Numer. Math. (2004) 96: 733-770 .
Digital Object Identifier (DOI) 10.1007/s00211-003-0494-5 NumerISChe

Mathematik

A semi-discrete scheme for the stochastic
nonlinear Schrodinger equation

A. De Bouard', A. Debussche?

1 CNRS et Université Paris-Sud, UMR 8628, Bat. 425, Université de Paris-Sud,
91405 Orsay Cedex, France

2 ENS de Cachan, Antenne de Bretagne, Campus de Ker Lann, Av. R. Schuman,
35170 Bruz, France; e-mail: amaud.debussche @bretagne.ens-cachan.fr

Received January 10, 2002 / Revised version received April 15, 2003 /
Published online October 15, 2003 — (©) Springer-Verlag 2003

Summary. We study the convergence of a semi-discretized version of a
numerical scheme for a stochastic nonlinear Schrodinger equation. The non-
linear term is a power law and the noise is multiplicative with a Stratonovich
product. Our scheme is implicit in the deterministic part of the equation as
is usual for conservative equations. We also use an implicit discretization
of the noise which is better suited to Stratonovich products. We consider a
subcritical nonlinearity so that the energy can be used to obtain an a priori
estimate. However, in the semi discrete case, no Ito formula is available and
we have to use a discrete form of this tool. Also, in the course of the proof we
need to introduce a cut-off of the diffusion coefficient, which allows to treat
the nonlinearity. Then, we prove convergence by a compactness argument.
Due to the presence of noise and to the implicit discretization of the noise,
this is rather complicated and technical. We finally obtain convergence of the
discrete solutions in various topologies.

Mathematics Subject Classification (2000): 35Q55, 60H15, 65M06, 65M12

1 Introduction

The nonlinear Schrodinger (NLS) equation is one of the basic models for
the description of weakly nonlinear dispersive waves, and occurs in many
branches of physics : hydrodynamics, plasma physics, nonlinear optics,
molecular biology, - - -
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Recently, more and more attention has been paid to the influence of a
Gaussian white noise on the dynamical properties of solutions of this equa-
tion (see e.g. [2], [7], [16], [29]).

In [2], [29], for example, a conservative multiplicative NLS equation
with a real valued space-time white noise is considered. This equation is two
dimensional with a cubic nonlinearity, and may be written as

iy + (AY + Y PY) =iy, xeR? >0,

where 1/ is a complex-valued process defined on R* x R?, and i) = ‘dl—?, with
n a real valued Gaussian process with correlation function

Em(r, x)n(s, y)) = 8x—y(s A D).

The noise is multiplicative and the product here is a Stratonovich product.
Hence, the L2-norm of the solution is formally conserved. This is related to
the fact that |1/ |* stands for a probability density.

However, from a mathematical point of view, nothing is known concern-
ing the existence of solutions for the initial value problem associated with
this equation. The first reason for this absence of result is the lack of spatial
smoothness of the noise (the unitary group ¢'’* has no smoothing effect in the
usual Sobolev spaces, which are natural spaces to deal with the deterministic
equation). The second reason is that an homogeneous noise on R cannot
be treated in the context of L?(R¢) based Sobolev spaces, even of negative
order.

This is why we have considered in [11] a multiplicative NLS equation of
the preceding form, with x € R, but in which 7 is a Wiener process on the
space of square integrable functions on R¢, with a covariance operator ®®*
which is roughly speaking of finite trace (we actually need slightly more
regularity of ®).

If for example @ is defined through a real valued kernel k&, that is

DPu(x) = / k(x, y)u(y)dy,
R4
then one may recover the spatial correlation of 5:

EM@, x)n(s, y)) =c(x,y)s At
by the formula
cte.y) = [ K 2Ky, 2)dz.
R4

The product in the right hand side of the equation is again a Stratonovich
product. We have then proved that in the subcritical case, that is when the
nonlinearity | |2y is replaced by |¥|>° ¥ with 0 < 2/d, this equation pos-
sesses a global square integrable solution which is unique in a slightly more
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restricted class, provided that the initial data is given and square integrable. If
one assumes more spatial regularity on the noise, then one naturally obtains
more regular solutions, by using the same kind of proofs (see [13]).

In [12], we have studied the influence of a Gaussian additive noise (which
is still a white noise in time) on the blow up of solutions of the nonlinear
Schrédinger equation in the supercritical case o > 2/d. We have proved that
if the noise is sufficiently spatially correlated, then any initial data imme-
diately leads to a blowing up solution. It is not expected that this kind of
behavior occurs for a multiplicative spatially §-correlated noise : the absence
of spatial correlation is instead conjectured to stop the blow up of any solution
(see [29] for a formal analysis, and [14] for numerical computations on that
subject).

Here, we investigate the convergence of a numerical scheme for a mul-
tiplicative NLS equation of the preceding type. The noise is again assumed
to be Gaussian, white in time and spatially correlated. The scheme is a semi-
discretized version of the one used in [14]. The deterministic part is a Crank-
Nicolson type scheme, and the Stratonovich product in the right hand side of
the equation is naturally approximated by the product of the increment of the
noise with the value of the solution at the mid point. This has the advantage
that the L?-norm is still a conserved quantity for the numerical scheme. It is
shown in [14] that this numerical method gives good results in the one dimen-
sional case; we also refer to [ 14] for details on the numerical implementation.
The two dimensional case will appear in a forthcoming paper.

In the absence of noise, the Crank-Nicolson scheme we consider also pre-
serves the energy of the continuous equation. A study of this kind of schemes
for deterministic NLS equations can be found in [1], [8], [15] or [30], in which
the convergence is proved either by energy methods, or using contraction
arguments. In these cases, the existence and uniqueness of the semi-discrete
solution requires a smallness condition on the time step, depending on the
initial data. In the stochastic case, such a smallness condition on the time step
would be random and much too restrictive. For this reason, we do not obtain
the uniqueness of the semi-discrete solution, but we prove that for each time
step, there exists a measurable selection of semi-discrete solutions, that is
there is a semi-discrete solution which is an adapted process; we also prove
that the sequence of processes we obtain in this way by varying the time step
converges to the solution of the continuous Stratonovich equation as the time
step tends to zero.

Note that this problem of non uniqueness of the discrete solution
already occurs in the approximation of finite dimensional stochastic differ-
ential equations with implicit schemes. Milstein et al. in [26] suggest to use
a cut-off of the Gaussian random variables arising in the numerical scheme.
This allows them to obtain a unique discrete solution and to derive an order
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of convergence. This approach could probably be applied in our situation
with, however, many additional difficulties, due to the infinite dimension.
Moreover, this problem never caused any trouble in the implementation of
the method — see [14] — and we chose to analyse the scheme implemented in
[14] without any modification.

The convergence resultis obtained via a compactness method and alemma
of Gyongy and Krylov [21]. Hence, the first step is to derive bounds indepen-
dent of the time step on the semi-discrete solution. Note that if the L2-norm
is still preserved by the semi-discrete stochastic NLS equation, the same is
not true for the energy. A bound on the L2-norm is not sufficient for the use
of compactness methods. In the continuous case, a bound on the energy may
be obtained by the use of the Ito formula (see [13]). This tool is not available
in the semi-discrete case, but we overcome the difficulty using a kind of
semi-discrete equivalent of the Ito formula: we inject in the expression of the
energy evolution the “integral equation” giving u at time (£ + 1)§¢ in terms
of u at time £5¢, where 8¢ is the time step. We use the “integral equation”
instead of the original semi-discrete equation to avoid the addition of extra
partial differential operators in the remaining terms, which would lead to the
impossibility of estimating these terms.

However we cannot avoid the addition of extra nonlinear terms and we
have to cut off the equation, as is classical for stochastic partial differential
equations. If we truncate the nonlinear term, we loose the conservation of
energy for the deterministic equation, and our estimate on the solution. This
is the reason why we use instead a truncation of the diffusion coefficient. We
then get rid of the cut-off thanks to the uniform bounds on the energy for the
continuous equation. Note that this cut-off is a technical tool, and is not used
in the implemented scheme.

In this way, we are able to prove that the discretized solution converges
to the continuous solution in various topologies. Some of the arguments we
have used have been introduced in the series of work [19], [20], [21], [22] on
the numerical analysis of stochastic partial differential equations of parabolic
type; in particular the idea of using a cut off to obtain a bound on the discrete
solutions and the way to get rid of it at the end. However, the present context
is much more complicated: it deals with NLS equations, implicit schemes,
Stratonovich products, --- Many new arguments have been necessary. For
instance, the above described idea to overcome the lack of Ito formula in the
discrete case, or the particular way to introduce a cut-off. Also, the compact-
ness argument is quite involved.

Recently, numerical analysis of semilinear stochastic partial differential
equations in the semi-discrete or fully discrete case has been the object of
articles by Printems [28] and Hausenblas [23], [24]. In [23] or [28], only
parabolic equations are considered, while [24] generalizes the framework;
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however, all these works deal with explicit schemes in the nonlinear and
stochastic terms.

Our proof can be extended to the study of a fully discrete scheme, some
estimates need to be modified accordingly. However, this requires long and
technical computations and would probably make the article very technical.
For this reason, we have preferred to start with the semi-discrete case, so that
the ideas can be introduced in a simpler context.

Also, we do not give any result on the order of convergence. This would
require much more smoothness assumptions on the noise and initial data.
Moreover, as is well known, several kind of orders can be defined in the
context of stochastic numerical analysis. If the error is estimated pathwise
(strong order), the order is very small and in our case it cannot be greater than
one half. For the approximation of stochastic differential equations, this prob-
lem may be overcome by some correction terms in the scheme (see [25]). In
the context of stochastic partial differential equations, it is not clear whether
such terms can be designed. When one is interested in the approximation of
averaged quantities (weak order), then one typically obtains a better order
of convergence (see [32]). However, again such a study seems to be very
difficult in the infinite dimensional case.

The paper is organized as follows: in Section 2, we introduce our nota-
tions, afterwhat we first recall a local and global existence and uniqueness
result proved in [13] for the continuous equation; then we write the semi-
discrete scheme and state our main result (convergence theorem). Section 3
is devoted to the proof of the convergence theorem: in Section 3.1 we write
the truncated scheme and show the existence of a measurable selection of
solutions for both schemes; in Section 3.2 we show an estimate on the trun-
cated discrete solution (using a “discrete Ito formula”) and prove the tightness
of the sequence in an appropriate function space. Section 3.3 is devoted to the
passage to the limit in the discrete equation and in the truncature term, and to
the conclusion of the proof. A technical Section 3.4 has been added, where
we have gathered the proof of three technical lemmas used in the course of
the proof of the convergence theorem.

2 Notations and main result

In general, a norm in a vector space X will be denoted by |.|x or some-
times ||.|| x when dealing with operator norms. We use the classical Lebesgue
space L?(R?) (of complex valued functions), and the inner product in the
real Hilbert space L>(R?) is denoted by (., .), i.e.

(u,v) =Re / u(x)v(x)dx
R
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for u, v, € L*(R%). If s € R, the usual Sobolev space H (RY) is the space
of tempered distributions u € S'(R?) whose Fourier transform # satisfies
(1 + |€»)?0 e L*(R?). We will denote by L?>(R¢, R) the subspace of
L?>(R?) consisting of real valued square integrable functions, and the same
for H*(R?, R). We will sometimes use the shorter notations L% or H; to
denote respectively L? (R?) and H*(R9).

If I is an interval of R, X is a Banach space and 1 < r < 400, then
L" (1, X) is the space of strongly Lebesgue measurable functions u from /
into X such that the function ¢ — |u(t)|x isin L"(I).

Since we use a compactness method, and because we work in the whole
R? space, we will have to use local Lebesgue and Sobolev spaces. If p > 1,
the space LI (R?) is the space of complex valued functions defined on RY
such that for any compact set K C R, u € LP(K). We refer to Section 2
in [10] for a precise definition of the local Sobolev spaces Hl’gc(Rd) and
H,,”(R?) when m is a positive integer.

Given two separable Hilbert spaces H and H, we denote by £,(H, H)
the space of Hilbert-Schmidt operators from H into H, endowed with the
norm

1917,y ) = TP ® =D [Pl
keN
where (ex)reN 1S any orthonormal basis of H. When H = L*(R?,R) and
H = H*(R?,R), L, (H, H) is simply denoted by Lg’s. Given a Banach space
B, we will also consider bounded linear operators from L*(R%) into B, and in
order to replace the notion of Hilbert-Schmidt operators, we use in this case,
as in [5], [6], the notion of y-radonifying operators. We denote by R(L?, B)
the space of y-radonifying operators from L?(R?, R) into B, and we recall
(see [6], Proposition 3.1) that the norm in R(L?, B) may be written as

1/2

I®lrez25) = | E

2
B

o0
Y e
k=1

where (ex)reN is any orthonormal basis of L*>(R4,R) and (yi)ren is any
sequence of independent normal real valued random variables on a probabil-
ity space (2, F, P).

In all the paper, we assume that we are given a probability space (2, F, P)
endowed with a filtration (F;);>0. We also assume that W is a cylindrical
Wiener process on L2(R?, R) associated with (2, F, P, (F1)>0), so that for
any orthonormal basis (e;)gen Of L*(R?4, R), there is a sequence (By)reN of
real independent Brownian motions on (€2, F, P, (¥;);>0) such that

W=> Be.

keN
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We then consider the Wiener process W = CDW, where & is at least
assumed to be an element of Lg’l (more precise assumptions on ¢ will be
stated later). Note that W is a real valued process (when considered as a
function of (¢, x)).

In all what follows, A is the Laplace operator on RY : A = ZZZI % 14

is the characteristic function of the set A. Also, C, Cy, k € N, will denote
various constants, and if it is necessary to precise, the notation Cy(-) means
that the constant Cy; depends on its arguments only (for instance Cy (T, m)
depends on T and m but not on the other parameters or variables).

We consider the multiplicative (NLS) equation

2.1) idu+ (Au+ AMu|*u)dt =uodW

where x € R4, t > 0, u(t,x) € C,o0 > 0, A = £1 and o stands for a
Stratonovich product in the right hand side of (2.1). We will actually use the
Ito equation equivalent to (2.1). Defining, for x € R, the function

[e.]

22) Fo(x) = ) (Pe(x))?

k=0

where (e;)ien is any orthonormal basis of L?(R?, R), this equivalent Ito
equation may be written as

(2.3) idu + (Au+ Mulw)dt = udW — %qu,dz.

It is easily seen using the kernel K associated with @ — which necessarily
exists, since ® e Lg’l — that the function Fp does not depend on the basis
(ex)ren- More precisely, we have

Fo(x) = |K(x, ).

In order to recall the local and global existence theorem proved in [13] in
its most general form, we state different assumptions on o and A below.

>0 ifd=1or2
(Al) d <5,and {0 <o <2 ifd=3

1/2<o0 <2/(d—-2) ifd=4orS5,
(A2) 0 <o <2/dori=-—1,

o>0 ifd=1or2
(A3) d <3, and {0<g<lifd:3.

Assumption (A1) corresponds to the local existence theory in H'(R?),
and is a little bit more restrictive than in the deterministic case, due to the
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presence of the stochastic integral. Assumption (A2) allows to obtain global
existence using the energy

_l 2 _ A 2042
2.4) Hu) = 5 /Rd [Vu(x)|“dx py— /Rd |u(x)] dx.

Assumption (A3) will be used in the convergence theorem (see Theorem 2.2
and Remark 2.1).

The energy H (u), together with the L?-norm, is an invariant quantity
for the deterministic equation, and allows to bound the H'(R?) norm of the
solution under assumption (A2), according to the following Lemma. The
proof of this lemma is an immediate consequence of Gagliardo-Nirenberg’s
inequality (see for example [18])

Lemma 2.1 Assume that (A2) holds. Then,
o ifi=—1,|Vul?, <2H(u)
o if A = +1, there is a constant C, depending only on o and d such that
2 2442
Vull, = 4H @) + Colul

As was explained in the introduction, due to the lack of regularization of
the operator S(¢) = e~"'2, the covariance operator ® of the Wiener process
W needs some spatial smoothness. The assumptions we require on this spatial
smoothness also depend on the results we want, and we state them below:

(B1) ® € LY andifd > 2, ® € R(L2(RY), W"*(R?)) for some a > 2d.
(B2) ® € Ly withs > 1 +d/2.

The following theorem, which gives the existence and uniqueness of

H'-valued solutions of equation (2.3) is proved in [13]. In the statement
of the theorem we use the classical denomination of “admissible pair” to
denote any couple of real valued positive numbers (r, p), with r > 2 and
2/r=d(1/2—1/p).
Theorem 2.1 Assume that (Al) and (B1) hold. Then there is an admissible
pair (r, p) such that for any Fo-measurable uq with values in H'(R?), there
is a stopping time t*(ug) and a unique solution u of (2.3) starting from u,
withu € C([0, 1; H'(RY)NL"(0, T; WHP(R?)), a.s, for any stopping time
T such that Tt < t™*(ug) a.s. Moreover, T*(ug) satisfies

*(up) = 400 or limsup |u(t)|yi1 e = +00 as.
t /' t*(uo)

If in addition, (A2) holds, then the preceding solution is global, i.e.
™™ (ug) = 400 a.s. In this case, there is an integer ko(o,d, r) such that
for any integer k > ko and for any ug € LOJF%)"(Q, H'RY) (ug €
L2(Q; H'(RY)) is sufficient if » = —1), the solution u is in L**(2, C[0, Tp],
H'RY)) N LYK, L0, Ty; WHP(R?))) for any Ty > 0.
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Some restrictions arise in Theorem 2.1 compared to the deterministic the-
2

ory (inwhicho < = isallowed in any dimension for local existence). These
restrictions are due to the fact that in order to be able to estimate the stochastic
integral arising from the term ud W, one has to work in C ([0, T1; H'(R¢)) N
L7 (0, T; WhP(R?)) with p < ﬁ (see [13]), hence possibly with p < 20 +2
(p = 20 + 2 is used in the deterministic case).

Global existence is obtained thanks to the use of the energy H (u) and
Lemma 2.1.

From now on, we assume that @ and o satisfy (A3) and (B2). We also
assume that we are given a Jjp-measurable u( in L(2+2iﬁ)k(9; H'(R?)),
with k > ko, ko being as in Theorem 2.1.

In all what follows, we consider a fixed positive Ty and we set for each

neN,§t =Ty/n. Wealso set for £ with) < ¢ <n —1:
W+ 1)é1) — W(£dt)
Xe \/5

and for a, b > 0 and real:

f( b) . a2o+2 _ b20+2
a,b) =
(25) o+1 a2 — b2

f(a,a) = ra®.

if a#b

It follows from (B2) that for any integer £ < n — 1, x, is a Gaussian random
variable with values in H*(R?) for some s > 1 + d/2. Finally, we use the
notation ugy1/2 = %(ue 4+ ugyy) for 0 < £ < n — 1. Our scheme is then
defined by the following semi-discrete equation, in which £ is an integer with
0 <¢ <n—1,and u, is an approximation of u(£§t):

JUp] — Uy Xt
i———— + Augppp + fuel, lugp1Diter12 = —=uey1)2.
/ / «/E /

(2.6)
We will say that a process u" defined on [0, Ty], with values in H'(R?) is
a solution of the semi-discrete equation (2.6) if u" is constant on each time
interval [£6¢, (€ 4+ 1)), equal to u, on such an interval, and if (#¢)o<¢<n—1
satisfies (2.6) with 81 = Ty/n. In the sequel, we set u, = uj to emphasize
the dependence of u; on n.

Equation (2.6) is supplemented with the initial condition

2.7) u(0) = uyo.

The discretization of the noise term in the right hand side of (2.6) cor-
responds to the discretization of the Stratonovich product. It is not difficult
to see that the L% norm of u" is constant. For the practical implementation
of the scheme in the fully discrete case (see [14]), this implies that at each
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time step, a random nonlinear equation — whose unknown is uy_; — has to

be solved. However, our experience shows that this creates no difficulties
during the simulations. Another choice could be to discretize the Ito form of
the equation, but then the L? norm of the solution would not be constant.

Note that the energy H(u) is preserved by the deterministic semi-
discrete scheme. If " is a solution of (2.6)—(2.7) with W = 0 (i.e. x, = 0,
0 <¢=<n-—1),then H(uy, ;) = H(uy) = H(up). This is easily seen by
multiplying (2.6) (with W = 0) by

Autgy1o + fuel, uer1Dites1y2

and taking the imaginary part.
We may now state our convergence result for the semi-discrete solution
of equation (2.6)—(2.7).

Theorem 2.2 Assume that (A3) and (B2) hold. Then, for each n € N, there
is a solution u”, a.s. in L>(0, Ty; H'(R?)) and adapted to (Ft)rero.1y) Of the
semi-discrete equation (2.6)—(2.7), with §t = % Moreover, the sequence
(u™)neN converges to the solution u starting from ug of the continuous equa-
tion (2.3), given by Theorem 2.1. The convergence of u" holds in probability
in L0, T, H"(RY)) and in LP(Q, L>®(0, T; L>(R?))) for any T < T,
r < 1 and any positive p such that u € L7 (S, L*(R%)) for some p' > p.

Remark 2.1 The supplementary assumption (A3), thatisd <3 ando < 1 if
d = 3 ensures that the nonlinear term in equation (2.6) is in L?(R?) as soon
as ug and uq live in H' (R9). This assumption could have been weakened,
but the proofs would then be considerably more technical. This point is used
in particular to obtain an H'-bound on the semi-discrete solution u” by using
the energy H (u) (see Section 3.2). Similarly, for the sake of clarity in the
proofs, we have chosen to work with the strong assumption (B2) on the noise.
However, our arguments can be easily generalized to the weaker assumption
that ® € R(L>(RY), W% (R%)) for & large.

The proof of Theorem 2.2 is the object of the next section. As was previ-
ously mentioned, a compactness method will be used. The uniqueness of the
solution of the continuous equation is necessary to derive the convergence
in probability of the original sequence of semi-discrete solutions. Indeed, in
order to obtain the convergence of the original sequence, we will make use
of the following elementary lemma, which was first used by Gyongy and
Krylov in [21]:

Lemma 2.2 Let Z,, be a sequence of random elements in a Polish space
E equipped with the Borel o-algebra. Then Z, converges in probability to
an E-valued random element if and only if for every pair of subsequences
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(Zyty» Zyy), there is a subsequence of (Zyny, Zyn)) which converges in
law to a random element supported on the diagonal {(x, y) € EXE, x = y}.

3 Proof of Theorem 2.2

The proof will be divided into four steps: in the first one, we show the exis-
tence of an adapted semi-discrete solution for (2.6)—(2.7), and for a truncated
version of (2.6)—(2.7); then, in a second step, we prove the tightness of some
sequence related to this latter solution. We proceed with the passage to the
limit in the equation, and the conclusion of the proof of Theorem 2.2. In
Section 3.4, we gather the proofs of the most technical lemmas used in Sec-
tions 3.1 and 3.2, this in order to keep clear the progression of the proof of
Theorem 2.2

In the whole Section 3, we assume that o satisfies (A3), and we set g =
220 +1) < 7%.

3.1 Existence of an adapted semi-discrete solution

In order to prove, for a fixed n € N, the existence of a solution of (2.6)—(2.7),
we first fix a family (1¢)o<¢<n—1 of deterministic functions in H* (R4, R),
s being the exponent arising in (B2). We also fix i1y, € H I(R%), and we show
the existence of (at least one) solution it;,; € H'(R?) of

l.fte+1 — Uy

3.1 5

~ ~ ~ ~ Ne ~
+ Augrrp + fuel, [uer1Ditgyr12 = ﬁuf-ﬁ—l/z-

where we have set as before it¢1.1/, = %(ﬁe +1gy1) and f is defined by (2.5).

Lemma 3.1 Givenn, € H*(R?,R) andii; € H'(R?), (3.1) has at least one
solution iigy; € H'(RY).

Proof. The proof uses a standard Galerkin method, together with a Brou-
wer fixed point theorem to obtain a finite dimensional approximation of the
solution. We then make use of the compactness of the injection H'(R¢) C
H (R?) for any r < 1, after noticing that the following a-priori estimates
hold for the solution iy, of (3.1).

Assuming that ity is an H'(R?) solution of (3.1), and multiplying (3.1)
by the complex conjugate of it¢ 2, integrating over R? and taking the imag-
inary part of the resulting identity yields

~ 2 ~ 12
(3.2) |W+1|L2(Rd) = |W|L2(Rd)-
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In the same way, we multiply (3.1) by —Aidigi1/2 — f(liiel, lies1Diteri 2,
integrate over R? and take the imaginary part of the resulting identity. We
obtain:

H(iig+1) — H(iig) = /5t Im /d Ve Viigs1piies10dx
R

~ 2 ~ ~
< —|Vigiil + COt, el s, [uel gy [eslz2),

Bl —

Cauchy-Schwarz inequality and the Sobolev embedding H*~!(RY) c L™
(R?) —recall that s — 1 > % - have been used in the last step. Note that this
computation can be justified thanks to the finite dimensional approximation
of the equation.

It follows then from (3.2) and Lemma 2.1 that

(33) e 1131 gy < COL, Inel s, liiel ). o

We can now define a multivalued application
A:H'RY) x H'®RYR) — P(H'(RY)

(where P(H'(R?)) is the set of subsets of H'(R?)) such that for each ii, €
H'(R?) and n, € H*(R?, R), A(ii¢, n¢) is the set of solutions iy, of (3.1).
It is clear, from Lemma 3.1 and equation (3.1) that A takes its values into
nonempty closed subsets of H'(R?), and that its graph is closed. Hence, from
Theorem 3.1 in [4], there is a universally measurable section of A, that is
there is a univocal application « : H'(R%) x H*(RY,R) — H'(R?) such
that for any (u, n) € H'(R?) x H*(R?, R), k (u, n) € A(u, n), and such that
k is measurable when the spaces are endowed with their Borelian o -algebras.
Now, let
W((£ 4+ 1)ét) — W(£st)
Xe NG )

where W is the Wiener process defined in Section 2, and assume that u, is
a Fys;-measurable random variable with values in H'(R?) (endowed with
the Borelian o-algebra). Then uey1 = x(ug, x¢) is a F(e41)5,- measurable
random variable with values in H'(R?). Hence, we have proved the follow-
ing proposition.

Proposition 3.1 Let o and ® satisfy (A3) and (B2), and let uy be Fy-
measurable with values in H'(RY), then for eachn € N and 8t = % there
is an adapted semi-discrete solution u™ of (2.6) which is almost surely in
L>(0, To; H'(R?)), such that u" (0) = uy.

As was pointed out in the introduction, we will have to use a semi-discrete
scheme in which the noise has been truncated. For that purpose, we introduce
areal valued function p € C5°(R) such that supp p C (=2, 2), p(x) =1 for
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x e[—1,1]1and 0 < p(x) < 1 for x € R; we then define p;(x) = p(%) for
k € N*, and we set for v € L9(R?), 6, (v) = pk(|v|‘zq); assuming now that
k € N* is fixed, we will consider the following truncated equation, giving
uy,y in terms of uj and xe = —= (W (¢ + 1)81) — W (€d1),

k k

u — U
gy — Uy k ki pok k
= + Auyyyp + gl (g Dy n

(3.4) = 00k k) T

In this equation, f is givenby (2.5),u,, , = 5 (uj+uj, ) andg = 220 +1).
Using the same arguments as above, we can easily show that there is for

eachk € Nameasurable application k. : H'(R?) x H*(R?, R) — H'(RY),

such that for any (u,, ;) € H'(R?) x H*(R?, R), upy; = kx(ug, ne) is a

solution of the following equation:

l.uz+1 — Uy
8t

(3.5) = Ok (ue)Ok (tey1)

+ Augyrpp + f(Quel, [wer1Desr2
Ne

u .
Jot t+1/2

‘We then define

i (u, 1) = i s M gjug g <k @, M Vel g <iy (@5 1)
Fiic s M), g =10t g =k @ 1)

this ensures that we will take the same solution of (3.1) and (3.5) as long as
it is possible, that is if uy = u’é and (9,)o<m<¢ are given, and if we define
Ums1 = KUy, Nm) and uan = /Zk(u’fn, Nm),thenu, = u’lf if sup,, Iumle <
k; iy is clearly also measurable, and using the same arguments as before, we
easily prove the following proposition.

Proposition 3.2 Let o and © satisfy (A3) and (B2), and let ug be Fy-
measurable with values in H 1(R‘i), then for each n € N, §t = % and
each k € N¥, there is an adapted semi-discrete solution u™ of (2.6) and an
adapted semi-discrete solution u™* of (3.4), which are in L*(0, Ty; H'(R?)),
such that u"(0) = u™*(0) = wuo, and such that u"(£8t) = u"*(L8t) if

SUp,, <, |u" (mét)[ ¢ < k.

Remark 3.1 It may seem more natural to use a cut-off of the form
i (luy f] /2|lz‘f,) to truncate a Stratonovich differential. However, such a term
makes the estimates we need on the solution much more complicated to
obtain. Anyway, this truncating term is artificial and we get rid of it when
passing to the limit (see Section 3.3), so that this has no influence on the final
result.
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3.2 Tightness

We now briefly show how we can derive some estimates, independent of n —
but which depend on k — on the solution u”* given by Proposition 3.1; these
estimates will allow us to obtain the tightness of some sequence related to
u™k. We will explain how they may be proved thanks to an “equivalent of
the Ito formula” for discrete equations, but we postpone the technical part of
the proof until Section 3.4. We now assume that & satisfies (B2), o satisfies
(A3) and that u is as in the statement of Theorem 2.2. We also assume that
u" (resp. u™*) is a semi-discrete solution of (2.6) (resp. (3.4)) as given by
Proposition 3.2.

To lighten the notations, we denote in what follows by C(ug,---) a
constant which — among other things — depends on E(|u0|i§/ 2-od) ) and
E(H (u0)).

We have the following lemma.

Lemma 3.3 There is a constant Cy, = C(Tp, || P|| £0%5 U0, k), which depends
on k but not on n, such that

IE( sup |u"’k(z)|ip<Rd)) <G

1€[0,To]
and
E( sup |u'”‘<t>|i‘;:é(Rd)) <G
1€l0,To]
foranyn e N.

The proof of Lemma 3.3 — which is done in Section 3.4 — is based on the
evolution of the energy for the solutions of equation (3.4). Indeed, it is not
difficult to show (see the proof of Lemma 3.1) that since 6y is real valued,

(3.6) ™ 017, = 1" O)17; = luol7;

2=
for t € [0, Tp]. In the same way, we easily obtain as in the proof of Lemma
3.1, with r = % and setting u?’k = u™ks1), £ <n,
H () — Hy')
ot
_ 1 n,k n,k —n,k n,k
3.7) = ——0Ok(u," )0k (u, ) Im /Rd ng.Vqu/zqu/zdx.

Vot

If instead of the term Vir), fl /2”21;]-(1 1 in the integral on the right hand side
of (3.7), we had a Fys,-measurable term, then the integral would be a mar-
tingale and the right hand side of (3.7) would be much easier to estimate.
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However, (uz;fl /2)e 1s not adapted. Copying the classical proof of the Ito for-

mula consists then in plugging the expression of qul given by equation (3.4)
into the right hand side of (3.7). But each time we do so, we introduce in the
right hand side of (3.7) anew Laplace operator, and hence we loose regularity.
For that reason, there is no hope of obtaining an estimate in that way.

The idea is then to replace the use of (3.4) by the use of the integral
equation associated to (3.4). Indeed, introducing the operator

.ot ) |
(3.8) Sy =G — =A)i + =A)
2 2
and using (3.4) leads to
n Y S n
wyply = Ssuy =816 + EA) L |)M2f1/2
. 8t — n n n
(3.9) +/8t(i + >N "0y O (D xeul -

Now, we plug (3.9) in the right hand side of (3.7) each time qul appears.
In doing so, the right hand side of (3.7) is written as the increment of the
stochastic integral of an adapted process (with a factor \/%Tz) plus a remaining

term in which the factor \/Lg has disappeared. Once the identities obtained in
this way have been summed over all £ between 0 and n, the term correspond-
ing to the stochastic integral is estimated thanks to martingale inequalities.
The remaining term is estimated directly, although not so easily due to tech-
nical difficulties (see Section 3.4 for details). In particular, the estimate of
this remaining term requires the use of the cut-off.

Now, because we will use a compactness method, it is easier to work
with time continuous processes; it is then natural to interpolate linearly the
values of u™*(£8t) for two neighbors £ and £ + 1. However, since we need
the process to be adapted to the filtration (F;),>9, we do the interpolation in
the following way: we define v™*(¢) for t € [0, Ty] by

v k(@) =uy if te€]0,8¢] with §t=1D
and
(3.10) VK (o8t + (1 — ) (€ + 1)81)
= au™ (€ — 1)8t) + (1 — a)u™*(£81)
for ae[0,1], £e{l---,n—1}.

We also define v"(¢), t € [0, Tp] in the same way with u™* replaced by u".

It is clear that defined in this way, v™* (resp. v") is an adapted process,
which is continuous on [0, Tp] with values in H'(R¢). Moreover, we have
immediately

Corollary 3.1 The estimates of Lemma 3.3 hold with u™* replaced by v*
defined by (3.10).
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From now on, we will mainly work with v™* instead of u™*. Our aim is
still to show the tightness of some sequence related to v™¥. This is a conse-
quence of the following lemma.

Lemma 3.4 There are constants o, B, vy, 8§ > 0 and Cj = C;(Ty, uo, k,

||<I>||Lg.s), j=1,---,5, independent of n such that
(311) ]E(|vn’k|i2a+2(0’TO;Hl(]Rd))) S Cl,k
nk2/20+1
(3.12) B0 a2 0,10 11 (rayy) < Cok
n,k2/20+1
(313) E(|U IC/S([O,T()];H’I(R""))) S C3,k
(3.14) E(I1v"™ Ol aler qo.11) < Cak-

Again, Lemma 3.4 is proved in Section 3.4. The idea, for proving the
estimates in Lemma 3.4 involving fractional time derivatives of v"* is to use
that, by (3.4),

t
VR = up + / 30"k (s)ds
0

n—1 tun,k _un,k
¢ 01
=up+ ———— s e+ 1ysn) (8)ds
I

n—1

t
. k k k k
—up+iy j/ (8u o+ 1 e Duc
0
=1

(3.15) —@(uﬁﬁ)ek(uz’k)%uzﬁ /2) Liesr o+ 1ysn) (5)ds:
again, the last term in the right hand side of (3.15) is written as the sum of the
stochastic integral of an adapted process plus a remaining term. This remain-
ing term is estimated directly with the use of Corollary 3.1, while the expec-
tation of the square of the stochastic integral is bounded in W*2°+2(0, Ty;
L*(R%)) for any o < 1/2, thanks to Lemma 2.1 in [17].

We may now state and prove the proposition concerning the tightness of
the sequence of semi-discrete solutions. We set, for each n, k € N

2= @ Ol
(3.16) Z" = (2"F)ren
and we define, for r > 0 the space

(3.17)
Xy, = L* (0, Ty; Hip (RY)) N C ([0, Tol; HiyZ (RY)) x C([0, Tol; R).
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We then prove the following proposition (note that we will use Lemma
2.1 to obtain the convergence of v" in probability), in which W is the Wiener
process.

Proposition 3.3 Let 0 < r < 1 and s’ < s; then for any pair of sub-
sequences (¢(n), ¥ (n)),en, the family of laws (L(Z¢™, ZV™ W) ,en is
tight in (X5 )N x (X7)N x C([0, Tol; H (R)).

loc

Proof of Proposition 3.3 The proof follows from the fact that for any ¢ <
1/2, W e L*(Q; W*?P(0, To; H*(RY))) C L*(2; CF([0, Tol; H* (RY))) if
0 < B < a—1/2p, Tychonov Theorem, Lemma 3.4, Tchebychev inequal-
ity and the following lemma, which is proved by using a classical compact
embedding theorem, Ascoli-Arzela theorem and a diagonal extraction. O

Lemma3.5 Leto,f > 0,0 <r < 1andlet§ = (8;,)meN be a sequence
of positive numbers; the set A(8) of functions u in L** (0, To; H! (R%)) N
C ([0, Tol; Hy,, Y(R?)) such that for any m > 1,

loc
lul; + [ul; + ful? <3
L20+2(0,To; H' (Bi)) We20+2(0, To; H=1(Bim)) CP([0,To); H-1(Bp)) — “M

is compactly embedded into L>**+%(0, Ty; H e (RN C (0, Tol; H > (RY)),
where B,, = B(0, m) is the ball centered at 0 of radius m in R,

loc

3.3 Passage to the limit and conclusion

We now fix a pair of subsequences (¢(n), ¥ (n)),en and positive numbers
r,s’, with 0 < r < 1, r sufficiently close to 1 so that H"(R?) c L4(RY),
g =220 4+ 1),and s’ < s with s’ > 1 + d/2. We infer from Proposi-
tion 3.3, Prokhorov and Skorokhod Theorems that there is a subsequence
of (2™, ZV™ W) which we still denote by the same letters, a probabil-
ity space (2, F, P) and random variables (Z”, Z’Z’, W") (Zl, 7, W) with
values in
(X5 x (X5)N x (10, Tol: Hiy(RY))

such that for any n € N,
L(Z},Z5, W) = L(z¢™, 2V W)
and such that
Z” — Z asn — +oo, Pas. in (X7, w forj =1,2,
W" — Wasn — 400, P as.in C([0, Tyl; Hi (RY)).
Defining then

Z :o{Zj(s),W(s), O<s<t, j= 1,2}

and
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Fr=o|Zis) Wi, 05 <1, j=12],

it is easily seen that W and W" are Wiener processes associated respectively
with (J’Z',),Zo and (.73[”),20, with covariance operator ®®*.

Writing then 27 = (ﬁ?’k, f}z’k)keN and Zj = (ﬁ’;, f}‘)keN, for j = 1,2,
it is clear that for each k € N and j = 1,2 the function ﬁ?’k(t) is lin-
ear on each time interval [£6f, (£ + 1)6t], 1 < £ < n — 1, and is in
L>=(0, To; Hi,.(R))NC([0, Tol; Hy,Z(RY)); hence it is continuous on [0, Tp]
with values in H| (RY).

Also, since f);l *is adapted with respect to (]}l”) 10, it follows that f);l *e+
1)8t) is Fjs,-measurable for£ = 0, - - - , n—1. Also, it follows from the equal-

ity of the laws of (ﬁ?’k, )71"’k) and (v?k [Pk |‘zq), and the equivalent for

@5, 7%, in X7, , that

(3.18) 7@ = 107 01, Vi el0, Tl j=1,2.

It follows in particular from the preceding facts and (3.18), that y ]fl’k ((€+1)é1)

is ﬁgat—measurable for{ =0,--- ,n—1.
Finally, we infer from (3.15) and the equality of the laws that ﬁ?’k(t)
satisfies

n—1 ¢

" o . |

004(1) = B0 +1i E /0 AT (e + 5)5l)1[eaz,(l+1)az)(s)ds
e=1

n—1 t
. ~n ~n ~n 1
+y f £ (195" esnl. 17 (e + Donl) o7 (e + 5)60)
=10
X Xpese, (o160 ($)ds

n—1 ¢ 1
—iy / (7} 1)o7} (€ + DONTFE(E + 5)81)
e=179

/- )
(3.19) X< (W” (e51) — W (€ — 1)3:)) Liesr (o450 (5)ds.

We now let n — +o00 in equation (3.19), using the fact that (17;7’k, )7;1”‘) —

(ﬁ’j‘., )7,") P as. in X7,

The passage to the limit in equation (3.19) is rather technical and we only
state the lemma giving the limit equation, while we postpone the proof until
Section 3.4. The idea for proving this lemma is again to write the last inte-
gral in the right hand side of (3.19) as the sum of the stochastic Ito integral
with respect to W” of a discrete adapted process, and of a remaining term.
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A part of this remaining term converges to the Ito correction in the continu-
ous equation, while the other part converges to zero. Finally, the stochastic
Ito integral converges to the stochastic Tto integral with respect to W of a
continuous adapted process.

Lemma 3.6 Foranyk e Nand j =1, 2, 17]]‘. and )7/]‘ satisfy the Ito equation

(3.20) idvh + (ADS 4+ A|T5105) dt = pp (7)) D5 AW — —,ok(yj)v Fodt

with Fg(x) defined as in (2.2).

Note that u +— [u(-)[,¢ is not continuous for the topology of X7, . This
is the reason why we have to consider the couple (V™K [k (-)|Zq). In this

way, we have been able to take the limit n — oco. However, we do not know
yet whether |v ®|? L= yj Next lemma states that this is in fact true.

Lemma 3.7 Foranyk € N, j = 1,2 and for any t € [0, Ty, v”k

verges to v (t) in L*(Q; L1(RY)) as n goes to infinity, and |v (t)|

(t) con-
L4 (]R‘{)

yj k) almost surely.

Proof. Since 17? e L*(Q; LY(0, Ty; H'(R?))) and satisfies (3.20), it satisfies

also the mild form of the equation and lives P-almost surely in C([0, Ty];
L*(R)). Moreover, for a fixed € [0, Ty], ¥ (t) converges weakly to (1)
in L2(2; H'(RY)), hence

3.21) (|vk(t)|L2(Rd)> < lim inf E (w” "(t)|L2(Rd))

Now, applying Ito formula to |vk(t) |72 (RYy it follows from (3.20) and a stan-
dard regularization procedure (see [13]) that

15572 = 190l —/ @5, i 7)Y F¢>ds+2/ P Dey o ds

meN
a2
_|UO|L%

almost surely. On the other hand, it follows from (3.6) and (3.19) that for
L=1,---,n—1,
| ~n

(€8)| L2y = |Vol 2R,

and using the convexity of the L? norm and the fact that 17?”‘ is piecewise
linear,

~n,k - ~k
107" (O 2®ey < [0l 2way = 105(0) | 2@ay, Yt €10, T

almost surely. Hence,
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~
lim sup |07 “Olg 2 < 105 (D 12(Q: 12 Re))

n— 400

and together with (3.21) and the weak convergence of ﬁj’k(t) to f)j? (1) in

L?%(Q; L>*(RY)), this implies the strong convergence of this sequence in
L*(Q; L*(R%)).To prove the strong convergence in L?(Q; L1(R%)), we make
use of Gagliardo-Nirenberg’s inequality:

] oy < CIVu[2 o ] 2

with 2 =6 (5 — 3) + 137, from which it follows that for each 7 € [0, Tyl

~n,k ~k
|v;-l (t) - vj(t)|L2(Q.L4)

~n,k ~n.k 6 ~k %
S |v;l (t)_ (t)|L2(Q L2 Sup (|v;l (t)|L2(Q;H])+|vj(t)|L2(Q'H]))'
neN * o

Corollary 3.1 yields then the conclusion. O

It follows from Lemma 3.7 and the continuity of o, that ﬁf satisfies
. - k120 ~ AU A
(322) id® + (AU} + A5} 5) dr = O;(@)FIAW — 0, (V)] Fods.

Now, we would like to conclude that o* = 7. However, we do not know
whether the solution of (3.22) with initial data vy is unique or not; indeed,
the truncating term in the noise does not allow us to obtain easy estimates
on the difference of the stochastic integrals corresponding to two solutions.
Thus, we first have to get rid of this truncating term.

Let v be the solution of (2.3) given by Theorem 2.1, with W replaced by
W and with initial data vg. We set

=inf {r € [0, Tol, [5(0)1%, g = k]

it follows then from the uniqueness part of Theorem 2.1 and (3.22) that

(3.23) g0, = Vs1jo,z, for j =1,2.
We then define
LT,
f}”‘:sup{t =% ¢=0,---,nsuch that
n

|~"k(s)|Lq(Rd) < kforanys < t}

and

(3.24) oA

5199y = ﬁ;f’k(t) ifr < f}“’k for some k € N
T 0if £ = limy oo 71

(note that the definition is consistent since v" k) = o™ k“(t) ifr < ‘L'" Y
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Lemma 3.8 ﬁ';’oo converges in probability to v in C([0, Tyl; LY(R?)) as n
goes to infinity, for j = 1, 2.

Proof. First of all, from Lemma 3.3, (3.13) in Lemma 3.4 — which are also
satisfied by 6?”{ —and Gagliardo-Nirenberg’s inequality, we easily obtain that
for a fixed k € N, 5;"]‘ and 97> are uniformly equicontinuous in time with

values in L9 (R?). More precisely, for some positive , one can find for each
positive ¢ a positive § such that

t—s|<8

E( sup [07%() — vnk(s)qu(Rd)> e.

Together with Lemma 3.7, this implies without difficulty that 67’]‘ converges
in probability to f)f. in C([0, Tp]; LY (R%)) for any k € N. Defining then, for
afixede > 0, withe < 1,

7" (w) = inf{r € [0, Tol, [077°(1) — 9()|Leay = €}

we have
P ( sup [07%() — (1) | Laray > s)
te[0,Tp]
<P sup |5 — 50| ey = €
tE[O,To/\fk/\f;’ ]
(3.25) +P [ sup |5(0))? > k).
te[OI;] La R

Note that for ¢t € [0, To A Tx A r "1, one has
i) = 051 =05 (1), VK >k

and
07O, iy < (15O a@e) + )7 <290 + 1),

The conclusion of Lemma 3.8 is then implied by (3.25), the fact that v is
bounded in probability in C([0, Ty]; H'(R?)) C C([O Tol; L‘I(Rd)) the fol-
lowing Lemma, which states that on [0, Ty A T A r "1, one has '’ V= v" K
for some 1nteger k' > k, provided that n is sufﬁmently large, and the conver—

gence of v v " to f)k/ O

Lemma 3.9 For a given k € N, there is a deterministic integer k', which
does not depend on n, and a random integer ny(k), such that for j = 1,2
andforanyt € [0, Ty ATy /\‘E;’"], one has 17;.1’°°(t) = f)" ¥t ifn > no(k, w).
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Proof of Lemma 3.9 Note that the proof of Lemma 3.9 needs some estimates,
and is not an immediate consequence of the definition of 17;”00. This is because
To A T A T;" may not coincide with a point f]'.”k,. The only thing we know
is (3.26) below.

Let us fix k, j,n and & < 1, and set £7" = T

stands for the smallest integer greater than or equal to x.
On the one hand, we know that

n(T()ATk/\‘L'

T 1 , Where [x]

(3.26) f)'?’oo(( " — 1)8t)|?

bk <20(k +1);

Li(Rd) —

on the other hand, using the definition of f)”  (see (3.24)), (3.8), (3.9), and
setting ¥, = 0™ (£8t), we easily have, w1th e=0"

~ - . ot -1 ~ ~ ~ Xt ~
Vg = S5 V¢ + 62(i + EA) = Vel 101 DVe—1 2 + —=

Ve—1/2 |5
N }
We then apply Hormander-Mikhlin Theorem (see Section 3.4), make use of
the obvious fact that the operator V8t + %A)_l is bounded from L*(R%)
into H'(R?) with a bound that does not depend on 8¢ < 1, and of (3.26) to
bound the right hand side of the above equality as follows:
D¢l s < CrlVe—tlpg + VSt{IVo1G + 5 M) F (el [Te—1])De-1/2] 1
+31%elms (10el e + 10e=1l9) }
< C1kY9 4+ /st{| £ (el [Ue—1DVe—1/2]12
+al el (19elpg + 1De-11)
from which we infer, using (3.26) again, that
[Vl La(ray + 1Ve—1|pa@ey < 2(C1 + k'

provided that 8¢ is sufficiently small, depending on k and w, that is provided
thatn > ng(k, ). Setting k" = 29(C; + 1)7k, we then have for n > ny(k, w),

| €5 80)1% gy < K

which proves the lemma. O

We are now able to conclude the proof of Theorem 2.2; indeed, Lemma
3.8 says that (0}, 15°°) converges in law to (v, D) in C ([0, Tol; L9 (RY)).
Now, we have

~n,k ~n,k
((v'f , )keN) L (™, vk ).
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Also, by (3.7), and the conservation of the L? norm, there is a deterministic
constant C, which does not depend on k, such that

H@" (¢ + 1)81)) — H("k(£81))
< C\/8tluol 2 xel s (10"*(€80) |y + [0 (€ + 18D gy) 5

this easily implies, using Lemma 2.1, that

(3.27) E( sup |v"”‘(r>|i,l(R,,)> < Gy(n)

te[0,Tp]

4
2450

where the constant C; depends on 7, || ®]| 05 and E (|u0|H, ®R%)
2

). The same

n,k

is true with v™* replaced by v". Hence, if

" =inf {r € [0, Tl V" (0)|g1(ray > &}

we have limy_, o0 "k = T, almost surely. It follows that the laws of
(*™, Y™y and (47", 95°°°) are equal in C ([0, T1; LY(RY)) for any T <
Ty. Applying Lemma 2.2, we derive that for T < Ty, v" converges in proba-
bility in C([0, T]; L9 (R¢)) to some v with L(v) = L(D).

Together with the fact that v™* is bounded in probability in C ([0, Ty];
H'(R%)) (if k is fixed), this implies that v" is bounded in probability in
Cc(0,T); H xl). Then, the same arguments as in the proof of Lemma 3.7 show
that v" converges in probability to v in C([0, T]; L?(R“)) and by interpola-
tionin C ([0, T]; H*(R%)) for any s < 1.The same arguments as those used in
the proof of Lemma 3.6 also say that v is the solution of equation (2.3) starting
from ug. The convergence of u” to v follows from the uniform equicontinuity
of v™*, for a fixed k, and the convergence of v". Finally, the conservation
of the L? norm and the equi-integrability Lemma say that u" converges to v
in LP(Q; L®(0, T; L2(R%))) for any p such that uy € L7 (Q; L*(R)) for
some p’ > p. ]

3.4 Proof of technical lemmas.

In this subsection, we prove Lemma 3.3, 3.4 and 3.6.

Proof of Lemma 3.3 We first show that

(328) S:)lp E (|Mn’k(t)|ill(]Rd)) < C(T()v ”(D”Lg“ up, k)
1€[0,Tp]

As was announced in Section 3.2, we will make use of (3.6)—(3.9). In (almost)
all the proof, we omit the indices n and k, since these are fixed. Also, in order
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to shorten the formulas, we use the notations uy = u™k(£8t), uesy 2=

Tg+uen), 0° = 0c(uy), fo = fluel, lweriDugsry2 and By = (i + 3 A).
Now, using (3.9), we easily have

_ 1 _ _
Vxe.-Vugp1puepp = Z(ue +uer)Vxe. V(g +ttgyr)
1
(3.29) o (A +Voray + 5143 + 60247 + (61)247)
with

Ay = (14 S30ueV xe. V(1 + S5,
Ay = By, (0°0 xeugs12) Vxe. V(1 + S5t
+(L+ Ss)ueVxe.-VB5' (607 xetterry2) |
A7 = =By, fiVxe. V(1 + Ss)ite — (1 + Ss)ueVxe.VBy,' fo
+B5,' (00" xeues172) Vxe.VBy,' (090 xeites1)2) .
Ay = —B;,' (0°0" xeuer12) Vxe.VBy,' fe
—B;,' fuVxe. VB, (00" xeites1)2)
and finally,
At = By, fiVxe.V B, fu.
In order to estimate the right hand side of (3.29), we will use the fact that

under our assumptions, we have u, € L4 (R?) forany ¢,sothat V f;, € L (R%)
with } = 27" + % =1- é (Recall that g = 2(20 + 1)). Moreover

2
IV feley, < Cluelaluely

Also, S5, and By, I are Fourier multipliers, obviously bounded on H™ (Rd)
for any m € N, and it is not difficult to see, using Hormander-Mikhlin Theo-
rem (see for example [31]), that they are also bounded on L”(R?) for any p
with 1 < p < +00. We then deduce from these arguments and the Sobolev
embedding H} C LY
14312y = Clxelms (1el2™ + et 257 ) el
+Clxelmsluel gV feler
+Clxelyslues 1ol lues ol g

(30 = C (el uelyg) (1+ et ) (el g + luesily)
In the same way, we have for j = 1 or 3,

(331 |A]lL = C (luelya. luerilya) el (el + luesilay)
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Finally, we estimate A} by noticing that the operator \/EVB(; ! is also
bounded on L?(R?), independently of 8t < 1, so that

4 2(20+1 2(20+1
(332 oAl = Clxelma (el + e e )

Note that, up to now, the constant C only depends on o, the dimension d and

el Lo mays [West]paway-
Collecting (3.30)—(3.32), using the fact that 0y (u) = O for |u|¢ra) > 2k,
that y, is a Gaussian random variable, and assuming that 6t < 1, leads to

E (6%6" 1A} + V31 A} + 01 AT + (6024111 )
(333) = OF (Juely gy + e By ) + C2 (K 191 9-)

where C is a constant which does not depend on anything (and in particular
it does not depend on k). It remains to treat the term coming from A9, in
which there is no factor ~/8¢. The idea, which stems from the proof of Ito
formula, is to extract from 60" A% a term which has zero expectation, and
such that we may estimate the remaining part as the preceding terms. With
this aim in view, we write

00 T AG = 0% pi(ISsiuel Lo A
(334) +0° (ke 119, ) = Pr(SuttelL o)) AL

It is clear that the expectation of the first term on the right hand side of (3.34)
is zero. For the second term, we write, using (3.9) again,

[ox (luesalfy) = prCISsuelty)
= Iogl (Jueldy " + luenfy ") ues = Sauelyg
= Vorlpj e (luel?y" + luenty")
_ 1
335  x (ws_rB,;,lmH; + o Xel g0 (luel g + |ue+1|Lg)) :
Using again the fact that mB; is bounded from L*(R?) into H'(R?)

independently of 8¢ < 1, and the conservation of the L? norm (see (3.6)), we
deduce from the preceding inequality,

1 ¢ q q 0
N 0 (peuesally) = pilSself)) A7)

(3.36) = 10°1C (luel - ltesl g luolsz) (1 + tele ) (el my + Ve Ly ).
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LRy = 2k; in the case where both

Iugle and |ug4 'iz are less than 2k, it may be bounded above by

The right hand side above is zero if |uy|?

C ko) (1+ xelye ) (el my + luesr L) -

It remains to treat the case where |uz+1|Lq > 2k, but |ug|q,, < 2k. In this

case, the right hand side of (3.4) vanishes, and it is not dlfﬁcult to see that we
have an estimate of the form

erlyg < Cluelyg + €8 (luel27 + et 25)
Hence,
lertl g djug) g <20y = CR) + C8t|W+1|2a+ L1, <209
where the constants C are deterministic constants. It follows that
(3.37) 41120 ug] g 20 = 2C(K)

provided that §r < Cs(k), that is provided that n > ny(k) for some integer
no which only depends on k.

Collecting (3.7), (3.29), (3.33)—(3.36) and the preceding estimate shows
that

1

EE (H (ue1) — H(up))
< CiE (juelyy + luenrly ) + Cs (k. uo, 191,52
< 4CAE (H () + Hwen) + Co (ks o, 191,9-)

provided that n > ny(k), where we have used Lemma 2.1 and the conserva-
tion of L? norm if A = +1. We deduce from this last estimate that

E (H(ues) = PEEE (H@o) + C (k. o, [91],0.)

< 8CYE (H (uy)) + C7
provided that n > max(ny(k), Ny) for some integer Ny; hence,
E (H (1)) < €*“"'E (H (up)) + Cs

for n > max(ng(k), No) and (3.28) easily follows for n in this range. It
remains to treat the case where n < max(ng(k), Ny), that is it remains to
obtain an estimate on sup, (g 7, E <|u"”‘ (1) |%—11) which may depend on k and
n. !
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Actually, it easily follows from (3.7), Lemma 2.1 and the fact that 6, < 1,
that
sup B (1w (0031 0y ) < Co (1, 1110, 0, To)
te[0,Tp]

with a constant Cy which does not depend on k, so that (3.28) holds for any
n and k.

We will now use a martingale inequality to derive a bound on the expecta-
tion of the sup norm in time: coming back to (3.7), (3.29), and using (3.33)—
(3.37) yields for n > ng(k)

1 14
57 (Hen) = Huy) = 4mpk(|5&uz|(zz)lm /Rd Apdx

(3.38) +Cy (el + luen ;) + Cro (@, &, @, o)

where Cy is the preceding deterministic constant and Cy is a positive random
variable depending on its arguments, and which satisfies E(Cjp) < +o0.
Next, we will sum (3.38) from £ =0to £ = m — 1, with m < n. We use

m—1
\/gz (Im /]Rd A(gdx) 9[,0k(|53zuz|czz)
=0

m—1
=Im Y | 0“pe(ISsstuel®y) (1 + S5 )ue) V(1 + Sy
=0 VR? b

V(WL + 1)8t) — W(€51)) dx
— M(mét)

with .
M) =f (F™ (s), VAW (s))
0
and
F"™*(s) = —ipe(ju™" ()17 e (| Soete™* (5)17)
X (14 S50u™ () V(1 + S50 (s).
In this way, we obtain

(3.39)
n—1

1
H(uy) < H(uo) + 7 M) + Cadt Y (Iuelly + el ) + Cromer.
=0

It is clear that under our assumptions, M is a square integrable real valued
martingale. Using a standard martingale inequality (see Theorem 3.14 in [9],
or [27]), and the fact that p; < 1, we deduce
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E (sup |M(t)|)
t<Ty
To 172
3E (( / (L + Ss)u™ VI 0,0|V(1 + s&>u””‘|izds> )
0 2 x

To 1/2
CIE(ncbuLg,xwL% (/ |u"*k<s>|%,;ds) )
O X

< Cr1 (Il u0) + Cr sup E (lu™* )1
t€[0,Tp] X

IA

IA

where we have used the conservation of L? norm again. This last estimate,
together with (3.39) and (3.28) yield

E( sup H (u"’k(t))> = C (To. 1l 0. w0, k)

1€[0,To]

The conclusion of Lemma 3.3, in the case n > ng(k), follows immediately
after the use of Lemma 2.1.

Now, we have already observed that when 7 is fixed, an estimate of the
form

E ( sup Iu”’k(l)lip(w)) <C (To, ||(I>||Lf2)»s, uo, H)
1€[0.Tp]

holds, with a constant depending on n on the right hand side. Hence the
conclusion. O

Proof of Lemma 3.4 Estimate (3.11) follows from Corollary 3.1. In order to
prove (3.12), we will use the equation satisfied by v, that is (3.15). Again,
we omit the indices n and k most of the time, and we use the notations
introduced in the proof of Lemma 3.3.

By (3.11), the term

n—1 t
Z/ Aug_12 150,041y ($)ds
=10
in (3.15) is clearly bounded in L?(Q; W'2°+2(0, Typ; H~'(R?))), and the

term
7!*1 t
Z/ fe—ll[zaz,(z+1)5r)(s)d5
=170

isboundedin L2/ @ +D(Q; W20+2(0, Ty: L2(RY))) since H!(R?) C L22o+D
(RY).
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Now, for the last term in the right hand side of (3.15), we write

n—1 t
%2/ 010" Xe—1ue—1 /25t e 1yon) (5)ds
0
=1
n—1 t
= ﬁ Z/o 9£—1,0k(|S&W—1|iz)X£—1W—1l[zaz,(z+1)5z)(S)dS
=1
n—1 ¢
-1
+#& Z/O 010" Xo1 (e — we—1)Viese e+1on) ($)ds
=1

n—1 t
Ly f o' [oeCluelty) = pe(ISsuel?y)]
=170

X Xé—llM—ll[eat,(e+1)5z)(s)ds
=I1+11+1I1.

We first have, with u(¢) = u’*(¢),

t—6t
1 =/ Pr(u()1T )i (1S5 ()17  Ju(s)d W (5)
0 X X

and thanks to Lemma 2.1 in [17], for any o with 0 < o < 1/2,

2042
wa.20+2 0,Ty; L%)

<CE ( / ||pk(|u<s)|§q>pk(|Sw(s)|‘;q)u(s>d>||§%$2ds)
0 * x 2

= CToE (Juol}3?) 1911257

L3 Ly -

t—38t
E ('fo /)k(lu(S)Iizxz)pk(lSazu(S)Iiz)u(S)dW(S)
To

Hence I is bounded in L>*2(Q; W*2°+2(0, Ty; L>(R?))) for any « with
0<a<l1/2

In order to estimate I/, we replace u, — uy—; by its expression using
equation (3.4); we then obtain

. n—1 t
i
II=—— 019y,
D
=1
X [«/gAW—l/z + \/gfﬁ—l - 96710[)@_11413_1/2] 1[@5:,(£+1)az)(5)ds-

The first term is bounded in L'($2; W127+2(0, Ty; H~'(R?))) as follows
(assuming 8t < 1)
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nfl t

Z\/&/ 96710()(13—1AM£—1/21[[61,(Z+1)81)(S)ds
0

=1

W1.2042(0,Ty; Hy )

- 1/2042
< C(Tp)E (ZMX@ 1Aug 1/2|2”+2)

=1

w1 1/220+2) 12
< C(Ty) (EZMX_ 2(2"“)) (IE sup |u(t)|H1>

= 1€[0,Ty]
< C(Tp, IICDIILg.s, k,uo)

by Lemma 3.3 and the Gaussianity of (x¢)o<¢<n—1. In the same way, we have

2

t

92 106 _ 11 \) dS
Xe—1Je—1 [e&,(z+1)5z)()

W1202(0,7: L3)

1/2042
< C(Tp)E (Zare 0 xe—r fo u”’“)
1/20+2

= C(IpE (ZMX@ 1|20+2> sup 60 l(lue| + |Mz—1|(£z)

£<n—1

S C(TO’ ”(D”Lgvsa k)

The last term in 77 is bounded similarly in L'(Q2; W12°+2(0, Tp; L>(RY))).
Hence, /7 is bounded in L'(Q; W"2°+2(0, Ty; H~'(R?))). We prove in
the same way that /71 is bounded in L'(Q; W!2°+2(0, Ty; H~'(R?))), by
using (3.35) and the ingredients of the proof of Lemma 3.3 to estimate
,ok(luglL,,) Ok (| Ssrtee— lllz,,) Then, (3.12) follows with 0 < o < 1/2. Esti-
mate (3. 13) with0 < 8 < 0/2(0 + 1) follows from (3.12) and the embed-
ding W* 20420, To) € CP[0, Ty if B < o — It remains to prove
(3.14). Note that for 7, s € [0, Tp],

2a+2

)]y — v} < C sup Ju()I], Iv(t)—v(S)ng-
x x rel0,Tp)

Since by interpolation we have

[v(®) = v($)lpg < Clo(®) = v(s)[}-1 sup () °
T 1€[0,Tp] x
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withé = d e 4 d S 2 it follows that if y = g8,

<C sup Iv(r)l |v|
C7(10,ToD) rel0,Tp]

[Eo1

CP0,To; H Y

Choosing g such that (3.13) holds and 6 > O such that (¢ — ¢)§ < 1 and
de <2/(Q0 + 1), (3.14) is then implied by (3.13) and Lemma 3.3. The proof
of Lemma 3.4 is complete. O

The last thing to prove is Lemma 3.6, that is the passage to the limit in
equation (3.19).

Proof of Lemma 3.6 In what follows, since j and k are fixed, we omit them in
the notations, that is we set 6?’]‘ =", 17;? =17, ﬁ;”k =y, )7;‘ = ¥, moreover,
a lower index ¢ means that we take the value of the corresponding quantity
at time £6¢. We recall that v" — v as n goes to infinity, almost surely in
L?+2(0, Ty; HY,.(R%)) N C([0, Tol; H,2(RY)); hence by the bounds given
in Lemma 3.3, 9" — 0 in L?(Q; L**%(0, To; leoc(Rd))) for any p with
1 < p < 2. We also have y" — y almost surely in C ([0, Tp]), hence also
in L? (Q C([0, Ty])) for any p > 1 since y" < 1 almost surely. Finally,

W" — W almost surely in C([0, Ty]; HIOC(R" )). It follows that

t
Z/ A1~)21+1/21[551’(g+1)5,)(S)dS tendsto/ Av(s)ds almost surely
— Jo 0

in L=(0, Ty: H'=2(RY)).

loc

Also, for the third term in the right hand side of (3.19), it easily follows from
the embedding H;, .(R?) C L] (R?), with ¢ = 2(20 + 1), that

n—1
/ f(| ~2+1|)U@+1/21[68t (l+1)81)(5)ds tends to A

/ |a(s)|2°a(s)ds almost surely in L>(0, To; L2 (R%)).
0

Now, as was announced in Section 3.3, in order to find the limit of the last
term in the right hand side of (3.19), we have to separate the adapted part, in
the time integral, from the remaining part. We thus write, using the equivalent
of (3.4) for v" which easily follows from (3.18), (3.19):

Wy — W)
Z /Ok(Vg )pk(yz+1)v/g+1/25—1[681,(€+1)6t)(s)ds

~n( Wél D
= Z :Ok()/e )0k (Ve )V ———————— st e+ 1oy (8)ds
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(wp — We D2

- = Z/ P (Vg )Pk (Ve+1)vg+1/2 1; [€81,(£+1)81) (s)ds

i ~n ~n n n
+= Z/ ok (Ve )Pk(V@+1)(W@ — W D1 ese, e+ 150 (5)
2 =170

X [Aﬁg+1/2 + f(|172’|, |6?+1|)62l+1/2] ds
(3.40) = I+ 11+ 111.

We first treat the term [, which is actually the most tricky: we write

I = Zf Ok (V) Ok (S50 ) Uy (

+ Z /0 Ok (@) (OB 1,) — Ok (S5 T}))
=1

L (W = W)
Ve St
=1L+ 1.

WE’ 1)
1[45;,(£+1)5z)(s)d3
Liest, e+1ysr) (8)ds

Concerning /|, we obtain

I = Z/ 0 ()

+Zf Ok (T7) 91((55;5?) —Qk(ﬁg))

= 11,1 + 1.

—Wn )
el ————— e e 1ysn) (S)ds
(W WZ’ D

1 s)ds
57 [est, e+ 1)sr) (5)

The same regularization procedure as in [3] and the adaptivity of 62(0})!
easily shows that

111—2/ 9k (vy)vy

t

,ok (y(s))v(s)dW(s) asn goes to infinity, weakly in L*(£; LlOC(Rd))

Wf )
————— L esr.e+1)80) (5)ds converges

for anyt € [0, Ty].

To treat the term /) », we write
16 (S5:0;) — O (@) = (A}, (I — S5:)0})

where (., .) is the inner product in L?(R%),

1
A} =/ 6, (1 — )} + 1S5V} ) d
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and
-2
6i(v) = qlvl’vor(vlfy).

Note that A} is bounded in L7 (RY), with % + é = 1, by a constant C(k),
and that it is an adapted process. Hence, we have for any ¢ € [0, Tp],

n—1
E(|12015:) = Y B (6260 (A7 (1 = $5057)” 1570120 ) 1
=1
n—1

< CGk, 101200 3081 (11 = S50 12; ) -
2 P X X
Now, I — S5 = 8t(i + ¥ A)~'A and
(I = S300 179 < Cel(I = S5} 351 = S505 17,

with 5 = % + %ﬁf‘z). Since it is clear that /87 A(i + %’A)*1 is bounded
from H'(R?) into L*>(R?) independently of §t < 1, we obtain
(I = S50 1354y < B2 Cel0 51 gy |07 15 Ry

hence

n—1
E(|12]}20) < Clk 1912,.) Z(&)IWE (s A

< C(k, ||q>||2o“vo, To)(80)°/?

and E (|Il,2(t) |22(Rd)> goes to zero as n goes to infinity for any ¢ € [0, Tp].
We now consider the term I>: we have
Ok (Ug41) — Ok (SsrVp) = ([\'Z’ Vg — Sstf)?)
with |
Al = /0 0p (1 — A) S50 + AT}, ) dA.
Note that ]\2’ is no more adapted, but we still have Qk(f)?)lf\z |La Ry = C (k)

for n > ng(k) (see the proof of Lemma 3.3). Also, we make use of the
“integral equation” for v", that is

~n ~n . ot —

e st
VSO TDOT )G + AT H T ),
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where we have set

W (€8t) — W ((€ — 1)81)
Vst '

fe= fUL 105DV, and X/

We then write I, = I, 1 + I, with

n—1 t N s
L(t) =— Z/ 8t O (Vy) (A'Z, @+ ztA)_lfz)
=179

- (Wn _ Wn_ )
XV, %l[zsz,(wl)&)(s)ds

and
n—1 t St
Rat) = 3 [ Varot ot (A G+ 58 @t )
=170
Wy — iy
xf)g( ¢ 1)
ot

The term I, ; is treated as follows: we have

Liese, e+1y00) ($)ds.

m|(ﬁg,(i+8—;A)‘1fe)‘
< \/E|Z\Z|L?(, (l + %A)71f€|LZ
~ . — . - l_
< mC€IA2|Lz/ i(l + %A) 1f£|2§ |(l + %A) lfl HXI&‘

and since v/81(i + % A)~" is bounded from L?(R?) into H'(R¢) indepen-
dently of 8¢, and (i + %A)_l is bounded in L%(R?), we have

Vot (R G+ 507 )| < @0 IRy 1 il
< C.on PN (9215 + 152,257
Once more, we have

O () | A}

o (B0 1 07) < )
for n > ng(k) (see the proof of Lemma 3.3), hence for such integers n,
n—1
E(|2a®],2) = Clke) D60 E (157 1157 12)

(=1
(3.41) < Clk, e, ||<I>||§g,x, E(lvol7,). To) (61"
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for any ¢ € [0, Tp] and I, 1(¢) tends to zero in LY(Q; L*(R%)) for any t €
[0, To].
Let us now consider the term /5 >. Since

i+ (StA)’l 4i 'StA(' + (StA)*l
i+ — i=i—Al+ — ,
2 2 2

we derive

An 8t —1l/znx

Ay, G+ 3A) (X v£+1/2)

. 8t (~, . . 8t ..

= — (A?, lxé’v?wz) ey (AZ, IAG+ 5 A) I(Xelvm/z)) :

In the same way as before, we obtain

818G+ $8) 7T

Ll
< (80)°2Ce |VOIAG + 5 A) T (X0} 0)
< (80)°2Ce (107 1y + 100y L) 17 g -

On the other hand, since (6’(172“/2), ixy 5?+1/2) = 0 — note that y' is real
valued — we have

<[\Z’ Xy '7?+1/2> = ([\Z - 912(5?“/2)’ iiﬁ?ﬂ/z)

1—¢

&
Sn=Sn
12 Xe vlz+1/2‘

H}

and

&2 — 0[(G1 )

1 LZ/
=< /0 |0 (1= 285,07 + 40711) — 00 (57410) o dA
= Clples (15215 + 152125 ) (150 — SuB g + 1S53 — 111)
Using the same kind of estimates as above, it is not difficult to see that
|Az - e,g(ﬁm/z)\w < B PC(k, (] 1194 10741 11 A+ X0 1) 157 -
Hence, for any ¢ € [0, Tp],
E <|12,2(f)|L§)
n—1
< D @0 PE(C W 15 g, 197411067 ()0 (T,
(U 1R g 1012)

To
= C(k, To, vo, [ @l 05)E </ I5"(S)|§,1dS> (81)°/2
0 X

and lim,,_, .o E <|12,2(z)|L2 (Rd)) — 0 forany 7 € [0, T).
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This achieves the treatment of 7 in (3.40). We will not treat the term /11,
which is easily shown to go to zero in L*(Q; H~'(RY)) for any t € [0, To].
We thus consider /1, which will give rise to the Ito correction when passing
to the limit. We write:

12/ Qk ~n)

n— 1

3 / 02G0) (02(T1)) — 7))

S )2
ot

2
Wé’ 1)
1[eat,(z+1)5t)(5)ds

X U} Lo, e+1)80) ($)ds

-1 L
> | eanerr o, -
=1
(Wn _ Wn_ )2
X %1[6&,((4-1)&)(5)5“
= IL 411+ 115

By the same estimates as above, it can easily be proved that forany ¢ € [0, Tp],
I1,(¢) tends to zero in L'(Q; L*>(R?)) as n — +00, and that I I;(¢) tends to
zero in L'(Q2; H~'(RY)) as n — +oo. We thus show that 77,(t) converges
to

—f/ 74(s)0(s) Fods
2 Jo

in L'(Q; L} (RY)) as n — +oo, where Fo(x) = Y o (Per)?(x), (ex)ken
being any complete orthonormal system in L?(R?, R). Hence, we have to
estimate

n—1 8t
E {e,f(ﬁg)ﬁz(wg' - W) - / )74(s)ﬁ(s)F¢ds}
=1 (=D L2(Bg)
n—1
<E|Y {9,3(5;)5’; [(W; W )2 - F¢5t]}
=1 L%(Bg)
08t
+E Z f BT — 74(5)0(s)) Fods
£—1)ét 2
L= (BR)

The second term in the right hand side above converges to zero, since
|Folps ey < 1912 109 and 9" — vasn — +ooin L3/%(2; L?(0, T;L*(Bg)))

while 6, (") — yp as n — +ooin L7 (2; C([0, Tp])) for any p > 1. On the
other hand, thanks to the Cauchy-Schwarz inequality in the expectation, the
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independence property of the family (W} — W/ |), and the fact that 3! is
Fe—1ys: measurable, the square of the first term is bounded above by

2
L2(Bg)

n—1
< CE(lwol2) ) B ()(W; - WiL)? - F¢ar] )
(=1

n—1
Y E (‘Q,f(ﬁ,’;)ﬁg [(W; — W )2 - F¢8t]
=1

2
HS

and this last term tends to zero as n goes to infinity.
Collecting all the terms leads to the fact that v satisfies equation (3.20)
and ends the proof of Lemma 3.6. O
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