular the Cauchy problem (1.2) is not C* solvable.

To prove Theorem (2.3) we recall the following result (see e.g. [24], [19] or [23]
Proposition 4.1).

Proposition 2.4 Let K be a compact set of R" and h > 0 be fixed. Assume that the
Cauchy problem for P is locally solvable in y®) at the origin. Then there is 8 > 0 such

that for any ((po (x’) , 01 (x’)) € ()/(S)'h(K))2 there exists a unique u(x) € c? (Dy)
verifying Pu = 0 in Ds and Déu (O, x’) =u; (x’) on Ds N {xg = 0}.

We also need the following proposition.

Proposition 2.5 Assume that 6 € C3°(R) is an even function such that 6 ¢ yo(z) R).
Let Q2 be a neighborhood of the origin of R such that supp0 C Q2 N {xg = 0}. Then
the Cauchy problem

(87 +idu(t,x) =0, te(0,T],x eR; 2.3
u(0,x)=0,V(0,x)=0(x), xR, '
has no CZ(Q) solution.
Proof We define
Up(t, x) = e xHizp (=0
and we choose z = —i so that U, (¢, x) is a particular solution of the homogeneous

equation. Suppose that (2.3) has a C?(2) solution. Applying Holmgren’s Theorem (
see Proposition 6.3 in [24]) we conclude that we can assume u(x) = 0if |[¢| < T and
|x| > r with some small 7 > 0 and r > 0.

We note that, with (1, v) = [ u(x)v(x)dx,

T

T
/O(PUp,u)dt:/(; (Up, Pu)dt +i (D;Up(T), u(T))

+ i (Up(T), Diu(T)) — i (Uy(0), D;u(0))
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because ©(0) = 0. From this we have
(DU (T), u(T)) + (Up(T), Diu(T)) = (Uy(0), D;u(0)). (2.4)

We see that the left-hand side on (2.4) is O (p). On the other hand the right-hand side
is

e’To(—p?)

where 6 is the Fourier transform of 6. This comparison yields that, since 6 is even

’1/2

B(p)| < Cp' e~ < Cleme'r

with some ¢’ > 0 and p large. We deduce that § € yéz) (R) which is a contradiction.
O

Proof of Theorem 2.3 Suppose that the Cauchy problem (1.2) is locally solvable in
y©) at the origin with some s > 2. Choose s’ so that s > s’ > 2, and choose
a compact neighborhood K of the origin of R and a positive # > 0. Then from
Proposition 2.4 there exists Ds such that the Cauchy problem for P has a C? (D)

solution for any Cauchy data in (y(s)'h(L))z. We now choose 6 € )/OS )(R) so that
suppf C K N (Ds N {xo = 0}) which satisfy the conditions in Proposition 2.5 below.
Since it is clear that 6 € yés) ’h(K ) because s > s” one can apply Proposition 2.4 to
conclude that there is a C2 (Ds) solution to (6.16), while this contradicts proposition

2.5. O

3 The stochastic energy estimate

In this section we prove the main theorem of our work, i.e. Theorem (1.1). We start
taking the Fourier transform with respect to x in (1.5) to get

dU(t;8) = V(t;: €)dt +icEU(t;€) o dB(t), t € (0,T], € € R;

dV(t; &) = £U(t; £)dt, te0,T]EeR; (3.1
U(0; §) = 4o(£), V(0; §) = §1(5), £eR,

which in It6’s form reads

d0@:6) = V6 - 20w )| di +i060@: )dB@), 1€ 0. T)§ € B

dV(t; &) = £U(t; £)dt, te(,T]EeR;
U(0; §) = 4o(£), V(0; §) = §1(5), £eR,
(3.2)
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Fort € [0, T] and & € R we define

mi@ ) =E0GOR  me) =Ex(0:oV60),
m3(t: ) = EIV(1: £). (33)

The idea is to do an energy estimate, of the type of Section (2.1), at the expectation
level. It is here that the role of the perturbation o can be seen to play its role.

Lemma 3.1 (Second moments system) For any & € R the function

t> m(t; E) = (my(t; €), ma(t; &), m3(t; €))

defined in (3.3) solves the linear system of ordinary differential equations

ni(t;§) = 2ma(t; §),
2
mip(t:§) =Emi(1:§) — GTE my(t; &) + m3(1: §), (3.4)
niz(t; &) = 26ma(t; §);
here, m;(t; &) := %mi(t; &) fori=1,2,3.
Proof Applying 1t6’s formula to |I7(t; £)? = ﬁ(t; E)ﬁ(t; &) gives

AU =U@; )dU &) + Ut; £)dU (1 €) +dU (1; £)dU (13 £).

Now, if we substitute U (t; &) and d U (; &) with the corresponding expressions from
(3.2), we find

d|U(t; 6)> = 20U (1; §)V (t; £))dr.

Taking expectations yields ni(¢; £) = 2m;(¢; £), i.e. the first equation in (3.4).
Moreover, using [t6’s product rule we get

AU 6V (€)= VIt £)dU 1 6) + U £)dV(t; &) +dU(1; £)dV (1 §).

Since d V(t; &) has no Brownian part, the last term vanishes and, upon taking real
parts and expectations, we obtain

2
mia(t; &) = EIV(t; €)1* + EE|U (1; &)* — %szmw(r; YV (t; £))

2
= Emy(1; 8) — %Ezmz(t; £) +ms(t; ).
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This corresponds to the second lilrle in (3.4).
Lastly, applying It6’s formulato | V (¢; £)|? and recalling that 4 V (¢; £) has no stochastic
part, we see that

dIV(t; 6)1> =26 (U (1; §)V (1; §))d1.

Taking expectations yields mi3(t; £) = 2Em,(¢; &) thus completing the proof. O

Eigenvector decomposition
The eigenvalues of the matrix

0 2 0
AE) =& -%E21 (3.5)
0 26 0
associated with (3.4) are given by
252
1
=0, 21+ :—%iz o4E4 + 648, (3.6)

with the square root interpreted as the complex square root when the argument is
negative and the branch with /x > 0if x > 01is chosen. A simple computation shows
the very important result that the solutions of the system are uniformly bounded in
|&]. More precisely, we have the following result.

Lemma 3.2 (Uniform bound) For all ¢ € R and o # 0,
X 2 2 .
Sh)“*F(é) S OT/3 == )\.+ m ;
moreover,
, o
& <0 implies Rrp(§) = - <0.

Notice that an eigenbasis for (3.5) is

1 1
@ =0 ], =22
—£ ¢

Moreover, from (3.3) and Cauchy-Schwarz inequality we get

ma(ts £)] < oy (@ Eyma (e &) < 5);’”3(“5), Le[0,TE € R, (3.7)
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thus implying that the second component of the vector m(¢t) = (m(¢t; £), ma(t; §),

m3(t; & )T can be controlled by the other two.
We now define the weighted energy

F(t;8) = mi(t;:6) 4 (6) 'm3(1:6)  with (£) := v/ 1+ &2,

To ease the notation we also write

2
9 2 — 2
y.—zé and A :=,/y~+ 16§

so that
-y A

r() = —

Writing the solution to (3.4) in eigenvector coordinates, i.e.

m(t; &) = qovo(§) + q+(1; ) v (§) +q-(1; §)v_ (),

we have

qo(1) = qo(0), g (t;8) =g (0),  g_(1;8) = Fg_(0).

Moreover,

mi(t;€) = qo + q+t;8) +q-(1;§),
m3(t; §) = —Eqo + & (q+(1: §) + q-(1: §)),

and therefore using (3.8) we get

Faig) = (1- é—))% +(1+ é—))(qm; £)+q-(t:£)).

On the other hand, since 0 < 1 &+ é—> < 2, we obtain the basic estimate

F(t;8) < 2|qol + 21q+(&; &) + 21q-(&; &)I.

(3.8)

(3.9)

(3.10)

Notation In the sequel to ease the notation we will omit to write in the functions m,

g+, q—, A+ and A_ the explicit dependence on &.

Let m(0) := (m19, mao, m30) ' . A direct computation yields

1 1
0) = ~mip — =—m30,
q0(0) 7m0 2gm30
0) A + 2 A
=——m —moy — ——m3p,
q+ S Ao+ Mo %A 30

(3.11)

(3.12)
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g_(0) = 2 oo+ 2 (3.13)
—m - — —m .
10 = 220 %A 30-
Note that, from (3.8) att = 0,
mio < F(0;8), m3o <(§) F(0;8). (3.14)
Also, by (3.7)att = 0,
mio + m3p
[mao| < — (3.15)

Lemma 3.3 (Large-|&| coefficient bounds) There exist &y > 1 and C > 0 (depending
only on o) such that for all |&| > &,

1 C ) ‘
— < — <
|A| ~ &2 A

’

Tl Jex

&7 ISI4

(3.16)

’S_g‘ EE,

Proof Since y = %.52 and A = /y2 4+ 16£, we have A ~ y ~ &2 as || — oo,
hence 1/|A| < 1/€2.

Moreover, A_ = _VZ_A satisfies |A_| ~ y ~ &2, so |A_|/|A| < 1 and
A—I/CENIAD S l/I$|
Finally, A4 = = O(1/€) as |&] — oo, because A = y+/1+ 16&/y2 =y +

O(1/), hence A+ = (—y + A)/2 = O(1/&). Therefore |r,|/|A] < (1/]€])/E% =
1/|€[? and similarly |1 |/(1&]|A]) S 1/]€]*. O

Lemma 3.4 (Control by F(0; &) of eigenvector coefficients) There exist & > 1 and
C > 0 such that for all |§| > &,

lgo(0)| + 19+ (0)| + [g—(0)] = C F(0; §). (3.17)

Proof Step 1: bound qo(0). By (3.11) and (3.14),

m3

CF(0;
@) (0; 6),

|6]0(0)| =< 2m10 + 2|§|m30 = 2F(0 g) 2i

since (§)/]€| < +/2 for |§] > 1.
Step 2: bound g4 (0). Using (3.12) and Lemma 3.3,

C
lg+(O) = Cmio + 2 |m20| + —m3o.

11

We bound each term by F (0; &). First, m19 < F(0; £). Next, by (3.15) and (3.14),

C C C
< ézF(O §)+$ () F(0:8) < EF(O §) = CF(0:8),

1 1
2 |m20|_252 (m1o+m30) <
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for |£| > 1. Finally,

L= &m0 _ o po g,

€] €] (§)
Hence |g4 (0)| < CF(0; £).

Step 3: bound q_(0). Using (3.13) and Lemma 3.3,
C C C
lg—(0)| = —zmi0+ —zlmaol + ——7zm30 = CF(0; §),
€] § €]
using again (3.15) and (3.14) and |£| > 1. Summing the three bounds yields (3.17). O

Theorem 3.5 (Uniform weighted-energy bound for large |£|) Fix T > 0. There exist
constants C1, Cy > 0 and &y > 1 such that for all |&| > &y and all t € [0, T],

F(t;€) < C1e“'F(0; &). (3.18)
Proof From (3.10) and (3.9),
F(t;§) < 2|g0(0)| + 2¢™*+'|g1(0)| + 2¢"*~"|g_(0)].

For |&] large, AL = O(1/|€]|) and RA_ ~ —y < 0, so there exist &y and C» > 0
such that for all |&]| > &,

eﬂi)»_,.t E eCzl7 et)ik_z S 1’ t e [O, T]
Therefore,
F(t; §) < 2¢%'(190(0)] + g+ (0)] + [g—(0)]).
Applying Lemma 3.4 gives (3.18). O

The large-|£| estimate in Theorem 3.5 leaves open the compact region || < &.
On this region we can bound the weighted energy by a uniform constant using
compactness.

Lemma 3.6 (Bounded-£¢ patch) Fix T > 0 and &y > 1. There exists a constant M =
M(T; &y, 0) > 0 such that for all \§| <&y andallt € [0, T],

F(t;6) =< M F(0;§).
Consequently, for any Cy > 0,
F(t;6) =M™ F(0;8), 1€[0,T].

Proof Recalling the definition of A(§) in (3.5), define the diagonal weight

W) = diag[1, 1, (&)7'];
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then for each &,
W (Em(t) = WE) O W E) ™ WE)m©).

The map (1; &) — B(t; &) := W(&)e' @ W (&)~ is continuous on the compact set
[0, T x [—&0; &0] (matrix exponential is continuous and W (§) is smooth); hence

M := sup sup [|B(t;8)[l1>1 < 00.
t€[0,T]1&1<é0

Moreover, using that m1, m3 > 0, the definition (3.8) implies
F(t;6) =mi(t) + (&) 'm3(t) = [WEmM@®) |y — Ima(0)] < [WEm@)llp1,

and similarly F(0;§) > 0 and [W(&)m(0)[[pn = F(0; &) + [m2(0)| < 2F(0; §) by
(3.7). Therefore,

F@:8) < |WEm®llg < 1B )11 IWEmMO)p <2M F(0; §),

uniformly for # € [0, T] and |£] < &p. The last statement follows from 2 >1. 0

Combining Lemma 3.6 with Theorem 3.5 yields constants C7, C; > 0 such that
forallé e Randallt € [0, T,

F(1;8) < Cie F(0;6).
Thus we have proved:

Theorem 3.7 Fix T > 0. There exist constants C1, Cy > 0 such that for all § € R
andallt € [0, T],

F(t;€) < C1e®'F(0; £). (3.19)

We now apply the standard Plancherel technique that upgrades the frequency
estimate for F(¢; £) to Sobolev moment bounds in the x variable.

Lemma 3.8 (Sobolev moment bounds from the weighted energy) Fix s € R and
T > 0. Assume that for all € € Rand all t € [0, T],

F(t; &) < C1e9'F(0; &), (3.20)
where

F(t; &) =my(t; &) + () 'ma(1; &),
mi(t: &) =E|U@ 6P msy@;6) =E |V 6)%
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Then,

sup [Env(r)n%,ﬁEnV(t)nzsl}sclecﬂ [||goo||%,;+||<pl||2sl] (3.21)
1€l0,7] H, H,

[S]
[S]

Proof Multiply the frequency estimate (3.20), which was proved in Theorem 3.7, by
(€)% and integrate over £ € R to get

/R (V] F(t; ) dE < Cre® fR (€)X F(0; &) dt.

By definition of F,

[R )2 F(r: £) dE = fR EVEID (1 £)2dE + /R EF RV £) e,

and using Fubini’s theorem and Plancherel’s identity in the x-variable gives

o
H, 2

[R@FSIEWO;§>|2ds=E||U(r>||2g, [R@FHEWO;s)|2ds=E||V(r)||2 )

since (£)21 = (5)2“_%) . The same identities hold at + = 0 with U(0) = ¢o and
V(0) = ¢;. Taking the supremum over ¢t € [0, T'] yields the claim. O

An immediate consequence of the Lemma 3.8 and Theorem 3.7 is:

_1
Theorem 3.9 (Mean-square H; x H; % well-posedness) Assume that estimate (3.21)

holds for a given s € R. Then the homogeneous Cauchy problem (1.5) is well-posed
1

. S—5 .
in HY x Hy * in the mean-square sense, namely:

1
o forevery (¢o, 1) € H) x H; 2 there exists a unique adapted solution (U, V);

e the solution satisfies

U e L®(0,T]; L*(2; HY)), Ve L™([0, T1; L*(; H):

e the solution map (¢o, ¢1) — (U, V) is continuous with respect to these norms.

Corollary 3.10 (Mean-square C*° well-posedness) Assume that estimate (3.21) holds
foralls > 0. Then the Cauchy problem (1.5) is well-posed in HZ® in the mean-square
sense:

U e\ L20. T L2@: B, Ve (1200, 7] L@ HY ).
k>0 k>0

Due to the fact that (3.1) is a linear system we can also improve the regularity of
the solution process from L*°[0, T] to C[0, T'] utilizing the following proposition:
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Proposition 3.11 (Time continuity in L2(S2; H}) from mode-wise SDE continu-
ity)abellem:timeCont Fix s € Rand T > 0. Let (U, V) be solution to (1.5) whose
x-Fourier transform ﬁ(t; &) and f/\(t; &) satisfy (3.1). Assume moreover the uniform
Sobolev moment bounds

sup E[U )| < oo, sup IE||V(t)||2s_% < 0. (3.22)

t€[0,T] t€l0,T] Hy
Then,
2 2 =3
UecC(0,T]; L*(2: H))), VeC([0,T]; L*(Q; Hy 2)).

Proof We prove the statement for U; the proof for V is identical. Fix fy € [0, T'] and
let ¢ tend to #9. By Plancherel’s identity in x,

ENU (1) = Uto) s = /R &) E|U @ &) — Uto: )| de. (3.23)
For each fixed &, the assumed continuity of the mode process yields
BT &) — Ut §)]F — 0, ast — 1.
Moreover,
0 6) = Ttto; © < 2005 )1 + 210 103 )2,
hence

€ E|0@: ) - Uo:6) <4 sup §XEU(: 9P

T€lr,T]

The right-hand side is integrable in & because (3.22) is equivalent by Plancherel to

sup A@ (€)PE|U(r; §)2dE < 0.

telro, T
Therefore dominated convergence applies in (3.23) and yields
E|U@) — Uz, — 0 ast — i,
which is exactly U € C([0, T1; L>(Q; HY)). o
Then Theorem 1.1 follows from the next corollary.
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Corollary 3.12 (Continuity C°° well-posedness)abelfinRes Assume that estimate
(3.21) holds for all s > 0. Then the Cauchy problem (1.5) is well-posed in HX°
in the continuous sense:

Ue()C(0.7T): L3 HY). Ve ()C(l0.T); LA Hf_%)),
k>0 k>0
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