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Abstract

In this thesis we study three stochastic partial differential equations (SPDE) that arise
as stochastic gradient flows via the fluctuation-dissipation principle.

For the first equation we establish a finer regularity statement based on a generalized
Taylor expansion which is inspired by the theory of rough paths.

The second equation is the thin-film equation with thermal noise which is a singular
SPDE. In order to circumvent the issue of dealing with possible renormalization, we
discretize the gradient flow structure of the deterministic thin-film equation. Choosing a
specific discretization of the metric tensor, we resdiscover a well-known discretization of
the thin-film equation introduced by Griin and Rumpf that satisfies a discrete entropy
estimate. By proving a stochastic entropy estimate in this discrete setting, we obtain
positivity of the scheme in the case of no-slip boundary conditions. Moreover, we analyze
the associated rate functional and perform numerical experiments which suggest that the
scheme converges.

The third equation is the massive ¢3j-model on the torus which is also a singular SPDE.
In the spirit of Bakry and Emery, we obtain a gradient bound on the Markov semigroup.
The proof relies on an L?-estimate for the linearization of the equation. Due to the
required renormalization, we use a stopping time argument in order to ensure stochastic
integrability of the random constant in the estimate. A postprocessing of this estimate
yields an even sharper gradient bound. As a corollary, for large enough mass, we establish
a local spectral gap inequality which by ergodicity yields a spectral gap inequality for
the (p3-measure.
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CHAPTER 1

Introduction

A gradient flow is an ordinary differential equation (ODE) that (locally) minimizes a
given functional, often referred to as energy. It does so by infinitesimally flowing into the
direction of steepest descent in the energy landscape. The notion of steepest descent is
intimately connected to the notion of a gradient, but in order for a gradient to exist, an
inner product is needed or, in other words, a geometry. Hence, more precisely, a gradient
flow is an ODE that minimizes an energy as fast as a given geometry allows it to. Often,
the configuration space is infinite-dimensional and then such a gradient flow is given by
a partial differential equation (PDE). For example, there are two important gradient
flows associated with minimizing the Dirichlet energy. While in the Euclidean geometry
such a gradient flow would correspond to the heat equation, in the Wasserstein geometry,
known from the theory of optimal transportation, it corresponds to the thin-film equation
and the Dirichlet energy has the interpretation of the surface tension. These examples
highlight the fact that a change in geometry can have striking differences; while the
heat equation is a second-order, linear PDE, the thin-film equation is a fourth-order,
quasi-linear PDE.

When introducing fluctuations to the equation, and thus turning it into a stochastic
gradient flow, the fluctuation—dissipation theorem suggests a noise that is compatible
with the geometry. This means that the noise term does not depend on the energy,
but only on the geometry. Hence, while a gradient flow, like the diffusion equation, can
have multiple (even infinitely many) gradient flow structures, they give rise to completely
different stochastic gradient flows. A feature that all of them have in common is that the
fluctuation-dissipation theorem suggests the same invariant measure; the Gibbs-measure
associated to the energy. This is not completely correct, though; while the Gibbs-measure
indeed does not depend on the geometry, it depends on the underlying configuration
space. Formally, the Gibbs measure and the energy are in a one-to-one correspondence,
but in the infinite-dimensional setting it happens that the Gibbs measure does not make
any sense. In that case one needs to perform a renormalization procedure in order to
rigorously define it. While in thermodynamics an invariant measure (corresponding to
equilibrium) is postulated and the interest lies mostly in the dynamics of the system, in
quantum field theory a program of stochastic quantization has been suggested. Quantum
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field theorists are concerned with certain infinite-dimensional Gibbs measures that are
not a priori well-defined. Stochastic quantization refers to the procedure of introducing
a Langevin equation that is supposed to have as an invariant measure exactly this Gibbs
measure. In that case, the time and the dynamics are completely artificial, serving the
only purpose of sampling from the Gibbs measure after long times.

In the infinite-dimensional case, stochastic gradient flows are often singular stochastic
partial differential equations: as in the case of infinite-dimensional Gibbs measures, these
equations contain nonlinear terms that are ill-defined. This is due to a rough, stochastic
forcing term: a white noise. Similarly to stochastic integrals, probabilistic techniques
are necessary to give sense to these products. Since the emergence of the theories of
regularity structures and paracontrolled distributions a lot of progress has been made to
study singular SPDEs in the subcritical regime. These include many equations arising
in quantum field theory via stochastic quantization, but also random growth interface
models like the KPZ equation have been considered.

The approach of Bakry and Emery to prove functional inequalities which quantify ergod-
icity or convergence to equilibrium has been very successful since it was introduced. The
data provided by a gradient flow structure fits well in the framework of this approach.
Their insight essentially was that the geometry of the configuration space, as well as
the convexity of the energy landscape, play a decisive factor, if the associated stochastic
dynamics converge to equilibrium exponentially fast. A weaker condition for these func-
tional inequalities concern the commutativity of the semigroup and the gradient which
come in the form of heat kernel estimates and are of independent interest.

We want to stress that, in the following, we will be mostly formal. In particular, we will
not specify any regularity or integrability conditions, which means that some expressions
are not well-defined. While in the finite-dimensional setting gradient flow structures are
mostly rigorous, in the infinite-dimensional setting they have to be taken with a grain
of salt. The same warning applies to the fluctuation-dissipation theorem; we focus on
giving a heuristic overview of the underlying principles that come up in this thesis. The
contributions of the subsequent chapters are to make some of the heuristic arguments
presented rigorous in the introduction, at least in special cases.

1.1. The diffusion equation and Brownian motion
The diffusion equation
du=Au on RsyxR?

1.1
(1.1) dloo = f
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is a prime example of a second-order, parabolic partial differential equation. Its solution
is explicitly given by the semigroup (F),q defined as

Pif@):= [ mle—u)(w)dy

for f : R* — R where p; is the heat kernel

(1'2) pt<1‘) = ée_,éiit
(4mt)2

and |-| denotes the Euclidean norm. Now consider a Brownian particle that starts at
r € R? i.e. a solution to the following stochastic differential equation (SDE)

dX; = V2dW,
XO =X

(1.3)

where (W;),5 is a d-dimensional Wiener process, i.e. Wy = (th, ce Wtd) and (Wf)t>0
are independent Brownian motions. Then one has the following two consequences of the
It6 formula (cf. [9, p.5]):

BI(X)|Xo =] = [ pilw—4)f(w)dy
for all bounded and measurable f : R? — R and, in particular,
P(X, € B|Xg=1x) = /Bpt(x —y)dy

for all Borel sets B C R?. This already hints at a close relationship of the PDE (1.1)

and the SDE (1.3). Indeed, let N € N and let (X7),., be independent solutions to (1.3)

>
fori=1,...,N. Then we define the empirical meatngre

1N
(1.4) pN(t) == N 221 Oxi

i=
and notice that by the law of large numbers, for any bounded and measurable f : R — R
we have
1 al : N oo

(1.5) (pn(t), f) - = - Z X;) — E[f(X)|Xo=12z] as.

In other words, (1.5) implies
(1.6) pn(t) = PrS,  as.

where (P/); is the dual semigroup, i.e., in particular, we have P;0,(f) = P f(z).
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1.2. Gradient flows

Let u be a solution to (1.1). We integrate by parts to compute
d1

(1.7) —f/ IVul? de = / Vu-Voudr = —/ |Aul? dz = —/ |8yu)? dz < 0.
dt 2 Jrd Rd Rd Rd

This shows that under the flow of (1.1) the Dirichlet energy

(1.8) B(u) = ;/Rd\vuy?dx

decreases and the rate of the dissipation of the energy is measured in the L?-geometry.
This suggests that the diffusion equation (1.1) is an instance of a gradient flow. Indeed,
(1.1) can be rewritten as

d
FTi —VE(u)

where VE(u) € L?(RY) is the L2-gradient defined via the duality

d
dif E|, .1t == —
ift B|,.u 3

- L:OE(U +et) = (VE(u), @) 2 a)-

for all sufficiently nice test functions .

In general, a gradient flow structure consists of a triple (M, E, g) where M is a configu-
ration space, £ : M — R is an energy and ¢ is a metric tensor on M!. This data gives
rise to an ordinary differential equation
(1.9) iu =—VE(u)

dt
which is then referred to as a gradient flow, where V denotes the Riemannian gradient
with respect to g. The interpretation of (1.9) is that

(1.10) diff i + gu(Dpu, ) = 0

for all @ € T, M. The choice @ = dyu in (1.10) yields the energy estimate
d

(1.11) aE(u) = —gu (O, Opur).

The discussion above shows that the diffusion equation (1.1) is a gradient flow with
respect to the L2-geometry and the Dirichlet energy (1.8). The abstract energy estimate
(1.11) corresponds to (1.7). While the Hilbertian structure that arises from the Dirichlet
energy is certainly pertinent to (1.3) — the Cameron—Martin space of Brownian motion
is essentially the (homogeneous) Sobolev space H'(R%) (cf. [103, Theorem (2.2), p.339))
— there is another gradient flow structure of the heat equation (1.1) revealing an even

deeper connection.

lmore precisely on the tangent bundle TM ® T'M
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1.3. Wasserstein geometry

Again, let u be a solution to (1.1), that we think of as being positive. Integrating by
parts yields

d
(1.12) —/ ulnudz :/ Ou(lnu + 1) dz :/ Au(lnu + 1) dz
R Rd R

dt
2
:—/ [Vl dx
RE U

:—/ u|V Inu)? dz.
Rd

Hence, under the flow of the diffusion equation (1.1) moreover the entropy
(1.13) Ent(u) ::/ ulnudz
Rd

decreases. In this case the geometry is more complicated. We first of all specify a
configuration space

(1.14) M::{u:Rd%R:u>O,/dudx:1},
R
and for any u € M the tangent space
TuM::{u:Rd—HR: adx:O}.
R4

We next observe that Au = V- (4V Inu) which motivates the following definition in view

of (1.12). The Wasserstein metric tensor is given by

(1.15) Gulisy 1) = /du|vp\2dx, where @+ V- (uVp) =0
R

for w € TyM. Then it is easy to see that one indeed has

d
gEnt(u) = —gu(Oru, Opu)

and, moreover, for any 4 € T, M
diff Ent|y.i + g (dyu, @) = 0.

In words, the diffusion equation (1.1) is a gradient flow with respect to the entropy and
the Wasserstein geometry. This was first observed in [69] in the more general context of
Fokker—Planck equations, and in [95] the metric tensor (1.15) has been first introduced.
In recent years this has triggered a vast research interest in gradient flows in general, and
Wasserstein gradient flows in particular. We refer to [5], [109], [110], to only mention a

few.
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The metric tensor (1.15) is referred to as the Wasserstein metric tensor due to the fact
that it generates the 2-Wasserstein distance (cf. [115, Definition 7.1.1.]) defined as
(1.16) WZ(A1, \o) = inf{/

— 2 . d . e . d —
Rded|$ y| 7 (dz, dy) .W(R X > )\1,7r( XR) )\2},
at least if restricted to measures which are absolutely continuous with respect to the
Lebesgue measure on RY. Indeed, by the Benamou — Brenier formula? one has (cf. [13],

[115, Theorem 8.1])
1
W3 (fo, f1) = lfnf{/o /Rd filo>dzdt : 9y fy + V- (frog) = 0, fliei = fi,i =0, 1}

1
= ilj}f{/o 95 (Ocfe, Ocfe) dt : fli=i = fi,i =0, 1}'

The second inequality follows from the fact that if v is a minimizer it is divergence-free
and hence must be a gradient (cf. [95, (22)]). In other words, the Wasserstein metric
tensor gives rise to the 2-Wasserstein distance in the same way that a general Riemannian

metric gives rise to a distance on a Riemannian manifold.

1.3.1. More examples of gradient flows. The diffusion equation (1.1) is an
example of a PDE that admits many® gradient flow structures. We want to introduce
two more gradient flows that play a role in this thesis. These are the thin-film equation
and the Allen—Cahn equation.

1.3.1.1. The thin-film equation. The thin-film equation on R? is given by

Oth +V - (M(h)VAh) =0 R R4
1) {m (M(m)VAR) =0 on Rso x

hli=o = ho

for some initial condition hgy > 00. We again think of the solution A as being positive.
The equation (1.17) is a fourth-order, parabolic, quasi-linear and degenerate PDE that
describes the time evolution of the height function h of a very thin liquid on a solid. Here
M (h) is referred to as the mobility and it describes the boundary conditions of the fluid
velocity at the solid-liquid interface. We are mostly interested in a power-law type non-
linearity, i.e. M(h) = h™. Indeed, the most relevant case is M (h) = h3 corresponding to
Dirichlet boundary conditions. For a more in-depth discussion we refer to Section 3.3.

A quick computation shows that (1.17) is a gradient flow on the configuration space
M (1.14) with respect to the Dirichlet energy E (1.8) and the generalized Wasserstein

metric tensor given by
g, ) = /dM(h)Wap\de, where h+ V- (M(h)Ve) =0
R

2modulo some technicalities

3in fact infinitely many
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for i € Ty, M (cf. [4], [94]). A similar metric tensor, for concave M, has been considered
in [35] and [20]. Since (1.17) is derived by a lubrication approximation of the Navier-
Stokes equations in d = 3 (cf. [50]), the natural dimension for (1.17) is d = 2. By
assuming a shear flow, it is also not unreasonable to consider (1.17) for d = 1. In the
case of d = 1 non-negative weak solutions to (1.17) have been first obtained in [16].

A major interest concerning equation (1.17) is that of preservation of positivity. In the

simplest form this would amount to the question if
(1.18) ho >0 = hy>0 for t>0.

We first note that (1.18) depends crucially on the degeneracy of the mobility M(h).
Indeed, there is no comparison principle for fourth-order equations and in the case of
M (h) =1 there exists a counter-example such that (1.18) does not hold (cf. [17]). On
the other hand, for d = 1, it was shown in [14] that (1.18) holds if M (h) = h™ for m > .
Hence, an important question remains if positivity is preserved in the case of M (h) = h3.
In the case of d = 2 much less is known. One should note that in general (1.17) must be
seen as a so-called free boundary problem with free boundary given by d{h > 0} where
additional boundary conditions need to be imposed (cf. [49]).

Moreover, there has been important developments concerning numerical discretizations
of (1.17). This includes, in particular, the articles [54] and [121] where the authors pro-
pose a discretization that preserves the so-called entropy estimate which is in turn related
to the question of positivity (1.18). Indeed, in their discretization, the property (1.18)
holds for M (h) = h"™ if m > 2. However, this result is not uniform in the discretization
parameter and thus can not be used to infer the same result for the continuum case.
1.3.1.2. The Allen-Cahn equation. The Allen-Cahn equation on R? is given by

(1.19) Ou = Au — E%W’(u) on Rygx R4
uli=0 = uo

for some initial condition up and a potential W : R — R. The PDE (1.19) arises as the
gradient flow of the energy defined by

1
(1.20) F(u) = / SVl + W (u) do
Rd 2 €
and the L*-inner product (modulated by the factor 1).

A typical example for W is the double-well potential, i.e. W(u) := %(1 — u2)2. Hence,
in this case, the minimizer of F, should concentrate on the set {—1,1} as e — 0. Indeed,
in [88] it was shown that if F. is posed on a bounded domain, then it converges? to the

4in the sense of I’-convergence to be precise
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perimeter functional of that domain as € — 0. Moreover, there is a close connection to
mean curvature flow® which describes the evolution of surfaces according to their mean
curvature (cf. [10, Section 6.1.3]). It was also recently shown that if one starts (1.19)
with sufficiently mixing (and random) initial data, then after some time the generated

fronts also evolve according to mean curvature flow (cf. [60]).

1.4. Fluctuating gradient flows

For a given gradient flow we now want to introduce randomness into the system which
will usually mean a random forcing term involving white noise. To this end, consider
again the empirical measure py (cf. (1.4)). Following the (formal) computation in [32]°
one finds that py is formally an exact solution to the d-dimensional Dean-Kawasaki

equation

2
(1.21) atp:Apﬂ/Nv.(\/ﬁn) on Rsgx R?

where 7 is d-dimensional space-time white noise. Note that for N — oo, the equation
(1.21) formally converges to the deterministic diffusion equation. This reflects again
the fact that for N large enough, the empirical measure py can be reasonable well be
approximated by the diffusion equation (1.1) (cf. (1.6)). Hence, the advantage of the
Dean—Kawasaki equation is that it describes exactly the behaviour of N independent
Brownian particles while the disadvantage is that it is a much more complicated and
stochastic PDE. While (1.6) provides a macroscopic description of the particle density — it
is purely deterministic — the description of (1.21) is mesoscopic and retains randomness.
Indeed, the precise meaning of (1.21) is debatable. Due to the low regularity of the
space-time white noise, the product /pn does not a priori make sense, even for d = 1.
In fact, (1.21) is an instance of a singular SPDE and even in this class stands out since
it is a supercritical equation, which, roughly speaking, means that the non-linearity only
becomes more pronounced on small scales. In this case there are no known techniques
in order to give a pathwise sense to (1.21). Nevertheless, (1.21) has been the object of a
vast amount of research. In [75] it was shown that even weak solutions, i.e. solutions to
the martingale problem corresponding to (1.21), are sums of Dirac measures. This poses
the question if (1.21) is just a complicated way of speaking about the empirical measure.
The recent work [24] establishes that suitable discretizations of (1.21) and (1.4) are
arbitrarily close in a weak norm, meaning that (1.21) can be used in order to approximate
the diffusion of independent Brownian particles. Moreover, in [41] a solution theory for
(1.21) with colored noise is established whereas in [40] a large deviations principle in the
scaling regime % < %, where K denotes the cut-off in the noise, is proved.

Swhich coincidentally is also a gradient flow
6and omitting the potential V'



1.4. FLUCTUATING GRADIENT FLOWS 9

1.4.1. The fluctuation—dissipation theorem. We now want to explain a differ-
ent way to derive (1.21). Consider again the diffusion equation (1.1) and its gradient
flow structure with respect to the entropy and the Wasserstein geometry, i.e. we write
(1.1) as

Ou =V - (uV{iEnt(u))

where % denotes the L2-derivative. Formally, in Riemannian geometry the Riemannian
gradient is given by

(1.22) V=g 'V

where V denotes the standard Euclidean gradient. One can make sense of (1.22) in
local coordinates, but otherwise the inverse of a Riemannian metric tensor g or generally

1 is the inverse of

of a bilinear form does not make any sense. What we mean by ¢~
the operator corresponding to g with respect to a reference metric tensor given by the

L?-inner product’. More precisely, integrating by parts in (1.15) yields
Gu (0, 0) = / alCy b da
Rd
where
(1.23) Kyt :=V - (uVu)

and then we identify K, with g;'. Often, the operator K is referred to as Onsager
operator. With this notation in hand the diffusion equation (1.1) takes the form
Oru = —ICuiEnt(u).
ou

The fluctuation-dissipation theorem (cf. [122, (1.57)]) proposes that in order to introduce
fluctuations in a meaningful way — which will be explained shortly — a noise must be
added to the equation whose covariance structure matches the geometry. More precisely,
that means that fixing the gradient flow structure with respect to the entropy and the
Wasserstein geometry, the diffusion equations involving fluctuations takes the form

(1.24) Oru = —Ku Ent )+ /287 1VKun
= Au+ (\fn)

where 7 is a vector-valued space-time white noise and 5 > 0. The operator +//C, is the
square root of the positive-definite and symmetric operator K,,. Thus we have recovered

the Dean-Kawasaki equation® (1.21). Adding fluctuations in this way suggests that the

7in finite-dimensions this is the matrix representation of g
8this has already been noted in Dean’s original paper [32]
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equation (1.24) has an invariant measure and this invariant measure is given by the

Gibbs measure

(1.25) %6_’3]3”(“) du

where Z is a normalization constant which makes the measure (1.25) into a probability
measure and du formally is the Lebesgue measure on the corresponding configuration
space: in this case (1.14). In order for (1.25) to be invariant for (1.24), the stochastic
integral has to be chosen accordingly. Since (1.14) is infinite-dimensional, it is known
that there exists no such Lebesgue measure. Nevertheless, the construction of (1.25)

was addressed in [117].

For a general gradient flow given by an energy E and the geometry induced by an On-
sager operator I, the fluctuation-dissipation theorem suggests a corresponding stochastic
gradient flow of the form

(1.26) Opu = —KU%E(U) +4/28-1/Kun

with Gibbs measure given by
1
(1.27) dvg = Ee*ﬁE(“) du

where Z is a normalization constant and du is formally the Lebesgue measure on the
associated configuration space. Again, in general, the stochastic integral in (1.26) has
to be chosen in such a way that (1.27) is the invariant measure.

In order to illustrate the relevance of different gradient flow structures, let us again
consider the diffusion equation as a gradient flow with respect to the L?-metric and
the Dirichlet energy E (1.8). Applying the fluctuation—dissipation theorem yields the
stochastic heat equation

(1.28) v =Av+1/2871¢ on Rsgx R?
where ¢ is (real-valued) space-time white noise and the postulated invariant measure is
given by
1
(1.29) du(v) := Ee_BE(”) dv.

Here, p can be interpreted as a Gaussian measure. Indeed, E(v) = £(—Av,v) [2(Rd) 18 &
quadratic functional, and hence p is Gaussian with covariance operator (—BA)_I. This
covariance operator corresponds to the so-called Gaussian free field® (cf. [107]). The
equation (4.10) is also known as the Edward—Wilkinson process (cf. [85]) and plays an
important role in the study of subcritical singular SPDE.

Imost often, this measure is considered on a bounded domain for d = 2
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The fluctuation-dissipation theorem is closely related to the notion of detailed balance
(cf. [100, (4.97)]). Assuming that (1.26) has a unique invariant measure given by (1.27),
then formally one has L*ps; = 0 where ps(u) = %E_BE(U) and L is the Kolmogorov
operator, also referred to as the generator of (1.26). Then

(1.30) Op=L%p

is the Fokker—Planck equation. A stochastic process satisfies the detailed balance condi-
tion (cf. [100, (4.97)]) if its associated Fokker—Planck equation (1.30) can be written as

a continuity equation'®

dp=V-J(p)
with probability flux J and if, moreover,

J(ps) = 0.

Under this condition the operator £ is symmetric on L?(dvs) and it is well-known that
this implies that the resulting stochastic process is time-reversible (cf. [100, Section
4.6, [37, (49)]). In thermodynamics the interpretation is that in equilibrium it should
not be possible to tell if time is going forward or backward. We want to stress that
the preceding discussion is very formal on the level of infinite-dimensional stochastic
gradient flows. In that setting, the Kolmogorov operator L is a priori only defined on
cylindrical functions and if the equation in question requires renormalization it is in
general not possible to specify £. In the finite-dimensional setting, on the other hand,
this is classical (cf. [100]).

1.4.1.1. The stochastic thin-film equation. We have already seen that the thin-film
equation (1.17) is a gradient flow with respect to the Dirichlet energy £ (1.8) and the
Wasserstein metric tensor ¢ (1.15) on the configuration space (1.14). Hence it can be

written as

5
Ouh = —Kn=-B(h)

where Kph = V - (M(h)Vh) (cf. (1.23)). According to the fluctuation-dissipation
theorem, the corresponding stochastic thin-film equation (cf. [30]) takes the form

Ouh = Ko B() + /251K
(1.31) — V- (M(R)VAR) +/261V - (\/M(h)n)

Opere v- might refer to a infinite-dimensional divergence
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where 7 is vector-valued space-time white noise. The invariant measure is given by
(1.32) dv(h) = %e_ﬁE(h) dh.
On first sight, the interpretation of (1.32) appears to be the same as for the stochastic
heat equation (4.10), i.e. that dv looks like the Gaussian free field (1.29). This is where
the configuration space makes a difference: while du formally denotes the Lebesgue
measure on L?(R?), dh denotes the Lebesgue measure on M.Hence, the interpretation
of (1.32) is that of a Gaussian free field conditioned to be positive with spatial average
being one. For more details we refer to Section 3.4. Also, (1.31) is a singular SPDE and
the renormalization should be chosen in such a way that (1.32) is the invariant measure
of (3.13). See also Section 3.4.2.

1.4.1.2. The cpfl—model. Euclidean quantum field theory is concerned with the con-
struction of Gibbs measures of the form

(1.33) dv(u) = —e T dy

where F' is given by (1.20) (for ¢ = 1) and du is formally the Lebesgue measure on
L2(RY) 1L If W(u) = %\u|4 12 the measure v is called the p4-measure. Since, again, the

Lebesgue measure on L%(R?) does not exist, the interpretation of v is'3

1
dl/(u) — Eei fRd i‘u‘4 dx du(u)

where p is the Gaussian free field (1.29). It is well-known that the support of the
Gaussian free field is the Holder space C 4-¢ for any € > 0 4. Since for d > 2 this is
a space of distributions the term ]u|4 is a priori ill-defined and hence it is expected that
renormalization is necessary. In [99] it was suggested to sample from (1.33) by writing
down a stochastic gradient flow via the fluctuation-dissipation theorem that has (1.33)
as an invariant measure. This procedure is now known as stochastic quantization and it

gives rise to the @3-m0del
(1.34) du=Au—ud++v2¢6 on Rsgx R

where ¢ is space-time white noise. The geometry is chosen to be L%(R?) which means
that the Onsager operator is nothing but the identity. We want to note that in the case
of the stochastic thin-film equation, at least for d = 1, the postulated invariant measure

Hoe particular interest is the case d =4
125omewhat of a simplification of the double-well potential

13in d = 3 the measure has been constructed but it is not absolutely continuous with respect to the
Gaussian free field. This ansatz still gives the correct heuristic.

MThis can be seen by a scaling argument and a variant of Kolmogorov’s continuity theorem. In [107]
it is proven that the Gaussian free field for d > 2 can only be realized as a distribution which is enough
for our argument.
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is not in need of a renormalization whereas in this case the invariant measure has to
be renormalized. The (3-model has been considered in [59]. For more details on the
gpé—model, in particular for d = 2, we refer to Chapter 4.

1.4.2. Singular SPDEs. We have already seen SPDEs, i.e. (1.21), (1.31), (1.34),
that have been referred to as being singular; let us now explain this notion. The following
theorem is concerned with the multiplication of distributions (cf. [6, Theorem 2.52],
Lemma 4.17).

Theorem 1.1. Let ¢ € C* and p € CP. Then it holds that ¢ - € C™™®B} if and
only if a + > 0.

Here, the function space C* for a € R denotes a Holder spaces of possibly negative

regularity, which usually is identified with the Besov space BS, , (cf. [6, Section 2]). To

illustrate Theorem 1.1 we consider again a one-dimensional Brownian motion {B;}.

It is well-known'!® that B € C27° for all &£ > 0'6. The theory of stochastic integration

is essentially concerned with the product Bt%Bt where the derivative is in the sense

of distributions. Since %B € 07%75, the product is not-well defined according to
1 1

Theorem 1.1 since 5 — ¢ + (—5 — 5) = —2¢ < 0. In order to give sense to this product

probabilistic techniques are necessary.

Motivated by this observation, a SPDE is called singular if there are products in the
equation which are not well-defined since their regularity does not sum up to a positive
number. This is due to the low regularity of the space-time white noise. A space-time
white noise on R, x R? is a Gaussian centered random field {£(f)} fEL2(R, xrd) With
covariance given by

E[f(f)f(f’)] = (f, f/)L2(]R+><IR{d)

which is often informally written as

(1.35) E[£(t,2)¢(s,y)] = 6(t — s)0(z —y).

Writing the covariance as in (1.35) is misleading, since £ cannot be realized as a (random)
function. The equation (1.1) is invariant under the parabolic scaling (¢,z) — (A\%t, Ax)
(A > 0) and hence this is the natural scaling that we want to assume when treating
second-order SPDEs like (1.21) or (1.34). Then the rescaled space-time white noise
E(t,x) = Ex(t, ) == (A%, Ax)'7 has the covariance

B[N = X2 ) oy emety

15by Kolmogorov’s continuity theorem

1601 a finite time-interval [0, T

Tthis is meant in the sense of distributions
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and hence £(t, ) := )\%5()\275, Az) and £(t, z) have the same covariance. Existence of &
is established by Kolmogorov’s existence theorem (cf. [103, Theorem 3.2]) and then the
distribution of £ is uniquely determined by its covariance, implying that é and £ have
the same distribution. This scale invariance suggests that by Kolmogorov’s continuity
theorem there is a version of £, which, by abuse of notation, we will also refer to as &
that satisfies (locally) & € C~ = foralle > 08 (cf. [102, Lemma 18])'7.

Let us again consider the pj-model. Rescaling (1.34) according to

Ne=2 MNt=f NTu=a, \NT&=¢
yields
O =A0— X103 € on RsugxRY

Trivially, we have the following behavior

0, d<4
lim A ={1 d=4
A—0

oo, d>4,

which, in words, means that zooming in on small scales for d < 4 has the effect that
the non-linearity vanishes, for d = 4 it has no effect and for d > 4 it has the effect
that the non-linearity blows up. If the non-linearity vanishes on small scales we call the
singular SPDE subcritical, if the rescaling leaves the equation invariant we call it critical
and otherwise the equation is called supercritical. If the equation is subcritical it locally
looks like the stochastic heat equation (4.10). For (4.10) standard Schauder estimates
yield that the solution v satisfies v € % foralle > 0 (cf. [108], [58, Lemma
A.9]). Since regularity is a local property after all, this suggests that the solution u of
the Lpfl—model, for d < 4, i.e. if it is subcritical, satisfies u € C** = foralle > 0. In
the case of d = 1, u is actually a function and there is no problem defining the non-

3. However, for d = 2 it is expected that u is not a function anymore and

linearity w
hence by Theorem 1.1 multiplication with itself is not possible and the ¢3-model (1.34)
is a singular SPDE for d > 1. Other examples of subcritical singular SPDEs include
the KPZ equation and the stochastic thin-film equation in 1 4+ 1 dimensions. In 2 + 1
dimensions the KPZ equation and the stochastic thin-film equation are critical. The

Dean—Kawasaki equation is supercritical in any dimension.

In recent years there were many developments in the field of singular SPDEs. One of the
earliest examples of a successful solution theory of a singular SPDE has been [25] where

18t his refers to a parabolic (negative) Holder-space defined via a scale-invariant metric
I9Note the reminiscence to Sobolev-embeddings
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the ¢3-model has been considered. The main insight in this article was to decompose
the solution into a irregular, but linear part, namely the solution to the stochastic heat
equation, and a regular, but non-linear part. This is known as the Da Prato—Debussche
trick. In order to proceed with the latter, a renormalization procedure is necessary to
define powers of the stochastic heat equation. At the same time, the theory of rough
paths (cf. [83], [55]) was being developed which, in a similar way, was concerned with
a pathwise treatment of stochastic integrals like Bt%Bt. One of the main insights was
to define the stochastic integral off-line, for example by the usual Ité-calculus, which
together with a suitable topology made the solution map of a standard SDE continuous.
A vast generalization of these ideas has been the development of reqularity structures
(cf. [59]). Like in the theory of rough paths, the idea is to define certain trees off-line
which also possibly involves renormalization; in the ¢3-model this would correspond
to the square and the cubic power of the stochastic heat equation. Then the solution
can be considered as a functional of the trees. At the same time, another approach
using paracontrolled distributions (cf. [58]) was developed relying on Fourier theoretic
concepts. In particular, in paracontrolled distributions a singular product is considered
as a paraproduct and then uses an ansatz for the solution known from controlled rough
paths (cf. [55]). Also, a variant of regularity structures (cf. [81]) for quasi-linear
equations has been introduced which could be used in order to study the stochastic
thin-film equation.

A unifying principle that underlies both approaches is that there is a clear distinction
between a probabilistic step which involves the off-line construction of the auxiliary
elements, and the analytic step which consists of the solution theory taking the off-line
products into account. The probabilistic step usually also consists of a renormalization
procedure which in the analytic step is reflected in the form of a counter term. This
counter term is in general not unique and corresponds to choosing a stochastic integral.
Indeed, in [19] the renormalization group has dimension 54 and the authors identify
various subspaces corresponding to Ité-integration, Stratonovich-integration or both!
For the stochastic thin-film equation we would be interested in a counter term that
ensures that the postulated invariant measure (1.32) is indeed invariant for the equation
(1.31). In the case of the ¢3-model on the torus this has been addressed in [111].

1.4.3. The theory of large deviations and gradient flows. The theory of large
deviations (cf. [45], [114]) delivers yet another justification to consider the diffusion
equation (1.1) as a gradient flow with respect to the Wasserstein geometry and the

entropy. Informally, a sequence of real valued stochastic process {Y;N }t>0 Ve is said
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to satisfy a (conditional) large deviations principle with rate functional I if (cf. [1, (2)])
(1.36) IP(Y;N ~ AYY ~ )\o) ~ e NERR) g o0

for some probability measures A, \g on R. For the precise definition of a large deviations
principle we refer to [45] and [114]. In [1] the authors were concerned with a large
deviations principle for the empirical measure py (cf. (1.4)). Indeed, they state a large
deviations principle for py (cf. [1, Theorem 1, Lemma 2]) in the spirit of (1.36) with
rate functional given by

It(A, )\0) = H/{f H(A‘Ao)

where the infimum runs over all probability measures A on R? that have A\ and )¢ as
marginals, Ag(dx dy) := \o(dz)pi(x — y) dy and p; is given by (1.2) for d = 1. Moreover,

H denotes the relative entropy, i.e.
Jre F(,y)log f(,y)Ao(dz,y), ifA < Ao, fi= 5t
00, otherwise.

H(A|Ag) := {

Then their main observation is (cf. [1, Theorem 3]) that

(1.37) Li(; M) ~ =Ki(-;X0) as t—0

where
1
Ki(\; Xo) := Q—tW()\, Ao)? + Ent(\) — Ent()),

W is the 2-Wasserstein distance (1.16) and Ent is the entropy (1.13) (for d = 1). Think-
ing of ¢t now as a time-step reveals the deep insight of (1.37) connecting the theory of
large deviations and gradient flows. In [69] it was shown that under mild conditions on

the initial condition \¢ the iterative minimization scheme (cf. [1])

An € argmin K (A, Ap—1)
A

has a unique solution and the piecewise (in time) constant interpolation converges weakly
to the solution of (1.1) with initial condition Ag. As pointed out in [2, Section 6], (1.37)
also implies the variant of (1.36)

_N W(p.pg)?

P(pn(t) = plpn(0) = po) ~ € i as N —oo

which explicitly connects Wasserstein geometry and Brownian particles?® (cf. [101, Sec-
tion 4]). The authors of [2, Conjecture 6.1] conjecture that any gradient flow structure
is connected to a stochastic process by a large deviations principle. For example, in [34]

20Note that W (8x,8,) = |z — y|
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the case of the diffusion equation is extended to a porous medium type equation and the

Z€ero range process.

1.5. The Bakry—Emery approach to functional inequalities

A gradient flow structure consisted of the triple (M, E, g), and the fluctuation—dissipation
theorem provided us with a stochastic gradient flow that ensured that the Gibbs mea-
sure du(u) := %e‘E(“) du is invariant. Evidently, there is a one-to-one correspondence
between the energy E and the invariant measure u, but as we have seen this formal
definition can lead to problems, in the sense that some renormalization procedure is
necessary such that p even makes sense. Nonetheless, a Markov triple consists of the
data (X, u,T") where X is a state space, p a (invariant) measure on X and I is a carré
du champ operator, i.e. a bilinear operator on functions X — R, satisfying a certain
condition (cf. [9, Definition 3.1.1]). This notion of carré du champ is very general and
one should think of the choice

(¢, ¢) :==g(V¢, VQ).

This data already gives rise to a bilinear form which we will refer to as a Dirichlet
form®L(cf. [84])

£(6.¢) = [ T O

and under very general conditions (cf. [84, Definition 3.1]) it is known that £ gives
rise to a stochastic process {M;},;5o on X (cf. [84, Theorem 3.5]). For example, this
condition is met if there is a operator £ such that

£(¢.¢) = [ (£ du

and then £ should be thought of as the generator of the process {M;},~,. At this point,
it should be mentioned that the stochastic process {M;},-, does not have to be unique.

For our purposes, we think of the data (X, u,I") being supplemented with a semigroup
(Pt)>0, which then gives rise to a generator £, such that p is invariant for (F),, and

the carré du champ satisfies
1
r(c,¢) = i(ﬁ(CC') —¢L¢ = ¢'Lg).

The insight of Bakry-Emery (cf. [8]) was that comparing the derivative of the semigroup
and the semigroup of a derivative can unveil regularization properties of the semigroup
which in turn gives rise to regularity properties of the invariant measure pu. To be more

21t be precise, a Dirichlet form is a bilinear form satisfying certain conditions [84, Definition 4.5]
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precise, they considered the gradient bound®? (cf. [9, Theorem 3.2.3])
(1.38) L(P) < e ?“'R(T(())

and the strong gradient bound (cf. [9, Theorem 3.2.4])

(1.39) Vi) < ectr (i)

where 0 < C' < oo. Clearly, the strong gradient bound implies the gradient bound by
Jensen’s inequality. These gradient bounds are key in the Bakry-Emery approach to
functional inequalities since a strong gradient bound will imply a log-Sobolev inequality
whereas a gradient bound will imply a spectral gap inequality. Note that (1.38) and
(1.39) are in general not true and great effort has been put into determining sufficient
conditions. Certainly the most famous sufficient condition is the Bakry—Emery curvature
condition C'D(C, oo) which holds if and only if

(1.40) I'3(¢) > CT(C)

for all ¢ in a sufficiently large class of functions on X (cf. [9, (1.16.6)]). Here, I's is the
iterated carré du champ defined by (cf. [9, (1.16.2)])

Ta(¢,¢) = 5 (£T(G ¢) = TG £¢) = T(£G, ),

The I'y-operator is closely related to the celebrated Bochner formula (cf. [9, Theorem
C.3.3]) known from Riemannian geometry. Indeed, if X is a (finite) Riemannian manifold,
I'(¢,¢) == |V¢|? with £:= A — VE -V, then

I5(¢) = |[VVC)? + Rie(VE, V) + VC - VVEV(

where VV denotes the Hessian and Ric denotes the Ricci-curvature tensor on X 23 (cf. [9,
1.16.4]). In the same setting, if P; is given by the heat kernel on X, the gradient bound
(1.39) is equivalent to Ric(X) > C (cf. [116, Theorem 1.3]). In turn, this relationship
gave rise to a synthetic definition of Ricci-curvature on non-smooth spaces (cf. [109],
[110], [82]).

As already mentioned, a consequence of the strong gradient bound (1.39) is that the
measure 4 satisfies a log-Sobolev inequality whereas the gradient bound (1.38) implies
a spectral gap inequality. We quickly recall the notion of these inequalities. A measure
1 is said to satisfy a logarithmic Sobolev inequality if for all sufficiently nice functions ¢
on X it holds that

[ Gogctan— [ autog( [ an) <208(c.0)

22from now on we put I'(¢) := I'(¢, ¢)
23all of the notions, e.g. ||2 and V, are defined with respect to the Riemannian metric on X
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whereas it satisfies a spectral gap inequality if

(1.41) Joea- (] Cdu)2 <2CE(C0).

If u satisfies a log-Sobolev inequality then it also satisfies a spectral gap inequality; in
fact, a spectral gap inequality can be regarded as a linearized log-Sobolev inequality
(cf. [9, Proposition 5.1.3]). A class of measures that satisfy a log-Sobolev inequality are
Gaussian measures (cf. [9, Proposition 5.5.1], [36, Proposition 4.1]). The importance
of these two inequalities stems from the fact that they quantify ergodicity: the spectral
gap inequality is equivalent to exponential decay in variance (cf. [9, Theorem 4.2.5]),
while the log-Sobolev inequality is equivalent to exponential decay in entropy (cf. [9,
Theorem 5.2.1]) which in turn by the Pinsker—Csizsar—Kullback inequality (cf. [9, 5.2.2])
implies exponential convergence in the total variation norm. Moreover, the log-Sobolev
implies a hypercontractivity estimate for the associated semigroup (cf. [9, 5.2.3]). On
the other hand, the appeal of these inequalities stem from the fact they are stable under
tensorization (cf. [9, Proposition 4.3.1, Proposition 5.2.7]) which makes them useful in
infinite dimensional settings. Recall that the standard Sobolev inequality on R (cf. [39,
Theorem 1, p.263]) reads

(1.42) Jull i sy < ClVulzpguay, where =+ =3

where u is compactly supported. Clearly, the inequality (1.42) gets worse as d — o0
whereas the log-Sobolev inequality retains an improvement in terms of a logarithm.
Similarly, the spectral gap inequality (1.41) is just an infinite-dimensional version of the
famous Poincaré inequality (cf. [39, Theorem 1, p.275]). A sufficient criterion for a
log-Sobolev inequality is the strong gradient bound (1.39) whereas the gradient bound
(1.41) only implies the weaker spectral gap inequality (cf. the discussion in [22, p.237]).
Note that if X is a Riemannian manifold as above, the curvature dimension condition
(1.40) is satisfied if

Ric + VVE > CId

and in this setting a log-Sobolev inequality holds for the measure %e‘E dx where dz
denotes the Riemannian volume measure (cf. [9, Proposition 5.7.1]). This suggests that
Gibbs measures on infinite-dimensional state spaces, as discussed in Section 1.4, satisfy
a log-Sobolev inequality provided they are convex. Since a renormalization procedure,
which destroys the convexity, is often necessary in infinite dimensions, this is nevertheless
unclear. Recently, progress has been made on generalizing the approach of Bakry and
Emery in a certain sense (cf. [11]). This approach does not use the Markov semigroup,
but the semigroup associated with the Polchinski equation and has been successful in
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proving a log-Sobolev inequality for the ¢i-measure for d = 2,3 (cf. [12]). We refer to
Chapter 4 for more details on gradient bounds for the ¢3-model.

1.6. Structure of the thesis and main contributions

The thesis consists of the following three articles: [77], [48] which is joint work with
Benjamin Gess, Rishabh Gvalani and Felix Otto, and [78] which is joint work with
Pavlos Tsatsoulis.

Chapter 2 is based on [77] and is concerned with a fully non-linear SPDE in divergence
form with rough forcing. The forcing should be thought of as a colored Gaussian noise,
although no probabilistic tools are used in the chapter. In [97] a solution theory for this
equation has already been established, showing that the solution has a certain regularity.
In general, this regularity is sharp as can be seen by considering Brownian motion. In
this chapter we show a better regularity for the solution if one subtracts the solution
to an anistropic stochastic heat equation which takes the non-linearity into account (cf.
Theorem 2.2). This type of regularity is a sort of modelledness assumption a la [55] and
is also at the core of [98].

Chapter 3 is based on [48] and is concerned with the derivation of a thin-film equation
with noise or stochastic thin-film equation. By using the gradient flow structure, we can
postulate an invariant measure and make an ansatz for the stochastic dynamics using the
fluctuation—dissipation principle in the form of a variational Fokker—Planck equation. In
order to circumvent the issue of solving this infinite-dimensional equation, we discretize
in the space variable which yields by standard arguments a (high-dimensional) system of
SDEs. The main observation is that, in general, an additional drift term appears which
can be interpreted as the stochastic integral that ensures invariance of the (discrete)
Gibbs measure. Discretizing the metric tensor in a specific way, as well as choosing spe-
cific coordinates, leads us to recover a well-known discretization of the mobility in the
thin-film operator. This discretization was discovered in order to preserve the entropy
estimate in the discrete setting which yields positivity of the deterministic scheme. Simi-
larly, the main theorem (cf. Theorem 3.8) of the chapter is a stochastic entropy estimate
which in turn also yields positivity in the case of no-slip boundary conditions, whereas
the discretization which was used in the literature before does not preserve positivity.
Furthermore, the gradient flow structure gives rise to a rate functional from the theory
of large deviations. It turns out that finiteness of the rate functional has implications on
the path being able to become zero at some point, as well as yielding Holder regularity
in time and space. Finally, numerical simulations suggest that both considered schemes
do converge and they seem to converge to the same object.
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Chapter 4 is based on [78] and is concerned with the ¢3-model on the torus. It is known
that this equation has an invariant measure which is in Gibbs form and the energy is
formally convex. Due to the necessary renormalization procedure this convexity is de-
stroyed though and the standard Bakry—Emery machinery does not apply immediately.
We analyze the linearized (with respect to the initial condition) equation and establish
an energy estimate using a crucial stopping time argument. Then we postprocess this
estimate which yields a sharper gradient bound for the Markov semigroup (cf. Theo-
rem 4.1). As in the Bakry-Emery approach this yields a (local) spectral gap inequality
(cf. Theorem 4.2) with a Dirichlet form that is (almost) optimal in terms of local reg-
ularity. Moreover, by ergodicity this implies the same spectral gap inequality for the
¢a-measure (cf. Corollary 4.3).






CHAPTER 2

A first order description of a nonlinear SPDE with colored

noise

In this chapter we consider a nonlinear stochastic partial differential equation in diver-
gence form. In contrast to the rest of the thesis, the forcing term is a Gaussian noise,
that is white in time, but colored in space. This makes sure that the gradient of the
solution is Holder-continuous, but it will not be differentiable. This SPDE is a stochastic
gradient flow if the non-linearity is a potential'. We prove a generalized Taylor expansion
of the difference between the solution to the SPDE and the solution to its linearization
around a fixed basepoint.

This chapter is based on the article [77].

2.1. Introduction and statement of main results

Let A : R? — R? be given. We consider the following stochastic partial differential
equation (SPDE)

(2.1) ou=V-AVu)+£& on RxR?

u‘tgo =0.

The forcing term £ is a space-time Gaussian noise, which is white in time, and periodic,
colored and stationary in space. More precisely, we consider a Gaussian process &,
formally defined via its covariance

E[¢(t, 2)E(t,2")] = 6(t — ') K (x — 2),

where K : R? — R is periodic (cf. Section 2.3), and that for convenience is localized in
the time interval [0,1]. The spatial covariance function K is chosen in such a way that
the solution v to the linearized equation, i.e. the stochastic heat equation (SHE)

(2.2) Ow=~Av+€ on RxR?

U‘tSO = 07
Land if the noise is white in space as well

23
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is not only a (continuous) function, but differentiable, and we have

(2.3) V], < 00 a.s.

for some o € (%, 1)2. For the precise notation we refer to Section 2.2. Since v is a linear
functional of the Gaussian field £ — and thus is itself Gaussian — more is true. Indeed,
in [97, Lemma 3] Gaussian moments for v were established, meaning that there exists a
Coy > 0 such that
(2.4) E{exp(l[Vv]zﬂ < 0.

Co @
Moreover, we assume that the non-linearity A is elliptic (cf. (2.11)). Under these

assumptions, it is expected that we should also have
(2.5) [Vu], < oo as.

and in fact [97, Corollary 1] yields the (a priori) estimate
(2.6) V], S (VOIS + [V,

for an ag € (0,1) as in [97, Lemma 1]3. Here, we note that the implicit constant in < only
depends and will depend on the dimension, « and the ellipticity of A (cf. Section 2.2).

In particular, we want to stress that for spatially colored noise, (2.1) is not a singular
SPDE. In fact, the SPDE (2.1) with space-time white noise is, in general, not subcritical
in any space-dimension, in the sense that by zooming in on small scales, the nonlinear
terms blow up. For a reference concerning singular (semi-linear) SPDEs and the notion

of subcriticality we refer to [59].

We should mention, that there are no probabilistic arguments in this chapter and if &
is a distribution of suitable regularity such that (2.3) holds, the same result can be ob-
tained. Nevertheless, we have chosen to consider the case where £ is a (Gaussian) noise,
on the one hand because we are heavily building on the work [97]* and on the other
hand because a typical example of a distribution with a negative Holder-regularity is a
realization of some Gaussian field with a short correlation length. Thus, everything in
this chapter can be seen as a pathwise analysis, which is in the spirit of the theory of
regularity structures (cf. [59]), where there is a clear distinction between the determinis-
tic and probabilistic steps. Usually, the probabilistic arguments involve the construction
of singular products along with the corresponding renormalization. In our setting no

2This is in contrast to the SHE with space-time white noise forcing, where already in dimension 2 the
solution is not a function anymore
3coming from the DeGiorgi—-Nash theorem

4where the analysis is also purely deterministic except for (2.4)
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renormalization is necessary and hence it appears to be natural that the arguments are
purely deterministic.

In [97, p.70, Theorem 1], it is shown that, under suitable assumptions on A — that for
convenience we recall in Section 2.2 — a (unique) solution to (2.1) exists such that (2.6)
and thus (2.5) hold. Due to the rough setting, the authors introduce a spatial increment
operator &, (cf. (2.15)) with which they linearize equation (2.1)°. Then it is convenient
(and a guiding principle) to subtract the increment d,v (where v solves (2.17)) in order
to get rid of the noise {. Hence d,(u — v) satisfies a variable, but linear coefficient
equation and the celebrated DeGiorgi-Nash theorem® yields an a priori estimate for its
Holder-norm for some o € (0,1). Postprocessing this estimate in turn establishes (2.5)
for o = . In the next step, this estimate is upgraded using standard C'*®-Schauder
theory as well as the stochastic estimate (2.4), thus yielding (2.5) for any « € (0,1).
In general, (2.5) is sharp; in case of Brownian motion it is well-known that its paths
have Holder-regularity of at most % but not better. We want to address the following
question: Is there a way to give a finer description of the regularity of u?

In this chapter we intend to give such a regularity statement in the following way. It is
often the case that the difference of the solution to a non-linear equation with a rough
driving signal and the solution to the linearized equation is more regular. A prominent
example that has been treated in the recent years is the pj-model (cf. [25]). Indeed,
its solution ¢ and the solution f to the stochastic heat equation in dimension 2 are
distributions but their difference ¢ — f is smoother, in particular a function. This has
been exploited in [25] in order to construct a solution which is local in time. In fact,
this is also a guiding principle for the theory of (controlled) rough paths (cf. [55]) and
ultimately in the theory of regularity structures (cf. [59]), where this concept has been
vastly generalized.

The main result of this chapter is that Vu is modelled after Vv which essentially means
that a certain a priori-estimate holds (cf. (2.10)). In the context of singular SPDEs such
a modelling assumption is used in the following way. First, one constructs a singular
product on the level of the linear, but irregular model, i.e. Vv in this case. In a second
step, one constructs the singular product on the level of the solution Vu using the
singular product on the level of the model and the assumption that Vu is modelled after
Vwv. Due to the nonlinear nature of the problem it is not sufficient to just consider the
solution v to the SHE, but for all space-time points z = (¢, z’) we consider the solution
to an anisotropic SHE.

Sas opposed to taking the derivative of the equation due to the low regularity of the noise

6a localized version thereof, to be precise
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Let a(t',2’) := DA(Vu(t',2’)) € R¥? Then we write vy, for the solution to the
anisotropic stochastic heat equation, i.e. vg(y .y solves

(2.7) {@”a(tcz/) =V-a(t',2")Vogp o) +€ on RxR?

,Ua(t’,cc’)‘tgo = 0

with £ as in (2.2). By the C'*®-Schauder theory developed in [97] we get the following
uniform” estimate.

Lemma 2.1. There exists a solution vy 5y to (2.7) where a(t',x') = DA(Vu(t', "))
and A satisfies (2.11), (2.12) as well as (2.13), and we have

sup {Vva(t/@/)} < [Volae + [V,
(' z’)ERXR? o

Then we can state our main result.
Theorem 2.2. Let u be a solution to the equation
Ou=V-AVu)+¢ on RxRY
{u|t<0 =0

where A satisfies (2.11), (2.12) and (2.13), and where £ is a Gaussian noise that is white
in time, periodic, stationary and colored in space such that the corresponding solution v
to the stochastic heat equation (2.2) satisfies [Vvla < 0o for some a € (3,1). Moreover,
let a(t',a’) = DA(Vu(t',2')) € R and let vy 41y be a solution to (2.7). Then there
exists a family of symmetric matrices (B(t',2'))w o1 such that for all x,2" € R? and
t,t' € R it holds a.s. that

(2.8) |Vu(t,z) = Vu(t',2) = (Voa(p o) (t:7) = Voag o) (¥,2)) = B(t,2) (@ — )
< d*((t,@), (t',2"))

and < denotes < C' where C depends only on [Vv],, A as well as A, a and d.

One way to think of (4.27) is as a generalized Taylor expansion. Indeed, rewriting (4.27)
slightly as

(2.9) ‘(Vu(t, r) — Vg o (t, 7)) — (Vu(t', ') — Vva(t/,z/)(t', ) — Bt 2")(x — )
S (@), (,2")).

the symmetric matrix B(t',2’) plays the role of the Hessian of the function wu(t',-) —
Va2 (t',-) at the basepoint (¢',2'). Since 2a > 1 it is natural, that an affine correc-
tion appears. Moreover, since 2a > 1, the matrix B can be seen to be unique and

in the basepoint
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does not depend on (t,z), or more precisely it does not depend on d((¢,z), (¥, 2)).
Note that (4.28) is essentially the modelledness condition® of [98, Definition 3.1, p.880],
which is an extension of controlled rough paths (cf. [55]). In [98], they construct
singular products on the level of the stochastic heat equation using probabilistic ar-
guments. They then use the modelledness condition [98, Definition 3.1, p.880] to
lift these singular products to the nonlinear setting. Since (2.1) is not singular, the
regularity theory in [97] does not rely on such a modelledness. Nevertheless, Theo-
rem 2.2 states that such a modelledness holds true. Of course, (4.27) also implies that
Vu(t',-) = Vg o (t', ) is differentiable in 2" as well as the improved Hélder-regularity
in time ’Vu(t,:n’) — Vg 2 (t, ") — (Vu(t’,x’) — Vva(tzwz)(t’,x’))‘ S =" at 2 =
(', 2.

From now on, we set we(y ) = U — Vg 4. Then we define the modelling constant

M := sup infsup T_QO‘HVwa(t/J/) — By

)
z=(t' ') B r>0 Pr(2)

where the infimum ranges over all affine functions B,/ () := B(x —2')+b with B € R%*4
being symmetric and b € R%, and P,(z) is the parabolic cylinder of radius r defined in
Section 2.2. In order to prove Theorem 2.2 we show that we have

(2.10) M < C(d,\ A, o, [VY],).

Then it is straightforward to see that the optimal choice is b = Vwa(t/’z/)(t’ , ') and
hence (2.10) yields Theorem 2.2. Note that the definition of M is essentially the same
as the definition of the modelling constant in [98, Definition 3.1]. Moreover, we want to
make the following connection. Apart from the dependence of wyy 4 on the basepoint
z = (',2'), the semi-norm M bears close resemblance to the Holder-norm defined in
[76, Section 3.3] where Holder-regularity is measured in terms of how well a function is
approximated by polynomials.

2.2. Notation and assumptions

Our notation and assumptions are the same as in [97, Section 2]. For the convenience
of the reader we will recall them here. The non-linearity A : R — R? is assumed to
be continuously differentiable and uniformly elliptic in the sense that there exists A > 0
such that

(2.11) n- DA(z)n > An|* for all z,n € R?
and we have
(2.12) |DA(z)n| < |n| for all z,n € R?

8on the level of the solution and not the gradient for o = 1
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where by DA we denote the Jacobian of A. Moreover, we assume that there exists A > 0
such that

(2.13) |DA(x) — DA(y)| < Alz — y| for all z,y € RY.

For o € (0,1) the semi-norm [-],, is defined as

(2.14) [fla :=  sup 1£(z) = /()] < oo

shoicRxRd d¥(2, 7))
for all space-time functions f : R x R? — R or vector fields f : R x R* — R?% where
d((t,z), (', 2')) = [t = | + |z — &

denotes the Carnot-Caratheodory metric and by abuse of notation |-| refers either to
the absolute value or the Euclidean norm on R?. Naturally, the space C® denotes all
functions f such that [f], < co. For r > 0 and z = (', 2'), by

Po(z) == (t' — 2, 1) x B.(z")

we denote the parabolic cylinder centered around z with radius r. Then ||-[[p (,) is the
supremum norm on Fr(z). We will also frequently write [f], p,(.) which is the same
semi-norm as in (2.14) restricted to P.(z).

For y € R? we define the spatial increment operator 0y as

(2.15) Sy f(t ) .= f(t,x +y) — f(t,x)

where f is either a scalar or a vector field. Then, by the mean value theorem, we can

linearize our non-linearity according to
0y A(Vu) = a,Vioyu
where

ay(t,z) = /01 DAOVu(t,z +y) + (1 — 0)Vu(t,z))dd € R

The assumptions on the Jacobian DA translate to estimates on a, as follows. We have
1 - ay(t,2)n > Nn|? for all x,n € Rt e R
as well as
la, (t,z)n] < |n| for all z,n € R% ¢t € R
and

(2.16) layla < [Vula.
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Let ¢ be a smooth, positive and radially symmetric mollifier that satisfies supp ¢ C B;(0)
as well as [pa 1 dz = 1. The radial symmetry assumption also ensures that first moments
vanish, i.e. foralli =1,...,d it holds [pa ¢(x)z; dz = 0. Then we write 1, (z) := (%)
and we define for any function f

fri= an =[xy

aswellasfori=1,...,d

fri = [ *(0i),.

For vector fields” this notation is to be understood entrywise. Moreover, we will always
write B, for the affine function

By(z) := B(x —2') + b

where B € R%4 and b € RY.

2.3. The stochastic heat equation

In the work [97], they consider a stationary, spatially periodic Gaussian noise £ on R xR9,
localized in the time interval [0, 1], that is white in time and colored in space, and such
that the corresponding stochastic heat equation

o = Av + R x R4
(2.17) w=Av+E on

’U‘tgo = 0
satisfies
(2.18) [Vv], < 00 a.s.

for some a € (3,1). More specifically, they consider a Gaussian field & = {¢(f)} 5 with
1—periodic, positive definite covariance function K : R — R such that for smooth
test-functions f, g

1
BEE@]= [ [ ] SO0 =gty drayar

and £(f) is normally distributed with mean zero. Such a Gaussian field is easily seen
to exist by Kolmogorov’s consistency theorem. The fact that K only depends on one
variable yields stationarity of €. Periodicity of K translates to periodicity of £. Positive
definiteness of K implies that its Fourier transform K is real-valued and non-negative
and requiring that K is symmetric, i.e. K(—z) = K(z), yields K(—k) = K (k). Most

9such as a gradient
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importantly, requiring that the Fourier transform of K satisfies
K(k) S (1+ k)72
for all k € (2rZ)?, where s = 2a + d € (d,d + 2) finally implies (2.18) (cf. [97, Lemma
3]).
Now we give the proof for Lemma 2.1.

Proof of Lemma 2.1. For any (¢,2') € R x R? we apply Theorem 1 of [97] to A given
by

A(Vu) =a(t',2")Vu
where u = va(t/@/)lo. Thus we get a unique solution v,y . that satisfies [vva(t’,ax’)] <
[e%

o0 a.s.. Then we can apply Corollary 1 of [97] which yields uniformly in (¢',2’) the

estimate
Vo an] < Cl A @)([V0], + [Vola®)
and hence the conclusion. O

2.4. Deterministic estimates

From now on we fix a space-time point z = (t',2'). We set wq(y o) = U — Vg(p o), Where
we recall that a(t',2") = DA(Vu(t',2’)). For notational convenience we will drop the
subscripts referring to a(t', z’).

In the first step, for simplicity, we focus on the spatial part of the modelling constant.
The proof is elementary and essentially an extension of the proof of Lemma 1 in [97].

Proposition 2.3. Let 2’ € RY. For f : R* = R such that Vf € C*, we have

1 1
—— inf||Vf — By n < - inf |V, f —k N =N
hob 2o IV =Bellp. ) = 0 12 @1\15 kleanH o/ = Ml

where By/(x) = B(x —2') +b, B € R symmetric, b € R%.

Proof. First of all, we assume that f is smooth. We denote by {e;} . the standard
orthonormal basis of R?. Let k = k(y,1) be the (near) optimal constant for N. Fix
i, = 1,...,d and | > 0. Note that for all y;,y> we have the identity 0y, 4,0;f =
0y Oi f (- + Y1) + 0y, O f .

Then we estimate

i=1,..

‘ki(2l€j, 21) — 2ki(lej, 2[)’ S ’ ki(2l€j, 2[) — 5glejaif ]ﬂ(lej, 2l) — 5lej6if

+|

Ba(a') ’Bzz (')
101 this case A is non-deterministic, but since the analysis is pathwise and all the constants depend on

A only through the ellipticity constants A, A, which are deterministic, the proofs are unaffected.

11omly in space in this case
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+|

ki(ley, 21) — 61,00 f

‘Bl(x’)
< 3(20)**N

and similarly

[ki(lej, 20) — ki(le;, )] < |

ki(lej, 2l) - 5lej 6Zf

+|

ki(lej, l) - 5lej8if

Boy (") ‘Bz ()

< 2(21)**N.
Combining these two estimates yields via the triangle inequality
|ki(2le;, 21) — 2k;(lej, )| S NI

Hence for any I > 0 and n € N we get
l l l l
kz’(ﬁej, 27) _ ki(wegw 2n+1)
I I
P T

2a—1

S NlQa—l (2—n)

Using our assumption that 2a —1 > 0 we see that the corresponding sequence is Cauchy
and thus there exists a;;(l) € R such that
7%(2%?’ ) — a;j(1) for n — oo
o7
and, by dyadic summation'?, this yields
ki (lej, l)
l

Note that a;;(1) is constant on dyadics, i.e.

(2.19)

~ )] £ N,

(2.20) aij (1) = ai;(27™)

for all m € N. Feeding the estimate (2.19) into N we consequently have
l

l 5 Nl?oc—l

O1e;0if — aiz(1)
By (z)

and, since f is smooth, we infer that
aij(l) — &Jf(x') for I — 0.

Hence we conclude by (2.20) that a;; is constant and we have a;; = 9;; f(z'). Moreover,
the estimate

(2.21) Hl

l S Nl2a—1

O1e; 01 f — 0y f (")
By(a)

12again using the fact that 2a —1 > 0
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holds. Now let z € B,(2') and we set y := 2 — 2’. Then we estimate componentwise
using (2.21)

(2.22) |0if(x) = 0;f (&) = VO f (') - (x — o)

d
< Z|5ykekaif(x/17 s 7'1';4;4—1 + Yk+1y-- - 73321 + yd) - ak’lf(x/)yk|

Now we drop the assumption that f is smooth. To this end, let ¢ > 0. Let k be the
(near) optimal constant for f in N. Then we have for all z € Bj(2’) and |y| <[ by the

triangle inequality
10y fe(z) — k| < |6y f — kHle(z’)
and hence

(2.23) sup

1 1
= sup infl|d, o — k|| o < SUp = supl|d, f — k||
20 120 5 042 Iy < b 120 Isyll?lH vfe ~Hla

ly|<
< sup - supl6,f — kll 5,0,
>0 [2c | <l By(2)
Note that, since 0;f is Hélder-continuous, 9; f- converges uniformly to 0;f and thus, for
fixed r, it holds that inf g ||V f. — BS, HBT(QE') converges to inf ||V f — By | g, (,v)- Dividing
by 2@ and taking the supremum over r yields lower semicontinuity of the seminorm

1. . 1.
(2.24) SUD e inf[[Vf = Bl p, () < lim inf SUp oa inf(|V fe = Byl g, (ar)-
We conclude

1 24) 1
—inf||Vf — Byllp .y < liminfsup —— inf — B
SUD 55 iy IVf = Bullp.y < limin SUp 5 inf[|Vfe = Bl g, (ar)

(2.22) 1
: (3
S 59 a5 oup 0y e = Kl o
(2.23)
N P 2 SUD mf(10y.f =kl g, -

O

In order to include time we extend Proposition 2.3 to space-time functions via the

following interpolation inequality.
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Corollary 2.4. For f : R x R* = R such that Vf € C* we have

1 1
sup—lanVf Bl p, (2 <sup Pz |Sl‘1p inf ||V5 f— k:||Pl
d
—i—Zsuprl 2a sup
i—o >0 ly|<r

O (0yf),.

Pr(z)

Proof. Let (t,z) € P.(z). By Proposition 2.3 there exist a symmetric matrix B(t,z’)
and a vector b(t',2’) such that

1
Vit z) — (B, 2')(z —2) + b(t',2"))| < r**sup —— sup 1nf ||V5yf kHB( )
10 12 |y)<i b=k e

1
< T'Za Sup —— sup mf Hvdyf k”P[(Z

Y o Py <k

Via the triangle inequality we split the remainder into a spatial increment and a temporal

increment
IVftx) = VIt o) <IVftx) = (V) () + (V). (tx) = (V) 2)]
+|V, 2) = (V) 2)].

Again by Proposition 2.3 there exist a symmetric matrix B(t,z’) and a vector b(t, z’)
such that

|Vf(t,z) — (B(t,2")(z —2') + bt 2))| S r** sup - !

D g sup 1nf HV5 f- kHP
>

lyl<tk

and, in order to estimate the spatial increment, we appeal to radial symmetry of our
mollifier, which implies

B(t.a)(w =) = [ i@ —OB(ta)(¢ —a)dC
and, hence again by Proposition 2.3 and the triangle inequality
IV (t.x) = (V) (t,2)
= |Vf(t,2) = blt,a') = B(t,2!)(z - o)
— [ rla = (V.0 = blt,a') = Blt.a)(¢ ~ o)) dc]

1
< 2% sup —— sup 1nf HV(S f- kHPl

Yo Pk

In order to treat the time difference, we show

(2.25) \@WﬁwH@<Z

1 nil oy
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Let i = 1,...,d. For any { € R we compute, appealing to the mean value theorem in
space and then Fubini’s theorem

@), 2) = (0wt ) o) = [ wnla - )(8ftc /8ftC+9rez)d9)dC

= [ [ e Qe tus 0,0 dc a0
Integration by parts then yields
R 1 A Lr1 R
(8if)r(ta .%') - <T6T€¢f) (t,l’) = _/0 (T59reif> '(tvx) dé.

Taking the time derivative proves (2.25).
By the mean value theorem in time, for any z € R? we have

(226) (@), (t2) = @), () = (1= 1) [ OO, (5t + (1 — 6)¢', 2)ds,

and combining (2.26) with (2.25) finally yields

(V1) (t2) = (V) (¢, 2)| S 210V )l oy S

6t( yf>rz

= i< Pr(z)’

Hence we have proven that for (¢,z) € P,(2)

IVf(t,x)— (B, 2) (x—2) + bt 2")| <r?%sup — L

P 1o sup 1nf ||V5yf k:||P

ly| <tk

2o‘z:supll 2a supHat(éyf)M
>0 ly|<l

Py(z)

Let y € R%. Since dyu satisfies

Obyu — V - ayVéyu = ddyv — V - a(t’, 2")Vé,v
we see that J,w satisfies the equation

Obyw — V - ay Véyw =V - (ay — a(t',2"))Vi,v.
Then, we can write this as a constant coefficient equation
(2.27) Obyw — V- a(t', 2" )Véw=V-g
by introducing

g := (ay —a(t',2"))Vi,u.

Note that (2.27) is now invariant under affine spatial translations, i.e. of functions of
the form aff(z) := b-x + a for some b € R% a € R. Hence, we can apply the C1+®
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interior Schauder estimate [79, Theorem 4.8], using this invariance, as well as parabolic
rescaling, to obtain that, for all [ > 0 and all space-time points z = (¢, '), it holds

10 [V (5,0 — ) o) + IV (B0 = 28 ) S 1°[0] o
which is equivalent to
(2'28) ZQ[V(syw]a,Pl(z) + kien]]gdegyw - kHPI(Z) S la[g]a,Pgl(z)

1.
+1 1;1Hf||5yw — affHPQZ(Z).

This suggests that we need to further estimate the right hand side which is captured in
the next Proposition and which is an extension of [97, p.73, (34)]. The proof is similar.

Proposition 2.5. Let z = (t/,2'). For f:R x R? = R continuously differentiable and
y € R* we have the estimate

inf8, f — 0y S 9l iEIVF — Bl
where By (x) = B(x — 2') + b, B € R4 is symmetric and b € RY,

Proof. For B € R¥? symmetric we define

Ftz) = f(t,z) — (;(x — ) B —12)+b- (o — x')).

Then we compute
Vit,x)=Vf(tz)— (Blx—1a')+b)

as well as

Sy f(t,x) =6y f(t,x) — <y'B(mx')+;y-By+b~y>.

Notice that for any y the map = — yTB(J:—x’)+%yTBy+b-y is again affine. Thus, by the
mean value theorem, we have Héy f HPZ @ < |yl HVﬂ’Pm(z) which yields the statement. [

2.4.1. Proof of the main theorem. We are now able to prove our main theorem.

Proof of Theorem 2.2. In the following B always denotes a symmetric matrix. We write

For now we

M = sup,_(; ) M, where M, = infgsup,. r*QO‘HVwa(t/w/) — By

Pr(2)

assume that M, is finite for any z. By Corollary 2.4, we have
1 1
2.29 —— inf||Vw — By < —_ inf||Vi,w — k
(2:29) s o IV = Burllp, ) < 50 o s Va0 =l
d
1—2«
—l—Zsupr sup || O (6yw), ; )

i—o >0 ly|<r
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Let |y| <r <. First, we focus on the second term on the right hand side of (2.29). To
this end, we recall (cf. (2.27)) that §,w satisfies the constant coefficient equation

Obyw =V -a(t', 2 )Véw+V-g

where
g=(ay —a(t' 2")Vé,u
and we estimate for any ¢ =0,...,d
(2.30) \|6t(5yw)r7i||Pr(z) < pot la(t', 2" ) Vi,w + g]mPQT(z)

< pot ([dew]a,p?r(z) + [Q]PQT(Z))-

Hence we have

1
sup — inf||Vw — B, < sup —— sup inf||Vé,w — k
T>I(5)) r2a | x ||P7.(z) Nr>%> 2o ygpr : | Yy ”pr(z)

+supr~ @ sup ([Vo,w + )
r>Ig |y<pr([ Y ]a,Pzr(z) [g]PQT(Z))

For |y| <r < we estimate by (2.28)

(07

; a a o,
(2.31) 1%f||V5yw —kllp. o) STV, oy S T9la Py T Tra 1;1fff||5yw —aff|p, .

as well as

L.
[véyw]a,Pl(Z) S [g]a,Pgl(z) + llﬁ lgl“éyw - a"ﬁ‘HPZl(z)'

Now we turn to the estimate of [g] )- We appeal to the Lipschitz continuity of DA

o, Py (z
(cf. (2.13)) and recall the definition of a(t’,z’) as well as a, in order to estimate

1
lay (t,2) — a(t',2)] < / 0V u(t, 2 + 1) + (1 — O)Vul(t, z) — Vu(t',2')| b
0

1

< / BIVu(t,  +y) — Va(t, z)| + |Vu(t,z) — Vu(t',2')| 4

0

S lyl* +d((@2), (¢, 27)"

and thus, for |y| <r <1 we get
lay —a(t',2)|| g, () S 1°
By (2.16), we have
lay — a(t’, 2")]a,py(z) = [ayla.pu(z) S [VUla,py(2)-

Moreover, it holds that

HvdyuHsz(z) S [ Vula,py ()



2.4. DETERMINISTIC ESTIMATES 37
as well as

[Voyula,py(z) S [VUla,pye)-
Summing up, we arrive at
(2:32) (9]0, pyy (o) = [y — a(t',2)Vyula py () < [ay — alt';2")a,pyy () [ VOyull py, )
+ [lay = a(?', HP3Z [Vyula,py(2)
Sl [vu]a,Pgl(Z)

for |y| < r <. Combining (2.32) with (2.31) yields for |y| <r <

(2.33) ra[VcSyw]avpl( ) S <2 [vu]an,l(z) + — 1;1f|\5 w — aﬁ’||P21(Z)

l1+a

Then using Proposition 2.5 we further estimate (2.33) to the effect that
5 r 14«
(2.34) TO{[V(sy’w]a’Pl(Z) 5 l a[vu]OL,Pg,l(Z) + (l) I%f”vw - B.Z'/ HP4[(Z)

Summing up, we get by (2.30) and (2.34)

(2.35)

sup 1anV6 w—kllp, +Z7”1 2% sup || 9y (yw)

o)
ly|<r i=0 ly|<r

742

< l 2c r -« 1 . ; B
S o) NVulapye (7)) e Ve = Ballp, ).

Let K > 1 and set [ = Kr. By introducing M, := sup, T%infBHVw — BI/HPT(Z) we
estimate combining (2.29) and (2.35)

M, < K**|Vu], + K* 1M,
Thus, after using (2.6) as well as Lemma 2.1 we arrive at
M, S K**C([Vv],) + KM,

where the implicit constant in < depends only on d, A, A and o and C([Vv],) depends
polynomially on [Vv],,. Since o > %, using the reasoning in Step 3 in the proof of Lemma
3.6 of [98] the matrix B is independent of r, i.e.

M, S M,
and hence

M, S K**C([Vv],) + K ' M,.
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Choosing K sufficiently large, and since o < 1, as well as the assumption that M, is
finite, we can absorb K®~!M, into the left hand side and end up with

(2.36) M. < C([Vvl,)
and taking the supremum in z we get
M S C([Vul,)-

In order to get rid of the assumption that M, is finite we appeal to the following approx-
imation argument. Up to now we made the abbreviation v = vy ) but from now on
by v we mean the solution to the SHE (2.17). As in the proof of [97, Theorem 1], we
can consider smooth approximations ue, gy 4) e and ve t0 u, v,y 57y and v such that

V(u8 — Ua(t',a:’),a) — V(u — va(t/@/)) =Vw

uniformly on compact sets and such that [Vu.], < [Vv],. Then the corresponding
constant M, . is finite for all z and hence (2.36) applies and we have

MS 5 C([vv5]a) S C([Vv]a)
Hence, by the same reasoning as in Proposition 2.3, we conclude by lower-semicontinuity
(2.37) M < liminf M. < C([Vv],).
e—0

In other words, (2.37) means that for all » > 0 and all space-time points z = (', 2/)
there exists a family of symmetric matrices (B(¢, 2’ )y and a family of vectors
(b(',2")) (47 o), such that we have

\Vu(t, ©) = Vg ) (t, ) = (B(t', 2")(x — 2') + b(t',2"))| S 2 for (t,z) € Pp(2).
Letting » — 0 implies (t,z) — (¢, 2’) and hence the optimal b is of the form
b(t', z') = Vu(t',2") = Vogu . (t', 2).
Then we can choose r = d((t, z), (', 2')) and thus
IVult, 2) = Vo oy (1 2) — (Vult',27) = o (¢527)) — B, o)z — 27
< d*((t,@), (t',a")),

which we wanted to prove. O



CHAPTER 3

Structure-preserving discretization of the stochastic

thin-film equation

In this chapter we consider the thin-film equation. It is known that this equation has
a gradient flow structure with respect to a (generalized) Wasserstein metric and the
usual Dirichlet energy. Based on that, the fluctuation-dissipation theorem gives rise to
a stochastic thin-film equation. This equation is a singular stochastic partial differential
equation which is out of scope of the framework of regularity structures for now. In
order to circumvent this issue, we discretize the gradient flow structure and rediscover
a well-known discretization of the (deterministic) thin-film equation that preserves the
so-called entropy estimate. In the stochastic setting this entropy estimate then yields
positivity for the solution in the case that the mobility arises from the no-slip boundary
condition. Moreover, we show that the discretization of the stochastic thin-film equation,
considered in the literature before, does not preserve positivity and we perform various

numerical experiments to compare the discretizations in question.

This chapter is based on the article [48] which is joint work with Benjamin Gess, Rishabh
S. Gvalani and Felix Otto.

3.1. Introduction

The thin-film equation models the evolution of the height h of a liquid film over a solid
flat substrate, as driven by capillarity! and limited by viscosity. In the considered regime
of small slope (|0;h| < 1) and due to the no-slip boundary condition at the liquid-solid
interface, viscous dissipation is so strong that the liquid’s inertia can typically be ne-
glected. Hence the dynamics are determined by a quasi-static balance between capillary
and viscous forces. The lubrication approximation, which is based on a modulated
Poiseuille Ansatz for the fluid velocity, leads to a fourth-order parabolic equation with
a mobility that cubically degenerates in the film height.

In this chapter, we are interested in the thin-film equation driven by the noise that
models thermal fluctuations. That noise takes the form of a conservative white noise
with a multiplicative non-linearity. The specific form of the multiplicative non-linearity

Lsurface tension

39
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— it is given by the square root of the mobility — formally arises from the fluctuation-
dissipation principle (cf. [30, (4)]). While there exist elements of a well-posedness
theory for (spatially) more regular forms of the noise in the mathematical literature (cf.
[44], [47] and [29] and the next section for a detailed discussion), the stochastic partial
differential equation (SPDE) we are interested in is expected to require a renormalization,

2 as considered

and is theoretically uncharted. However, at least in 14 1-space dimensions
in this chapter, the invariant measure (on configuration space) of the SPDE does not
require a renormalization. In this chapter we ignore the issue of renormalization and

focus on spatial® discretizations of this SPDE.

The main issue is that the configuration space {h > 0}, which after discretization has
the structure of an orthant, obviously has a boundary. The related preservation of
positivity* has been at the core of the analysis of the deterministic thin-film equation,
both on the continuum level (cf. [16, 14, 27]) and others, and on the level of spatial
discretization (cf. [54, 121]). We refer to the end of the section for a more in-depth
overview. The preservation of strict positivity is intimately related to what is called the
entropy estimate, i. e. the existence of a Lyapunov functional on configuration space that
blows up when h approaches zero. This Lyapunov functional depends on the mobility,
and thereby arises from kinetics and dissipation, and thus is actually unrelated to the
notion of entropy in thermodynamic equilibrium theory. In fact, the blowing up of the
entropy as h | 0 is a consequence of a sufficiently strong degeneracy of the mobility.
Of course, both in the discrete and the continuum case, such a touch-down can be
suppressed by introducing a disjoining pressure. However, this feature comes with an
additional (vertical) length scale of molecular size, and which one thus would like to avoid
resolving. In this chapter, we therefore disregard this energetic mechanism preventing
touch-down, and just focus on the above-mentioned kinetic mechanism.

In case of the thin-film equation with thermal noise, which in its discretized version
describes a drift-diffusion process on the high-dimensional orthant {h > 0}, the question
is even more pressing: Does the process reach the boundary or is the degeneracy of the
mobility as h | 0, which translates into a degeneracy of the diffusion near the boundary
of {h > 0}, strong enough to prevent reaching the boundary? The fact that the boundary
may be reached has been already recognized in [30], where also an (uncontrolled) fix
has been proposed. For a rigorous analysis of a given discretization, we need a multi-
dimensional version of a Feller test. One main insight of this chapter is that such a Feller
test can be carried out with help of the entropy mentioned above. It shows that for the

2which means that the profile is constant in one direction, so that the space variable x is one-dimensional
3by which we mean the physical space variable z, and not the state-space variable h
4often in form of preservation of non-negativity if the interest was in film spreading and (partial) wetting
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physical mobility considered in this chapter, and in the case of 1 + 1-dimensions, the
numerical mobility, which was introduced in [54, Section 5] in order to prevent touch-
down in the deterministic case, does also prevent touch-down in the presence of thermal
noise (cf. Theorem 3.8). However, in Section 3.10 we provide evidence, through analysis
of the path-space rate functional of the continuum stochastic thin-film equation, that the
absence of touch-down maybe an artifact of discretization - for the continuum system
touch-down is unlikely only for m > 8 (cf. Proposition 3.13).

The use of entropy estimates to construct non-negative solutions to the (deterministic)
thin-film equation goes back to the original work [16, p.190, (4.12)], proving the existence
of non-negative solutions for mobility exponents 1 < m < 4 (see Assumption 3.6) and
preservation of positivity for m > 4. Subsequently, these estimates were refined by
means of so-called a-entropy estimates in [14, p.182, Proposition 2.1] and [17, p.99,
(4.8) - (4.13)], which allowed to deduce the preservation of positivity for m > Z. A
generalization of the existence of non-negative solutions to multiple space dimension
was given in [52] and extended to a wider range of mobility exponents in [27, p.324,
Proposition 2.2]. Localized forms of a-entropy estimates were subsequently introduced
in [15, Section 4] in 1 4+ 1 dimensions and [18, p.422, Theorem 3.1] in higher space
dimensions and in [28] used to prove upper bounds on the propagation of the support
of solutions. Backward weighted entropy estimates have been introduced in [42, Section
3] and [43, p.3142, Lemma 11] to prove lower bounds on propagation rates. Also in the
context of stochastic thin-film equations (with spatially regular noise) entropy estimates
have been used in order to derive a-priori estimates and the existence of non-negative
solutions [44, p.423, Proposition 4.3] and [29, p.20, Lemma 4.3].

As has been already mentioned, for the discretized thin-film equation the use of entropy
estimates, which rely on an appropriate discretization of the mobility, dates back to [54,
Section 5| in the case of a finite element discretization, and to [121, p.529, Proposition
3.1] in the case of a finite difference discretization. In the discrete case the corresponding
entropy estimates have a stronger effect yielding positivity already for m > 2 in case
of the two aforementioned discretizations. In this chapter we transfer the discretization
and entropy estimate of [54] to the stochastic setting and get positivity for the scheme
for m > 3 (cf. (3.8)).

3.2. State of the art

In [53, Section 2.3], the authors make the ansatz of an (infinite-dimensional) SDE in
It6 form with a drift term given by® the deterministic thin-film operator (cf. [53, (36)]),
and seek a noise term such that the process satisfies detailed balance with respect to the

5just, i. e. there is no It6 correction term
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associated Gibbs measure (cf. [53, (21)]). They carry this out on the level of a finite-
difference discretization in space, based on centered finite differences (cf. [53, p.1269])
which allows to use a local numerical mobility function (cf. [53, (29b)]). Thanks to this
simple structure® they find that this is the case, provided the multiplicative noise involves
the exact square root of the numerical mobility function (cf. [53, (33)]). However in
this case, it is easy to see that the process does touch-down (cf. Section 3.9).

When it comes to actual simulations, [53] departs from this somewhat academic spatial
discretization: They treat the noise term, which due to its conservative and multiplicative
nature has the structure of a scalar conservation law with nonlinear and heterogeneous
(in fact, rough) drift, via a finite volume discretization with an upwind scheme (cf. [53,
(63),(64)]). The upwind scheme preserves non-negativity. For the deterministic term,
they however use the numerical mobility introduced in [54] (cf. [53, (B.3)]), which is
rather based on a lumped finite element interpretation (cf. [53, p.1275]). Again, at least
on the purely deterministic level, this ensures non-negativity. Using two different, and
nonlocal, numerical mobility functions however destroys the structure of exact detailed
balance. The authors acknowledge this deficiency (cf. [53, p.1278]), mentioning that the
deviation from detailed balance is vanishing (of first order) in the grid size. However, it
is well-known that in the case of a singular SPDE, two different spatial discretizations,
while both nominally first-order consistent, may lead to order-one different solutions (cf.
[61]).

In [37, Sections 2 and 4], the authors repeat the derivation of the infinite-dimensional
SDE of [53], but obtain it in the limit of fully correlated noise in the wall-normal direction
for the long-wave/lubrication approximation of the so-called fluctuating hydrodynamics
equations (cf. [80, §88, (88.6)-(88.18)]). Following [53], the authors make, essentially, an
identical observation, that a finite difference discretization of the associated stochastic
thin-film equation is formally reversible with respect to the associated Gibbs measure if
and only if the multiplicative noise is given by the square root of the associated mobility.

Again, for the purposes of numerical simulations, [37] departs from the finite-difference
discretization and instead proposes a spectral collocation method. The idea is to carry
out the differentiation operations by decomposing the solution in terms of the eigenfunc-
tions of the covariance operator of the noise, while treating the numerical mobility in a
similar manner to the finite-difference discretization (cf. [37, Section 5.1, (71)-(72b)]).
While this may have some structural advantages, it suffers from the drawback that it is
unclear, and possibly untrue, that the spectral discretization satisfies detailed balance.
Furthermore, it is also unclear if this scheme preserves the positivity of the film height.

6where there is no difference between the It6 and Stratonovich form
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In recent years, the existence of probabilistically weak solutions to the stochastic thin-
film equation has been considered in a sequence of works. In all of these works the noise
term is spatially regularized. In [44], the authors constructed weak solutions for the
case of quadratic mobility, relying on a conjoining-disjoining pressure term, and noise
interpreted in Itd sense. In [23] more general mobilities were treated depending on a non-
conservative source term. Both works require the initial condition to be strictly positive.
For quadratic mobility and noise in Stratonovich sense, this restriction was lifted in [47].
The case of cubic mobility without additional conjoining-disjoining pressure term was
recently treated in [29]. Recently, these results were extended to 2 + 1 dimensions in
[86] and [106].

3.3. The thin-film equation as a formal gradient flow

As discussed in Section 1.3.1 the thin-film equation is a gradient flow (cf. [94, p.2092
ff.]); we recall it here. In 1 + 1 dimensions the equation takes the form

(3.1) Oth 4 0,(M(h)23h) =0 on R xR,

where h is the film height and M is called the mobility. In the following discussion,
we tacitly think of A > 0 — this chapter does not address partial wetting, which would
require more modelling assumptions at the contact line, like the equilibrium contact
angle, possibly in conjunction with additional dissipation. Equation (3.1) is based on a
lubrication approximation of a fluids equation, like Darcy or Stokes (cf. [50, 73]) and
is a fourth order and possibly degenerate parabolic partial differential equation. The
mobility M (h) depends on the dissipation mechanism (e.g. Stokes vs. Darcy) and the
boundary condition (e.g. no-slip vs. Navier) for the fluid velocity. Often, it is assumed
that the mobility follows a power law, i.e. M(h) oc h™ for some m > 0. For example,
Stokes with no-slip boundary conditions gives rise to M(h) oc h3 and this is also the
most relevant case. Stokes with Navier slip leads to M(h) o h? for h below the slip
length, and Darcy yields M (h)  h.

In this chapter, we make the convenient assumption that the solution h of (3.1) is 1-

periodic. Since we clearly have conservation of mass, i.e.

d 1
L hdz=o0
dt/o S

we choose as the configuration space

1
M = {h :R — R : h 1-periodic, h > 0,/ hdz = 1}.
0
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The thin-film equation on M is driven by capillarity in the form of the Dirichlet energy

(3.2) E(h) := ;/Ol(ath dz

and limited by viscosity as described by the metric tensor ” &

(3.3) gh(h,h) = irj;f{/ol ]\ijh) dx:&,;j—i-h:O}

where h € Ty M, and the tangent space is given by

. . 1.
WM = {h "R—=R:h 1—periodic,/ hdx = 0}.
0

For M (h) = h, this metric tensor corresponds to the infinitesimal metric in the 2—Wasserstein
distance (cf. [13, p.384, (35)-(36)] and [95, p.111]).

Hence, it is natural to expect that the thin-film equation has the structure of a gradient
flow, i.e. that (3.1) can formally be written as

Oth = —VE(h).
This can be understood in the following way. The energy functional E gives rise to a
differential defined as

. d
4 it E|y.h == —
(3.4) diff ]j.h =

for h € M and h € T, M, and we can define a gradient via the Riemannian structure
for all h € M as the unique element VE(h) € T, M satisfying

s:oE<h + sh)

(3.5) diff E|j.h = gy (VE(h), 1)

for all h € T M. Hence, the gradient flow formulation d;h = —VE(h) means that we
have

(3.6) diff Bl + g (9h, ) =0

for all h € M and h € Tj,M. More precisely, by considering the Euler-Lagrange equation
for (3.3), we have

(3.7 (b)) = [ M@ a,

Tfor which, by polarization, it is enough to specify the quadratic part

8Note that Ozj + h = 0 determines j up to an additive constant so that the infimum is taken on a single
parameter. We opted for this representation because it extends verbatim to the higher dimensional case
and will play a crucial role in the discretization.
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where the 1—periodic f is such that i 4 9, (M (h)d,.f) = 0. By polarization of (3.7) and
integration by parts we indeed obtain (3.6):

G288 i), b

. 1 .
an (94, ) :/ h02h da
0
Choosing h = d;h in (3.6) we recover the energy dissipation identity characteristic of

gradient flows

1
%E(h) = —gn(dh, Oh) = —/ M(h)(93h)*dz < 0.
0

Often, the energy has further contributions next to the one coming from capillarity (cf.
(3.2)) giving for instance rise to a disjoining pressure. In fact, the choice of the energy
functional will not be important for Section 3.6 and Section 3.7 and so if not otherwise

stated we will not further specify FE.

However, following [16, p.188, (4.3)] we define the function s as a solution to the equa-
tion s” = ﬁ and then for F being the Dirichlet energy this yields another Lyapunov

functional

1
(3.8) S(h) = / s(h) dz
0
called entropy in the mathematical literature, and the following entropy estimate

(3.9) %S(h) _ /Ol(agh)de <0

holds. This estimate will play a major role in Section 3.8.

The preservation of positivity can also be interpreted geometrically in the sense that the
evolution on the configuration space M does not touch its boundary oM.

3.4. Thermodynamically consistent introduction of fluctuations

3.4.1. Invariant measure on configuration space and the associated re-
versible dynamics. In agreement with the standard equilibrium thermodynamics, we
postulate that the invariant measure on configuration space of the stochastic dynamics

is given by the Gibbs measure
1
(3.10) dv(h) = Ee*ﬂﬂh) dh

for some 8 > 0, which up to the Boltzmann factor is the inverse temperature, and a
normalization constant Z. Here one thinks of dh as a uniform measure on the configura-
tion space M. In the special case where the energy functional is the Dirichlet energy (cf.
(3.2)), the measure (3.10) looks similar to the classical Wiener measure. This relation,

though, is not quite correct due to the following three reasons. First of all, we are on a
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periodic domain and, secondly, we have the additional constraint fol hdx = 1. Finally,
the restriction to the orthant {h > 0} is the major difference.

Hence we have to think of (3.10) as a Gaussian measure conditioned to be non-negative,

(3.11) du(h) = %l{h > 0} du(h)

where p is the so-called Gaussian free field, i.e. the stationary Gaussian measure with
covariance operator given by (—68%)_1 and conditioned on the spatial average being
1. We will refer to the measure v on M as the conservative Brownian excursion due
to its reminiscence to the classical Brownian excursion from stochastic analysis. Notice,
however, that unlike in the case of the classical Brownian excursion, the set {h > 0}
we are conditioning on is not a null set with respect to the measure p. In other words,
the conservative Brownian excursion (3.11) is absolutely continuous with respect to the
Gaussian free field, and it is well known that the latter is supported on C' %7—functions,
and hence so is v.

In the case of zero Dirichlet boundary data, the Brownian bridge conditioned to non-
negative functions dv(h) = %l{hzo} dp(h) corresponds to the law of the Brownian excur-
sion, which in turn is the law of the 3d Bessel bridge (cf. [118, p.205, Theorem 3]). As
a consequence, the transience of the 3d Brownian motion implies that 7 is supported on
positive functions. This repulsive effect of the boundary dM is called entropic repulsion.
Entropic repulsion in discrete systems and interface models has been analyzed, for ex-
ample, in [33]. Brownian excursion with fixed average has been realized as an invariant
measure of an SPDE in [119].

We note in passing that in 2 + 1-dimensions, the Gaussian measure would be related
to the two-dimensional Gaussian free field, so that in view of the latter’s ultraviolet
logarithmic divergence, the conditioning on h > 0 is (borderline) singular; hence the
nature of the Gibbs measure is unclear in this case.

We now turn to the stochastic dynamics. We follow the standard Ansatz that the time
evolution of the law v, — which we will assume to be absolutely continuous with respect
to the invariant measure v — of the stochastic thin-film equation is described by the
following Fokker—Planck equation in variational form, i.e. we have

d 1
(3.12) » /MCdut =5 [ 9(ve v

for all sufficiently nice test functions ¢ and where f; := %. It is obvious from (3.12) that
v is indeed invariant. The symmetry of the so-called Dirichlet form on the r.h.s. of (3.12)
implies that the generator £, which is defined as the representation of the Dirichlet form
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w.r.t. L?(dv), is symmetric. This in turn yields that the stochastic process is reversible,
meaning that the invariant measure on path space is invariant under reversing the time
direction. As we will see later, this ansatz will ensure that the dynamics obey the detailed

balance condition known from thermodynamics.

3.4.2. Renormalization of the thin-film equation with thermal noise. In
[30, (4)] it has been suggested that the thin-film equation with thermal noise is given by

(3.13) Orh + 0, (M()O2R) = 0, (, /M(h)g)

where £ denotes space-time white noise. In the course of this chapter, it will become
apparent that (3.13) arises from (3.12). First, we explain why equation (3.13) is singular
as an SPDE which means that there are nonlinear terms which are not well-defined
a priori in a classical sense. This is in contrast to versions of the thin-film equation
driven by a less singular (and thus less physical) noise than white noise, for which a
well-posedness theory exists, see the discussion in Section 2.

As a consequence of the characterization of the invariant measure on configuration space
in Section 3.4.1, we expect typical solutions h of the thin-film equation with thermal
noise to have spatial regularity in the Holder class C2~ and not better. Hence, the
product M (h)902h appearing in the thin-film operator is the product of a function in
C2~ and a distribution in the negative Holder space’ C~3~ and thus ill-defined (and

more than just border-line since (§—) + (—2—) = —2—).

Moreover, we encounter a similar difficulty in the multiplicative noise term that formally
is given by 0,(y/M(h)¢): Since the effective dimension for our fourth-order parabolic
operator in one space dimension is 4 + 1 = 5, ¢ is in the negative Holder class ot in
(which can be defined as 8750%7 —1—85%057, where space-time Holder spaces are defined
w. I. t. to the anisotropic fourth-order parabolic Carnot-Carathéodory norm). Hence the
product /M (h)¢ has the same singular nature as the product M (h)92h. This similarity
in the degree of singularity is reminiscent of quasi-linear second-order equations (cf. [97]).
We stress that these difficulties are unrelated to the degeneracy'? of M.

Hence, the thin-film equation with thermal noise is in need of a renormalization, a
pressing and attractive topic for the theory of singular SPDE. In this chapter, we do not
further address this issue for several reasons: 1) In 1+1-space dimensions, as mentioned
above, the invariant measure is not in need of a renormalization. Hence the situation is

better than in case of the well-studied stochastic quantization equation'!. The invariant

Isee a couple of sentences below for a definition

10meaning that M(0) = 0

Hhich comes in form of the Allen-Cahn equation driven by space-time white noise
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2 is in need of a renormalization for space dimensions

measure for the latter equation’
> 2 (and renormalizable in dimensions < 4). 2) In this chapter, we focus on structural
properties of spatial discretizations that can be rigorously addressed without a well-
posedness theory for the continuum limit. 3) A simple but typical scaling argument
suggests that our problem is renormalizable in 141-space dimensions. Indeed, zooming

in on small length and time scales through
(3.14) w=08, t=10% h=1+02h, €=103¢

where the rescaling of £ is such that f is another instance of space-time white noise, and
where 1 could be replaced by any positive constant, the equation (3.13) turns into

Ogh + 05 (M (1 + (2 1)32R) = 0:( M(1 + L3 h)E),

from which we learn that on small scales, the non-linearity fades away '3,

A similar
computation shows that in 2+1-space dimensions the stochastic thin-film equation is
critical, i.e. the rescaling (3.14) leaves the equation (3.13) invariant and hence the

nonlinear terms persist on small scales.

There is a fourth point that we would like to make. Although at first sight the singular
nature of the equation is very far from borderline, it is better than expected in some
specific cases. As is common in the deterministic rigorous treatment, one could rewrite

the non-linearity in the thin-film operator in a less singular way:
_ 3 1
M(m)33h = M (h) = 50,(M'(h)(9:h)° ) + 5 M (h)(9h)?

where M is the antiderivative of M. Of course the terms (9,h)? and (9,h)° are still
singular but if we choose the following ansatz for renormalization which is inspired by
the ¢*-model

(8:h)* = (8:h)? = C,  (9:h)> = (8:h)® — 3CH,h
the divergent constant C' drops out since by the chain rule
3 ! 2 1 " 3
50 (M (R) ((8:h)* = C)) + M () ((8:h)* = 3CO,h)
_ 3 / 2 1 " 3
= =0 (M'()(@:0)°) + 5 M" (1) (D:h)°.

While this argument suggests that the non-linearity M (h)d3h is less singular than ex-
pected, we now argue that the non-linearity /M (h)£ can be completely avoided in case
of linear mobility, i.e. M(h) = h. It is well known (cf. [115, p.74, Theorem 2.18])

123150 known as ¢* model in quantum field theory
L3this discussion obviously ignores additional difficulties that may arise from the degeneracy of the
mobility
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that for linear mobility under the change of variables h — X where X is the inverse
distribution function of h, i.e.

X(2)
(3.15) z :/ h(z) dz,
0
the metric tensor transforms as
. . 1 . . .
h,h :/ X2dz=gx(X,X).
gh( ) 0 QX( )

The Dirichlet energy transforms according to
d2 2
1 1 TX(Z)
B(X) = 5 / (“)5 dz.
" (&X0)

Hence the deterministic dynamics amount to the L?-gradient flow of E, which is seen to

assume the form

4 5

_ 1.5 —2\2
0X = J02(0:X)"" — 20 (0-(0.%)7%)

and then (3.12) can be seen to translate into

-4 5

1 o\2
(3.16) X = ;0%(9.X) Saz(az(aZX) ) +e

where £ is space-time white noise. The first term on the right hand side of (3.16) is
well-defined since 0,X behaves like h (cf. (3.75)), and a non-linearity in the Holder
continuous h is still harmless. For the second term on the right hand side of (3.16), we
notice that it is a “KPZ-like” term followed by a derivative. Since the renormalization
constant for the KPZ equation does not depend on the space variable (cf. [46, p.223,
Theorem 15.1]) we might expect that in this case it is annihilated by the outer derivative.
Thus, one may expect that the leading order counter terms are zero and one obtains only
higher order counter terms.

We will comment further on the possible structure of a renormalizing counter term
in Remark 3.12, once we introduce both our discretization and the central difference
discretization. Furthermore, in the numerical experiments performed in Section 3.11.4

we observe that the two-point!

distribution functions of the two discretizations we are
considering in this chapter converge to the same object. This provides some numerical
evidence for the our guess that equation (3.13) is less singular than expected, even for

M(h) = h3.

M time
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3.5. Discretization

A numerical treatment requires a discretization. From the Fokker—Planck equation in
its variational form (4.2) we learn that it is determined by the triple (M, g, E'), which
hence we need to discretize. For the function space M, we choose a Finite Element
discretization. More precisely, we fix N € N and denote the equidistant partition of the
torus by {acz}lz1 - Then we denote by P; the space of 1-periodic, continuous, and
piecewise linear (with respect to the equidistant partition) functions and we set

1
MNI—Mﬁpl_{h€P1:h>0,/ hdl'—l},
0

which then comes with a canonical tangent bundle T M . For the functional F, we make
a conformal Ansatz by restricting to M. This gives rise to a discretized conservative
Brownian excursion vy according to (3.10). Finally, we need to specify a metric tensor
on TMpy ®@TMpy. A natural discretization of the metric tensor would be its restriction
to the space M. However, we will not consider this discretization in this chapter for
reasons explained in Remark 3.7.

3.6. Introducing coordinates

In Section 3.4.1 we have already seen how a gradient flow structure, as determined by
a Riemannian manifold (M, g) and a function F, gives rise to a stochastic process via
the Fokker—Planck equation (cf. (3.12)). In this section, we aim to write this process
in It6 form. To this end, we need to introduce coordinates. Let M be a differentiable
Riemannian manifold with boundary, equipped with a Riemannian metric g, and assume

that we have a global chart
(") : M = A

where A is an open subset of RV with coordinates enumerated by o = 1,..., N. More-
over, we think of M as equipped with a probability measure v. Then, these data give rise
to a Fokker—Planck equation in variational form (cf. (3.12)) which describes the time
evolution of the probability measure v which we assume to be absolutely continuous
with respect to v. Hence (3.12) gives rise to a Markovian stochastic process on M of
which v is the invariant measure. By the symmetry of the right hand side of (3.12), the
resulting process on path space is reversible.

The chart (¢®), allows to pull back functions from A to M and thus to push forward
measures from M to A. For notational convenience we will not distinguish between
(o and (, between f; o and f;, and between p#v; and 14, and will write h* instead
of ¢*(h). A quick calculation shows that Radon-Nikodym derivatives transform like
functions; in particular, the relation dvy = f; dv lifts from M to A. By the usual duality,
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we define the gradient of ¢* as the unique element Vo®(h) € T, M satisfying
diff®|4.h = gn (VSOQ(h% h)

for all h € T M (cf. (3.5)). While here, we think of the metric tensor as a bilinear
form on tangent vectors, it is now convenient to consider its dual, a bilinear form on
co-tangent vectors like differentials. The coordinate representation of this dual metric
tensor is given by

(3.17) g® (h) = diff |V (h).

The upper indices indicate the 2 contra-variant nature of the dual metric tensor. In fact,
seen as a matrix, it is the inverse of the metric tensor goq/(h) (cf. (3.81)). Then by 3.82,
we get

9(V¢, V1) = ¢°% 00COu fir-,

where from now on we will use the Einstein convention of summing over repeated indices
if not otherwise stated. Hence, we end up with the Fokker—Planck equation in variational
form on A, i.e.

d 1 [ o
(3.18) G focan=—5 [ 4 0ucou frav

for all sufficiently nice test functions (. Without much loss of generality, we assume that
v is given by
1
dv(h) = —e PEM) gp
Zs
for some function £ : A — R where dh denotes the Lebesgue measure on A. For brevity
we set poo 1= Ziﬁe_ﬂE . Then we apply the divergence theorem which yields the following

equation for f;

_ 1 aa’ ,
3.19) {pooatft—ﬁaa(g pocOar fi) on Reg x A,

nagaalaa/ft =0 on Rygx 0A,

where n = (ng), denotes the outer normal of the boundary dA. Moreover, considering
the probability density p; defined through

pt = [ftpoo
we see by (3.19) and the Leibniz rule that p; solves the Fokker—Planck equation

{atpt = 0q (go‘o‘, (%80/,015 + ,ot@a/E)) on Ryg x A,

(3.20) ot (1
Nayg (Bﬁa/pt + pté?a/E> =0 on Ry x 0A.
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Note that (3.20) can be seen as a continuity equation for the probability density with
the probability flux J(p) being defined in components as

(1
J*(p) = g** <ﬁ3a/p + pﬁafE)
Then not only is p the stationary solution of (3.20) but in fact we have that

J(pc) =0

which corresponds to the detailed balance condition (cf. [100, p.119, (4.97)]). Instead
of describing the evolution of the law through (3.20), we can use the duality between
measures and continuous functions to compute the evolution of observables u of the
process. Indeed, by computing the formal adjoint of (3.20), we can read off the following
backward Kolmogorov equation:

1 ! !
(3.21) Oy = —0q, (go‘a 8a/ut) — Opusg®* Oy E
B
190“1/8 + Oqut (18 ga/a a’ E>
=3 ao! W « Yo’ - o
3 t t 3 g

in A equipped with the boundary conditions on 0A
(3.22) nago‘al(‘?a/ut =0.

Note that the right hand side of (3.21) is the generator of the associated diffusion process.
Thus, we can use (3.21) to identify the stochastic process h$* arising from (3.18). Indeed,
its drift is given by —(%&ygo‘/a — g‘m/ﬁa/E) (hy) and its diffusion matrix by %go‘a/(ht).
This gives rise to the following stochastic differential equation in It6 form (cf. [93, p.126,

Theorem 7.3.3 and p.152, Theorem 8.4.3])

/ 1 / 2 /
(3.23) dhy = (g‘m (ht)Ou E(hy) + an/go‘ O‘(ht)) dt + ag/(ht)\/;tha ,
where o, denotes any matrix satisfying g = Zgﬁ:l O'g//O'g///, and W; is a standard

Wiener process. Furthermore, the no-flux boundary conditions in (3.22) correspond
to reflecting boundary conditions in (3.23) (cf. [68, p.222, Theorem 7.1]). The main
purpose of this subsection was to elucidate the emergence of the Ité-correction term
la ppeiet
50019

3.7. The Griin—Rumpf metric

In [54, Section 5] the authors have introduced a discretization of the deterministic thin-
film equation in a way such that a discrete version of the entropy estimate (3.9) holds; see
Lemma (3.5). They propose a finite element discretization and in particular introduce
a specific discretization of the mobility. As it turns out, the latter can be interpreted
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as a mixed finite element discretization with lumping of the metric tensor (3.3); see
Definition (3.1). At the same time, the authors of [121] have considered a finite difference
discretization of (3.1) with a similar discretization of the mobility as [54] that preserves

the entropy estimate.

As has been discussed in the last section, the space My is the configuration space for
the discretized stochastic thin-film equation. Any function in P;, and thus also any
h € My, is uniquely determined by its values at the nodal points {13}1:1 - This
gives rise to a natural chart

(gpi>i My — Ay
where for h € My we have
(3.24) b= (h)r

Here Ay is the N-simplex defined as

. 1 N
R N . 11 5: i

and for ¢ = 1,..., N we define ¢; to be the unique piecewise linear and continuous

function such that we have
Qi) = dij.

The family ($i);—;  y is of course known as the hat basis in finite elements. As in

Ti—1  Ti  Ti4l
FIGURE 1. An element ¢ of the hat basis.

Section 4.1 we will write h’ instead of ¢?(h). We denote by Py the space of piecewise
constant functions and we note that T, My := T, M N P;.

We now turn to the discretization of (3.3); in suitable coordinates it amounts to a
reinterpretation of the metric considered in Section 5 of [54], see Remark 3.3. For the
discretization of (3.3), following the strategy of first discretizing and then periodizing
leads to a simpler result, and we shall follow it here. Hence Definition 3.1 is phrased

with the unit torus replaced by R

L5ywith the abuse of keeping the notation My
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Definition 3.1 (Grin-Rumpf metric). Let h € My and h € TyMy. We define a
metric tensor on T, My ® T, My via

gh(h7 h) =

2

. J . . 1 g

inf / de:je P, / jOxCder = — ) Rh'C* V(¢ € P; compactly supported

i |Jr M(h) ) S N%%
Remark 3.2. As mentioned earlier (3.1) is a mixed finite element discretization with
lumping of (3.3). By a mixed discretization, we mean that we are not just discretizing
the configuration space but also the space of fluxes, i.e. we require j € Py. Moreover,
lumping means that instead of the L?-inner product Jr hC dx we use the /?-inner product

% Liez hi¢h.

Io

Ta— = T4 Ta+ = Tit+1
FIGURE 2. Relation of the intervals (I,), and the nodal points {z;},.

Now we come to the choice of coordinates. In order to obtain a simpler expression of
the metric tensor it is better to introduce another basis than the hat basis. For any «
let @, € P be given by (see Figure (2))

3. ~
(3.25) Po = N2(Pat — Pa—)-

We call the family (), y the zigzag basis 16 Now we can introduce another set of
coordinates given by the chart

(¢™), : My — RN

where!?

(3.26) h=¢*(h)g, + 1.

Here 1 denotes the constant function with that value. Again for simplicity, instead of
writing ¢*(h) we write h®.

We note that by the relation (3.26), for every h € My the induced basis on T, My is
given by the zigzag basis. Hence in these coordinates, the metric tensor (3.1) takes the

form
gaa’(h) = gh(aaa @a’)'
1675 is easily seen it holds that Zijzl ©,, = 0 and thus the zigzag basis is not really a basis. This issue

is resolved by requiring that Zf:;l h® =0.
1"The image of (¢),, is also affine linear.
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FIGURE 3. An element @, of the zigzag basis.

Note that for any o we have
1 i i -
5 2 (B¢ = VN (¢ - ).
1€EL
Similarly, we compute
[ 30:¢dn = 3 G (¢ = ¢)
R /
o' €7
where j = <7 jalr,. Hence we see that an admissible choice is j = V/N1j, and since

any other choice only differs by an additive constant this is already the optimal choice
and this yields

1
oo’ (h) - ]{a m dz daar-

As in Section 4.1 we denote the dual metric associated to (3.1) by (g‘m/(h))
since g (h)garar (h) = 82 (see (3.81)) we have

and,
a,af

1
(3.27) gaa’(h):(l Ml(h) dx) 5o

Having derived this discretization, we again impose a periodic data structure on the
discrete level.

Remark 3.3. On every interval I, the expression (3.27) is the harmonic mean of the
mobility M (h) and thus we recover the discretization proposed in [54, Section 5].

As mentioned in the last section, the discretization of the energy is just the restriction
of E to the space P;. Then according to (3.23) this specific discretization gives rise to
the following SDE

/ 1 ! 2 /
(3.28) dhy — <—gw (h)0u B(hr) + 505" a(ht)) dt + ag,(ht)\/; AW
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Definition 3.4. Restricting the derivative d, to P; yields a linear operator 0, : P — Fp.
We denote the matrix representation of this linear operator with respect to the hat basis
on P; and the basis (1y,), on Py by A = (A$){, i.e. we have

(3.29) AH = N (bt —b27)
for all vectors (b’)l Moreover, its transpose is given by

(47),, =
0%
Now we pass from a-coordinates to i-coordinates. To this end, we compute
3.26 3.25 i
B2 hog, +1 92 N3 (Bay — pac) + 1= VRS (AT) gi 4 1.
«

Thus by (3.24) we obtain the formula

(3.30) h = VN(AT) h+1.
Then (3.B.2) and the chain rule yield
(3.31) 0o = VN (AT)' 0.

Hence, by applying (3.30) to (3.28) and (3.31) only to the first drift term, we end up
with the following SDE in i-coordinates

(3.32) di —<—N(AT);g“a/(ht)(AT)i O E(hy) + \/ﬁN(AT);aa,ga’a(ht)> dt

+ (AT);ag/(ht)ﬁ awy’

subject to reflecting boundary conditions. It is easy to see that the Ito-correction term
in the discrete thin-film equation with thermal noise (3.32) does in general not vanish,
see (3.84) for the case M(h) = h3.

3.8. Positivity of the scheme

As it turns out, the Grin—Rumpf metric is the right discretization in order to preserve

positivity. From now on it will be important that the energy functional is the Dirichlet

energy (3.2). In view of Definition 3.4, the restriction of E to My assumes the form
1

a=1

1 . /
((AR)*)? = S A G AT BE

and hence

1 /
(3.33) 9 B(h) = +; AF o A7 k.
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Plugging this in the first drift term of (3.32) yields

11

. 0 ), s

Instead of viewing 0, E as a covector it makes sense to regard it as a vector. To this end,
we contract the metric go‘al with respect to the ambient Euclidean metric, i.e.

gao/ _ F(;z(s’yo/
and this yields

’ Tj 17 " E / Tj " E T o’
(334)  g*'(4 )O/Aj‘ damam AR hf = g AT (A )a,,Ag hf = g (A4 Aht)k
Furthermore we specify ¢2,(h) to be the square-root of g% (h) and from now on we will
write \/ﬁg, =05
Combining (3.32) and (3.34) we end up with the following SDE

(3.35) dhi = (-(AT);gg,(ht)Ay’ (AT Ak + ‘/E

+ (A7) ;\/gg, () ﬁ awy’

Introducing the abbreviations G~1(h) = (¢%(h))%, and \/é_l(h) = (\/ﬁo‘,(h))a as

«

(AT);(?a/gO"“(ht)> dt

well as the (rescaled) divergence-operator in a-coordinates

(D-3)" = \/%aa,za’a

;N\«
for some matrix field ¥ = (Za O‘) we see that (3.35) can be written in matrix form as

(3.36)

dh, = (—ATGl(ht)AATAht + ZATD. Gl(ht)> dt + AT\fG_l(hm / 25 dw;.

The following table provides the connection to the continuum case:

discrete continuum

G~1(h) M(h), see (3.27)
VG () M(R)
A 0., see Definition 3.4
AT —0,
VN 4G .
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For the last claim let fi(¢),..., fn(t) be compactly supported. A quick computation
shows that

El(/ow;fa(t)\rd?/a dt) ] El(/ S altWE dt) ] —Jbg/oooff(t)dt

Thus we obtain the following continuum analogs of (3.36):

discrete ‘ continuum

ATG=Y(h)AAT Ah Oy (M(h)83h)
AT\f (h) 2Nth (\/7[@

This confirms the form (3.13) of the SPDE. We will comment on the continuum form of
the It6 correction term (3.36) in (3.12).

We will now turn our discussion to the entropy S. Recall that s is chosen such that
s" = L. For h € Ay we write s(h) := (s(h?))". The choice of the metric tensor (3.1) is
based on the fact that it satisfies the crucial identity

(3.37) G71(h)As'(h) = Ah
which is the discrete analog of
M (h)0,s'(h) = d,h.

By formally letting 5 — oo in (3.36), we recover the Grin—Rumpf discretization of the

deterministic thin-film equation
d
(3.38) o= —ATG7Y(h) AAT Ahy.

In [54] the authors have used the identity (3.37) to show the following entropy estimate

Proposition 3.5. [54, p.129, Lemma 5.1] Let hy be a solution to (3.38). We define the
discrete entropy'®

NE

s(h
i=1

where s is chosen such that s = ﬁ Then we have the identity

d 7 V)2
3 S(he) = —Z((A Ahy) > .
Recall that we are particularly interested in the case M (h) = h3.

I8Notice that the discrete entropy is the lumped version of (3.8)
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Assumption 3.6. We assume that for some 0 < m < co we have

(3.39) L:= sup M(n) < 00

he(0,00) ™
From now on, for m > 2 we specifically set

_/oo oo 1 dh//
I e M)

Using Proposition (3.5) it is easy to see that if the mobility satisfies assumption (3.6)

the deterministic scheme preserves positivity for m > 2.

Remark 3.7. In terms of the configuration space positivity means that the flow h; does
not touch the boundary of the manifold My but stays in the open orthant {h > 0}. In
fact, one can show that the distance (induced by the metric tensor (3.1)) between the
boundary and the interior of My is finite if and only if m < 3, see (3.11) for the case
of N = 2. Hence, by energy dissipation, any gradient flow with respect to the metric
tensor (3.1) preserves positivity for m > 3. In case of the Dirichlet energy as the energy
functional the entropy estimate (3.5) upgrades this threshold to m > 2.

On the other hand, it can be seen that the restriction of the metric tensor (3.3) to
TMpy ®TMpy induces a distance that is finite to the boundary iff m < 5.

The main result in this chapter transfers the entropy estimate (3.5) to the stochastic
setting.

Theorem 3.8. Let hy be a solution to (3.32) such that the initial condition ho satisfies
E[S(ho)] < oo and the mobility M satisfies Assumption 3.6 for m > 3, then the following
identity holds

(3.40) E[S(he)] + /0 E H ;((ATAh,«)iY] dr = E[S(ho)] + 2273t.

Let T > 0. If, moreover, for p < oo we have that E[SP(hg)] < oo, then

m—2

E[( sup S(hr))p]; < C<( [57(ho)] % )mg 2T>m3 for m > 3

o<r<T
e C(E[SP(ho)]7 +1)e T for m = 3

3

for some constant C' only depending on p, m and L.
Proof. By assumption, the process h; satisfies the SDE
dht = b(ht) dt + O'(ht) th

where the drift b and the diffusion matrix ¢ are given according to (3.36). We set
ME = {h € My : S(h) < R} for some R. Notice that thanks to m > 2 it holds that
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h € ./\/lﬁ implies that h is strictly bounded away from 0. It is clear that there exist
Lipschitz extensions b of b and & of o to all of RN*T! such that

as well as a smooth extension S of the entropy S such that
Then we consider the process
dfoy = B(hy) dt + () AW

We apply It6’s formula (cf. [103, p.222, Theorem 3.3] and [100, p.67, Lemma 3.2]) to
S(ht) which yields

(3.43) S(hy) = S(ho) + /O I3, ds+\/7 / 0i5(hs)5, (hs) AWE

where £ denotes the generator of the process h;. Moreover, we define the stopping time
TR :=inf{t > 0: S(ht) > R}.

By definition, we have that h; = h; for t < 7 and thus by (3.43), (3.41) and (3.42) we
get

(3.44) S(hunry) = S(ho) + / " s

T s (478 ) v

Here £ denotes the generator of (3.36); according to (3.21), which we postprocess by
(3.31), we have for any sufficiently nice function f

Lf = N;&i((ATGlA)ijajf> - Noif(ATG1A) o, .

Then, we compute using (3.33)

1 i 1 i\ 2
(3.45) £s(h) 2 50 (AT AR) -+ iZI((ATAh) )
on3 1 & 2

We now consider the martingale in (3.44)

tATR 1 7 o
Xt = \/ 6N/ Z S/\TR (AT\/E (hS/\TR)>adWs ’
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and note that, for T > 0 and p < oo, the Burkholder-Davis—Gundy inequality (cf. [103,
p.161, Corollary 4.2]) yields

B =

% D
E| sup [X,P| S, E[(X0)E],
0<s<t

where

00 = g [ () (476 ) ) (1)

is the quadratic variation of X. Here and from now on < is equivalent to < C' for some

universal constant C' that only depends on p,m, L. The integrand can be rewritten as
follows

iv:(s/ (hzs/\TR) (ATG?l(hs/\TR)AX'S ( S/\TR) 337 g: AhS/\TR (hS/\TR))a
i=1 a=l
= i (ATAhs/\TR) Z'Sl(hé/\TR)'
i=1

We estimate the second term in the above expression as

(3.39)

Shine)) S (W) S (fj(hsATR)M) B P L

and hence by conservation of mass we arrive at

is’( Binrr) (ATG*(hWR)A) (Wnry) 5N%S%<hw>§

i=1 i=1
m—1 m—1
< Nw 238w (hons,).

(ATAhs/\TR ) i ‘

Looking at (3.44) and collecting all the estimates yields

2|, S0 |
0<s<t

1 N3t | N¥wm= [/ AR ak
B[S (ho))? + 5+ B (/O Sm?(hs/\m)ds)]

L N3 N3+ﬁE (

S

< E[SP(ho)]? + 3 + 3

0<s<t 0<r<s

[S]4S)
—_ 1
3=

t
sup S(hSATR)/ sup Sml—2(hMTR)ds>
0
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Then, we use Young’s inequality to the effect that

Py
E <sup S(hs/\TR)>
0<s<t
1
L ON3 N3te t Py
SES"(ho)l7 + 5 + = —E| [ sup 573y ds

Finally, by using Minkowski’s and Jensen’s inequalities, we are left with

°F
<sup S(hs/\TR)> ]
0<s<t

1

1 N3t N3+ﬁ t p p(m—2)

S E[SP(ho)]F + ' + / E|( sup S(hrnry) ds.
6 6 0 0<r<s

By (3.17), for m = 3 the integral inequality (3.46) yields

(3.46) E

p % 1 oNiT
(3.47) E|( sup S(hinry) S (BISP(ho)]7 +1)e” 7
0<t<T

for some constant C' depending on m and L. On the other hand for m > 3, by (3.17) we
get

Py 37\ mos 3+ =

P 1 N°T\™?  NTm=2T
(3.48) E|| sup S(hirry) < E[Sp(ho)]; 4+ += = _
0<t<T p B

We now argue that in the proof the stopping time was not necessary. By Chebyshev’s

inequality, we have

E[ sup S(hy)| > RP(rp <T)

0<t<TATR

and thus by envoking (3.47) respectively (3.48) we get

(E[S(ho)] + 1)6(’% for m = 3
m—2
fRm=1 3 ((]E[Sp(ho)]zl) + N;T)m + N3+T£1_2T> " for m > 3.
Hence we have in either case
(3.49) P}E};O Prr<T)=0

and this proves the second assertion using Fatou’s lemma. Finally, taking expectations
in (3.44) and using (3.45) together with (3.49) gives the first assertion. O

As a direct consequence Theorem 3.8 yields
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Corollary 3.9. Let hy be a solution to (3.32) such that the mobility M(h) satisfies
Assumption 3.6 for m > 3 and the initial datum satisfies E[S(ho)] < co. Then we have
that

P(h>0)=1.

In particular, we do not have to impose the reflecting boundary condition for the SDE
(3.32) if m > 3. The main selling point of our discretization is thus that we do not need
to impose additional physics and/or rely on numerical tricks in the simulation in order
to preserve positivity.

Remark 3.10. Although Theorem 3.8 yields positivity for m > 3 for every fixed N € N
the bound on the entropy grows with N. First of all, it is clear that (3.40) does not
survive naively in the limit N — oo since the term %‘?’t will blow up. On the other
hand, one can rearrange terms in the following way

oN® ot 1 & i\ 2

3.50 E[S(hs)] — E[S(h :—t—/E— (ATAh ) dr.

(3.50) [S(he)) ~ E[S(ho)] = =5 O[Nizl( ) ) | dr

The spatial increments of h, behave like Brownian motion and hence the dissipation

N 2

term E []{, Zfil ((ATAhr)Z> ] scales like N® which shows that the scaling in N on the
right hand side of (3.40) is natural and it is not unreasonable to expect that the right
hand side of (3.50) converges for N — co. On the other hand, at equilibrium the right
hand side of (3.50) does not depend on the mobility but for m > 5 the left hand side
is not finite in the continuum limit and thus we do not expect an equality like (3.40) to
hold for N — cc.

Remark 3.11. We present an argument that the ranges m < 3 and m > 3 are qualitatively
very different. To this end, for N = 2 we consider the associated Dirichlet form of the

process, i.e. the right hand side of (3.18), namely

21
——0nf(Rh)OrC(h) dv(h
L g nd onc(m avia)
where (cf. (3.83))
g(h) ~ B2 = h)IT™

We perform a change of variables h — h that is defined according to

dh

= h

= V)
and we note that this yields the transformation

g7 ()0 f(h)ORC(h) — 05, f (R)D; ¢ ().
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Then for h < 1 we have
= ﬁhgﬁTm for m # 3
Inh for m = 3.

For 2 — h < 1 this holds similarly with 2 — A instead of h. Hence for m < 3 the
configuration space for h is bounded and for m > 3 it is unbounded and therefore we do
not need any boundary conditions. In fact, this heuristic is in the spirit of the Feller test
(cf. [70, p.348, Theorem 5.29]) which also yields that the process touches the boundary
of the configuration space for m < 3 and does not for m > 3. For this reason, the

threshold m = 3 in Theorem 3.8 is sharp.

3.9. The central difference discretization

In this section we recall the finite-difference discretization used in [37] and compare it
to the Grin—Rumpf discretization in the last section. We will argue that the finite-
difference discretization has ”"touch—-down” for any mobility M (h), i.e. there is some
i=1,...,N and some t > 0 such that hi = 0.

By C = (Cf )j we denote the central difference matrix, i.e. we have for all vectors (lﬂ)Z
7

Clv' = N(pH -7,
and, moreover, we let
1
G(h) = (9o’ (M) gey>  Gaa’ (h) := ——0na-
(1) = oo (W o () = 77
Then the finite-difference discretization of the SPDE (3.13) is the following SDE (cf. [37,
p.591, (38)])

(3.51) dhy = —CTG () CAT Ahy dt + CTNG " (hy), /2;\[ aw,

which is supplemented with reflecting boundary conditions on 9{h > 0} and where the
matrix A is given by (3.29). In [37, p.591-593] the authors check that the SDE (3.51)
obeys the detailed balance condition which is largely due to the fact that

(3.52) i 0, (CTGfl(h)C); —0
j=1

for all h € RY. The term on the left hand side of (3.52) is reminiscent of the Ito—
correction term emerging in (3.36). In particular, the equation (3.51) has the same
invariant measure as (3.36); see also Section 3.11.2 for further numerical evidence on
this.
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(A) (B)

FIGURE 4. The configuration space M3 for the two discretizations: cen-
tral difference on the left (A) and Grin-Rumpf on the right (B). The
edges and corners where the diffusion matrix degenerates are colored in
red. As can be seen from the figure, the central difference discretization
does not degenerate orthogonal to the d = 1 codimension subsets of Mg,
while the Grin-Rumpf discretization degenerates on the whole bound-
ary.

We will now give an argument that the process h; defined by (3.51) touches down. The
boundary OMy can be decomposed into several sets of lower codimension. We call
the sets of codimension 1 the faces of the simplex, i.e. the sets of the form F§ :=
My N{h"=0,h" >0,j#i} fori=1,...,N. Obviously, the hyperplane containing Fy
is orthogonal to the unit vector e;. Note that the quadratic variation of k! is given by
I (CTG_I(ht)C)M dt. Then we see that the matrix CTG~1C does not degenerate in
the direction orthogonal to the faces since
(cTe me) = N (M(ETY) + M) >0

for h € F} and hence the quadratic variation stays positive even on Fj. This suggests
that this discretization of the stochastic thin-film equation indeed features touch-down
and we also observe this phenomenon numerically, see Section 3.11.3. Notice that on the
other hand in case of the Grin—Rumpf discretization, the corresponding diffusion matrix
CTG71C does degenerate in the direction orthogonal to the faces. We provide a small
schematic for N = 3 in Fig. 4 to demonstrate these features of the two discretizations.
Remark 3.12 (The It6-correction term). Consider the continuum stochastic thin-film
equation in Stratonovich form with cut-off noise ¢V (i.e. cutting off at the N*! Fourier

th = —0, (M (h)d2h) + \/gal,(,/M(h) o gN) .

It is fairly straightforward to check (cf. [113, Equation 2.5]) that the same SPDE can
be written down in It6 form as follows

Oh = —0,(M(h)J2h) + 8];&; (W%@ + \/gax (\/WéN) :

mode):
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The above situation closely mimics the one in our scenario: We have presented two
spatial discretizations of the thin-film equation with thermal noise and they differ from
each other by the correction term

];ATD- G ().

The reader can convince themselves, that as N goes to oo, the above expression formally

converges to

N 25 (M'() \\ _N (M'(R)* 19
- ﬁﬁm((M(h)) 8x<(M(h>)2>> = 58x<<2 M (h) M (h))&m) .

For the case of power law mobilities M (h) = h™, one can check that the two correction
terms are the same, up to a multiplicative constant. This observation is consistent with
the finding of [62] in which the authors discuss how different spatial discretizations of
the stochastic Burgers equation can differ by terms which are analogous to the It6-to-
Stratonovich correction for SDEs. It would not be unreasonable to expect that such a

term plays a role in renormalization as a possible counter term.

3.10. Touch-down for the continuum system

The open question of whether the deterministic thin-film equation with cubic mobility
preserves positivity, is related to the degeneracy of the mobility when the film height
approaches zero. In fact, in the case of high mobility exponent m > %, it has been shown
that indeed strict positivity is preserved (cf. [14, p.194 , Theorem 4.1, (iii)]), while the
opposite has been shown for m < % in [14, p.198, Theorem 6.1].

In this section, we would like to discuss the same question (touch-down vs. positivity)
for the continuum thin-film equation with thermal noise. We address this question
through the associated large deviations rate functional of the continuum system. Before
proceeding, we note that the entropic repulsion exhibited by the conservative Brownian
excursion defined in Section 3.4.1 is a purely energetic phenomenon. As such, it is
independent of the degeneracy of the mobility and is thus orthogonal to the discussion
of touch-down which will be presented in this section.

There is a well-known connection between the large deviation principle for a microscopic
reversible Markov process and the (appropriate) gradient flow structure of its mean-field
limit (cf. [31, 87]). It is classical that for a reversible stochastic perturbation of a (finite-
dimensional, but Riemannian) gradient flow, the rate functional I is given in terms of
the metric tensor g and the energy function E (see, for example, [45, Chapter 4, Section

for the specific case of m = 3 one can see this from the explicit form of the It6-correction term provided
in (3.85)
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3, Theorem 3.1]): For a given time horizon [0,7],7 > 0, I is the following functional
on the space of all paths [0,7] > t — h; € M

L T sdn dh
Ip(h) ==~ /0 o, <t +VE(R), S VE(ht)) at

2 dt dt
1T dhy dhy I
(3.53) —5/0 Ihy <dt’ dt) dt + 5/0 9hy (VE(ht), VE(hy)) dt

+ E(hr) — E(ho).

Formally, (3.53) extends to infinite-dimensional situations like ours: While the SPDE
might require a renormalization, the rate functional often does not (cf. [66]) — and
can be analyzed rigorously (cf. [74]). We take this route in order to give a heuristic
argument that touch-down is generic for power-law mobilities?® M (h) = ™ with mobility
exponents m < 8 and constitutes an extremely unlikely event for m > 8. To this end,
we assume that the small-noise/high temperature large deviations rate functional Ip
for (3.13) is given by (3.53) with gy, defined as in (3.3)2!, E given by the Dirichlet
energy (3.2), and the gradient VE defined by duality as in (3.5). We first present our
result for m < 8, where we argue that touch-down is a generic phenomenon using an
upper bound for the rate functional obtained via a self-similar ansatz.

Proposition 3.13. Assume M(h) = h™ for some m < 8 and fir T > 0. Then, there
exists a curve [=T,0] 3 t — hy € M such that

Ir(h inh_ d inhy=0.

7(h) < oo, min >0, an min ho 0

Proof. For the sake of convenience, we present the proof only for the range 1 < m < 8.
For any curve [-T,0] 5 t — h; € M, we can write the rate functional as follows

Ir(h) :% /_OT Ghy (O¢hy, Ophy) At + ;/_OT 9ni(VE(ht), VE(ht)) dt

Note that we can apply Cauchy—Schwarz and Young’s inequality to obtain the bound

0
|E(ho) — E(h_r)| = \ /. ght<atht,VE<ht>>dt‘

1 /0 1 /0
(3.55) <5 / 90O, O4he) dt + / 90 (VE(hn). VE(h))dt.

20ye consider power-law mobilities for convenience. One would expect the same result to hold with more

general mobilities under the appropriate upper and lower bounds on the mobility.
2in the sequel, for the sake of simplicity, we will consider the metric g, (and the equation) on R. It can

be defined in the natural way as in (3.3).
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This leaves us with

< [ OT 9Ok, o)t + [ OT g, (VE(hy), VE(hy)) dt.
We now consider the following self-similar ansatz

he(x) = (=) h(z(=t)""),  h(@) = (2° +1)2,
with n > 0 and 0 < v < 1. Then,
lti%l he(z) = |x|7.

We thus have that
3

hi(w) = (2% + (=1)*")

Note now that, from the definition of the metric tensor (3.3),

0 0 j2
[ a@momar= [ [ Jasar,
-7 —1 Jr hj

where j = j; is a time-dependent flux field satisfying
Othy + 0.5 = 0.

It turns out that j; also has a simple structure in self-similar variables. Indeed, it can

be written as

je(x) = (=) (@ (=)™,
where .

i@ ==m [ 6+ D ay.
We then have that

0 0 2 47
/ ght(atht, O¢hy) dt :/ (_t)n7(2—m)+2n—2 M de dt
T

- -7 R hm(z(—t)~")
= / 0 (—t)m/Emm)tEn=2 / I@) ghar.
-T R h™ (%)

For the integrability of the time-dependent term in the integrand we require that
(3.56) ny(2—m)+3np>1.

On the other hand, for the space-dependent term in the integrand we note that |7|(2) <
—1 A

1+ (224 1)z and h(#) = (224 1)2. It follows that for the integrability of this term

it is sufficient to have

(3.57) —my < —1.
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We now turn our attention to the second term in (3.54). We compute
Bhy = (=)0 (2(—t)7T) .

Using the definition of the metric tensor (3.3) and of the gradient VE (3.5), we obtain
/OTght(VE(ht),VE(ht))dt / /hm (03hy)? dz dt
= [yt 2=on [ ooy a(-1) ) e
—/ £)ymm+2) 5’7/ B (2) (R (#))% dz dt .

For the integrability of the time-dependent term in the above expression, it is sufficient
to have

(3.58) n(y(m+2)—5) > —
On the other hand, note that (ﬁm(ﬁ’”)Q) (2) < (2241)2 7773, Thus, for the integrability

of the space-dependent term we require

(3.59) my+2y—6<—1.
We first note that (3.57) can be reduced to
1
— <y <1,
m
if 1 < m < 8. On the other hand, (3.59) is equivalent to the following condition
(3.60) P
. T<gTm

The remaining conditions (3.56) and (3.58) can be reformulated as
1
(3.61) 3=(m=2) > >5-1(m+2).

Note that if (3.60) is satisfied then 5 — v(m + 2) is always larger than 0. On the other
hand, 3 —y(m —2) > 5 — y(m + 2) if and only if v > 1/2 . Thus, we can choose ~y such

that
() <7 <min (1557
a PR — J—
max 5 ~ < min 2 m)

for all 1 < m < 8. We can then choose n > 0 so that (3.61) is satisfied. Thus, for these
choices of n and h we have I7(h) < oo, and the result follows. O

We now turn to the case m > 8 where we argue that touch-down is an extremely
rare event by obtaining an ansatz-free diverging (as h — 0) lower bound for the rate
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functional. For simplicity, we restrict ourselves to paths [0,7] > t — h; that start at
ho =1.

Proposition 3.14. Assume M(h) = h™ for some m > 8. Then, for any path [0,T] >
t — hy € M starting from hg = 1, the rate function IT diverges in the following quanti-
tative sense

SUD R (lnﬁ -1+ hT)Jr m =8

(3.62) Tilp(h) > 2 :
SUpP,cr %71 -1 m > 8
h .

as infyer hy — 022 where the implicit constant in > depends only on m.
Proof. We note first that the second identity in (3.53) yields the following inequality
(3.63) E(ht) < It(h) + E(ho) ,

for all ¢ € [0,7]. Note that in view of (3.3) we learn from (3.53) that there exists a
time-dependent flux field j = j;(x) satisfying the continuity equation

(3.64) Bihy + Dyjs = 0,
such that the dissipation is controlled as
(3.65) L / ! / I qudt < In(h) + B(ho).
2Jo Jr B

We again monitor some “entropy” [p s(h:)dx along the path, where s = s(h) is now
defined via

s(1)=46'(1)=0, s(h)=0forh>1,
(3.66)

s"(h) = hi% for h < 1.

Since by (3.64)
d

7/ s(ht)dx:/s”(ht)jt(‘)xhtdx,
dt Jr R

we obtain from (3.66) and by Cauchy-Schwarz in the z-variable

‘d/s(h)dx2</jtzd1:/(8h)2dx
dt]R t _Rhm R !t )

¢
Thus, by (3.63) and (3.65),

T d
J

a/Rs(ht)dx

22although we present the result for R an essentially identical argument should also work for the torus

i dt < 2(Ip(h) + E(hg))?.




3.10. TOUCH-DOWN FOR THE CONTINUUM SYSTEM 71

By integration and Cauchy-Schwarz in the t-variable, this yields

Wi /Rs(hT)dx—/Rs(ho)dx

Appealing once more to (3.63) this entails

< Ir(h) + E(hg) .

hT) dr + E(hT) < ho) dx + 2E(h0) + QIT(h) .

1 1
—— [ s —— [ s
\/ﬁ/R ( \/QT/]R (
For our special initial data hg = 1 and in view of (3.66), this simplifies to
1 1
3.67 —/sh dx+f/81h 2dx < 2Ip(h).
(3.67) \/ﬁR(T> QR( T) 7(h)

‘We note now that

s(h) > (1 - 1)2 |

m __
ha~t +

Thus, (3.67) implies by Cauchy-Schwarz in the z-variable

(3.68) /(iA—Q Oyl de S THIp(h)
R
+

hy

For m = 8, the left hand side of the above expression is equal to fol

Oy (In 7L + hy — 1)+\ dz.
Since the spatial average of hy is equal to one, (In % + hp — 1)4 must vanish in at least
one point. Thus, the left hand side of (3.68) controls sup,g(In % + hy — 1)4. This
establishes the first item in (3.62); the second item follows similarly. O

We conclude this section by showing that a curve with finite rate functional also has
the expected regularity in time. While this is a priori unrelated to non-negativity of
the film, we will see that we can use this scale-invariant regularity estimate to obtain a
strengthening of Proposition 3.14 in Corollary 3.16, where the mobility exponent m = 8
again plays a special role.

Proposition 3.15. Assume M(h) = h"™ for some m > 0 and consider a curve [0,00) >
t — hy € M such that

- 1 [ 1 [
I(h) = 5/0 ght(atht,ﬁtht) dt+ 5/0 ght(VE(ht),VE(ht)) dt+E(h0) < 0.

Then, h; is locally Hélder continuous in time with exponent %. Furthermore, it satisfies

the following scale-invariant estimate
—1 m 1 1
[he(@) = ho(y)] S T2 () (min{he(), ho()} ¥ [t = s[5 + o = y[2)

for all z,y € R and |t — s| < 7_4(h) min{h;(z), hs(y)}3~™, where the implicit constants
in <, < depend only on m.
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Proof. To start with, we consider the case where [0,00) 5 t — hy is such that hy(0) <1
and I(h) < 3. Note that this along with (3.55) implies that

(3.69) sup E(hy) <1I(h) <3,
te[0,00)

which in turn implies that h; is %—Hélder continuous in space for all ¢ > 0 with the bound

(3.70) Iho(z) — hu(y)] S T2 ()] — y]? .

We now fix a smooth compactly supported nonnegative function ¢ which is strictly
positive in (—1,1) and satisfies [ pdz =1 and p(x) < 1. We then define

F, ::/gphtdx.
R

We then have

*Ft / SOJt dz,

where j; = ji(x) is a time-dependent flux field which solves
Otht + 0:j: = 0.

Dividing and multiplying by k> and then applying the Cauchy—Schwarz inequality in

p<( [ (o hras) ot

o (1)

For the first term on the right hand side of the above expression, we have the following
bound
1
2 / B de
-1
1 T m
< / min A (x) + / Oyhe(y)dy | dx|,
—1 \z€[-1,1] e

where z, = argmin,¢;_ 11h¢(z). Using (3.69) and Jensen’s inequality and the fact that

)

space, we obtain

where

/R(so’)2h2” dz <sup(¢')

z€R

¢ is strictly positive in (—1,1), we obtain

/R(cp’)zh;g" dx <<x€m—1{11] he(x ‘/ (/ Ayhi(y dy> d

S(E A+ D)™




3.10. TOUCH-DOWN FOR THE CONTINUUM SYSTEM 73

This leaves us with

d m
—F S(1+F)2%a
SRS+ F)#a().

We can now use the fact [§°a?(t)dt < 2I(h) < 6 along with the Cauchy-Schwarz and
Young inequalities, to rewrite the above inequality as

t
Ft§1+Fo+t+/ F™ds.
0

We thus obtain for ¢ <1 (cf. Lemma 3.17)

1

Fg(+t+R) ™™+ 1 —myt)™",
if m# 1 and
F, (14 Fp)et,

if m = 1 for some constant C' > 0. In either of the two cases, we have that F; < 3 for
all 0 <t <t, for some t, > 0 depending on m, as long as Fy is finite, which itself holds
true since (3.69) and ho(0) < 1 imply

1
F() < / h() dx g 1.
-1
We can then use Jensen’s inequality and (3.69) to obtain
(3.71) he(z) = 11[11{11] hi(z) + [ Oyhedy S 1,

forall0 <t <t,and x € [-1/2,1/2].

By the shift-invariance®? of T, we may check the time regularity of & at some fixed point,

say x,t = 0. Define p.(+) := e 1p(e7!-). Then, for any 0 <t < t,, we can use (3.70) to

obtain

t
1h(0) — ho(0)] < &3 +V /gosc?shsda:ds .
0 JR

As before, we use the fact that h; satisfies the continuity equation (3.64) with time-

dependent flux field j; = ji(x) to obtain

1a(0) = o (0 |<52+’// (/). da ds|.

Dividing and multiplying by h? as before and applying the Cauchy—Schwarz and Young

o 1t g2
2// '(x/e)) hmdxds—i—ez?/ /—dxds.
— 0 JrR Y

23T is not truly shift invariant, but we simply use the fact that T(7,.sh) < 21(h) with 7y ch: = heis(-+2)

inequalities, we obtain

N\H

(3.72)  [h(0) — ho(0)
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For the second term on the right hand side of the above expression, we rescale in z and
use (3.71), to obtain

%// x/s hmdxds<€ 2t
—€

For the third term on the right hand side of (3.72) we simply apply the bound (3.65)
and use the fact that the I(h) is bounded to arrive at

%/ / ‘]S drds <e

[14(0) = ho(0)] Se? + &5t

[N

This leaves us with

Choosing ¢ = t1 and applying (3.70), we obtain
[he() = ho(0)] S [t]5 + a2,

for (t,z) € [0,t4) x R.
We can now rescale to recover the corresponding estimate for an arbitrary [0,00) 3 ¢ —
hy € M with I(h) < oo. To this end, we introduce

hi(#) = Mhy(z) , & = = vt
for some A, v, u > 0 to be chosen later. Under this choice of scaling, we have

E(hy) = /R (Ouhe)? dz = uA"2E(hy) |

/ / I dpdt = ppdam- 21/ / i 4 df,
R A

A

where j; = ji(2) is as before and j; = j;(2) satisfies

and

8{]1{ + (%j'g =0.
Furthermore, the remaining term in I scales as

1 oo 2 1
5/ /(ijht) R de dt = A28y ! / / (930 hmdxdt
0 R

Since we may assume, without loss of generality, that ho(0) > 0, we make the following
choices

= NI(h), v =P >""T(h).
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It follows that I(h) < 3, and ho(0) = 1. We thus have
[he(@) = ho(0)] =A~"[hg(@) — 1] S A~ (V3 [H]7 + p2a]?)

_1 m-8 =1
Sho(0) (T Wl ™ (Ot1* + b5 O ()l )
for all 0 <t < T “(h)hS™(0)t, and z € R. 0

Corollary 3.16. Let m > 8 and let t — hy € M satisfy I(h) < co. Assume that, for
some x € R, hg is almost touching down, i.e. ho(x) < 1. Then, for allt > 0 such that
hi(x) =1 it holds that

t>

~

774(h)h8_m(:ﬁ) form > 8
T *(h)In(hg'(z)) form =8,

where the implicit constant in 2 depends only on m.

Proof. The dependence on x does not play any role in the proof since the argument we
will present is pointwise in space. We will thus omit it for the rest of the proof. Moreover,
we will set the implicit constants in < in Proposition 3.15 to 1. By Proposition 3.15, we
have for 0 <t < 7_4(h)hg_m

m
8

(h)hg' t

N[
o=

|he — hol < T < ho.
Then, we set 79 := 0 and 11 := 7_4(h)hg_m and we observe that we have
hr < 2hy.

Inductively, we define 75, := 75,1 + f74(h)h8_m for k € N. Then, it holds that

Tk—1
o,k
e=1 "(h)>_ RBS™
i=0
as well as (using Proposition 3.15)

(3.73) hy, < 2'h.

Choosing n := [logy(hy')] we have h; > 1 only if t > 7,. Note that if m > 8, we can
apply (3.73) to obtain h¥ ™ > 28=m) 8=  This tells us that

n—1

o =1 () S hE
=0

——4 _
>1""(h)logy(hg '),

for m = 8. The case m > 8 can be derived in an essentially identical manner. O
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3.11. Numerical experiments

3.11.1. Description of the time-stepping scheme. We describe here the time-
stepping scheme for the SDE (3.36) with the Grin—Rumpf metric as described in Sec-
tion 3.7. The central difference discretization (cf. Section 3.9) is treated in an identical
manner. For our simulations, we rely on a semi-implicit Euler-Maruyama method which
treats the noise, Ito-correction term, and metric tensor in (3.36) explicitly but treats the
rest of the drift in an implicit manner. With At > 0 denoting the time step, the scheme

can be described as follows
ho =heMy
(3.74) hipr = (1d+ AtATGfl(hk)AATA)*1 (i + A ATD - G ()
+ERATVE ()W

for all k& € N, where hj, denotes the vector of film heights at the nodal points (z;); and
at time kAt and (W}), is a sequence of independent N (0, I)-distributed random vectors.
We refer the reader to Section 3.C where we provide numerically stable expressions for
the inverse metric and the Ito-correction term. For the specific choice of M(h) = h3 the
inverse metric G~ (hy) is computed at each time step using (3.83) and the Itd-correction
term ATD - G=1(hg) using (3.85). Since G~ is a diagonal matrix, its square root can
be computed explicitly. Due to the semi-implicit nature of the time-stepping scheme, in
each step we have to compute the inverse of Id + At AT G~ (hy)AAT A which we do using
the MATLAB function mldivide, which itself uses a Cholesky decomposition to perform

the required matrix inversion.
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FIGURE 5. Snapshots of the film height for the Grin—Rumpf and central
difference discretizations at equally spaced time increments (time goes
from (A) — (F)) for the same realization of the noise. As can be seen
from the figures, the central difference discretization touches down (at
t, ~ 8.2x1074, see (F)) while the Griin-Rumpf discretization stays away
from the boundary. The simulations were performed with the following
parameters: N = 150, At =1071° 3 =1, and hy = 1.

3.11.2. Invariance of the measure vy. In this subsection, we perform some
numerical experiments to check the invariance of the measure vy. We start by describing

below a simple numerical procedure to sample from vy.
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Algorithm 1: Sampling from vy

Result: Realization of vy
Sample discrete spatial white noise at temperature 371, i.e. a random
N-dimensional vector of i.i.d. A(0, 371N x Id)-distributed random variables
dWn;
Project onto average zero vectors: dWY = dWy — N713, dWh i
Integrate to get a discrete Brownian bridge:
W]Qf,l =0, W](\)f,i = W](\)f,ifl +N! dWJQf,iA?
Project onto average 1 vectors: Wy = W — N~} (Zl W](\),J + 1;
if 30 s.t. Wy,; <0 then
‘ reject;
else
‘ accept;

end

We now integrate in time starting from hg = 1 according to the semi-implicit Euler—
Maruyama algorithm described in (3.74) up to some large time 7" > At. Repeating
this procedure, we obtain a large number of samples, M > 1, of the process at time
t = T which we compare to the samples of vy generated by Algorithm 1. Note that
T needs to be chosen to be larger than the typical relaxation time (to the invariant
measure) of both discretizations. We found that 7' = 10~3 works well for this purpose.
We compare both the single-point distributions and the two-point correlations, i.e. the
law of 6hr = hr(z + dz) — hr(z) for some 3, =: Az < dz < 1. Due to the stationarity
(in space) of the invariant measure the choice of x € [0, 1] is irrelevant. We present the

results of this experiment in Fig. 6.

3.11.3. Positivity, exit times, and entropic repulsion. As shown in Theo-
rem 3.8, under appropriate conditions on the initial datum, the Grin—Rumpf discretiza-
tion stays away from the boundary dMpy. On the other hand, one expects (see the
discussion in Section 3.9) the central difference discretization to touch the boundary
with probability 1. We provide some numerical evidence for these features of the two
discretizations in Fig. 5. Indeed, for the same realization of the noise, the Grin—Rumpf
discretization stays away from 0, while the central difference discretization touches down.

We can provide stronger numerical evidence for the fact that the central difference dis-
cretization touches down by computing the mean exit time from My of the associated
process. If this quantity is finite, this implies that the central difference discretization
leaves My, i.e. touches down, almost surely. Let h?o be a solution of the central dif-
ference discretization of the stochastic thin-film equation (3.51) with initial condition
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FIGURE 6. Plots of the histograms for M = 1000 samples of the single-
point statistics and two-point correlations of the film height, i.e. hy and
dhr = hp(x+dx)—hr(x), for the Grin—Rumpf ((A),(B)) and the central
difference ((C),(D)) discretizations compared to the reference measure,
the conservative Brownian excursion vy. The simulations were carried
out with the following parameters: N = 50, At = 1071°, 3 =1,7 = 1073,
6z =0.1, and hg = 1.

ho € My. Then, we define the exit time of A from the interior to be
7(ho) = inf{t > 0: b ¢ My }.

We take hg = 1 and set 7 := 7(1). Then, we sample 7 by running a Monte-Carlo
simulation of (3.51) according to the time-stepping scheme described in (3.74). This time,
instead of imposing reflecting boundary conditions, we stop the simulation as soon as we
reach the boundary My, i.e. when the film touches down. Fig. 7 shows the behavior
of the mean exit time as N grows. In particular, it seems that the mean exit time is
finite and remains bounded as N tends to infinity. In the final part of this subsection,

we study numerically the positivity properties of the continuum conservative Brownian
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FIGURE 7. The dependence of the mean exit time of the central difference
discretization on IN. The simulations were performed with the following
parameters: At =1071°, 3 =1, M = 100, and hg = 1.

excursion v, i.e. its entropic repulsion. As has been mentioned before, our conservative
Brownian excursion is qualitatively similar to the classical Brownian excursion from
stochastic analysis. Moreover, it is known that the classical Brownian excursion features
an entropic repulsion, in the sense that the single point distribution decays to 0 at 0.
In fact, one can compute the single point statistics for the classical Brownian excursion
(Y:);>( explicitly (cf. [103, p.463]): For fixed ¢ > 0 and x,y > 0 such that Yy = = and
Yr :_y a.s., it takes the form

I (3L, (A 2,2 2442 2.2
pY(z) = 2 5( : )( ()T_t)e‘z 3 TR0 ¢ T

HT—t) 1
where I1 is the modified Bessel function of the first kind of order % Notice that for z < 1,
2

N|=

N[
S

it holds that I1(z) ~ 22. From the above expression, it is clear that the distribution
2

decays to 0 quadratically as z — 0. In Fig. 8 we see that the single point distribution of

our conservative Brownian excursion for NV > 1 also exhibits quadratic decay at 0.

3.11.4. Convergence of the two discretizations. As mentioned earlier in the
chapter, two different discretizations of a singular SPDE can converge to different lim-
iting objects (cf. [61]). Thus, it would not be unreasonable to expect that the Grin-
Rumpf and central difference discretizations of the thin-film equation with thermal noise
have different continuum limits. However, numerical evidence seems to indicate that, at
least started at equilibrium, the path space measures of the two discretizations converge
to the same object.



3.11. NUMERICAL EXPERIMENTS 81

0.05

Cve
0.045 + —— Quadratic Fit |4

0.04 7

0.035 - 7

0.03 [ 1

0.025 - 1

0.02 |-

0.015

0.01

0.005

0 0.05 0.1 0.15 0.2

FiGURE 8. The entropic repulsion of the continuum conservative Brow-
nian excursion v as observed through the single point statistics of vy for
N large (= 2000) obtained from M = 2 x 10° samples. The single point
distribution (in blue) decays quadratically as h — 0 as can be seen by
comparing it to the fitted curve (in red) p(h) ~ 0.4704 x h2. The zoomed-
in version of the histogram exhibits the fact that entropic repulsion is a
feature of the continuum invariant measure; for finite but large N the
single point density is positive but small at 0.

We check this by sampling from vy using Algorithm 1 and then integrating in time
with hg ~ vy to some final time T'. Repeating this process, we obtain a large number,
M > 1, of samples. We can then compute the two-point (in time) distributions of both
discretizations, i.e. the joint law of h; and hyys for some At < 6t < T, for different
values of N. One then observes that, as N increases, the two discretizations seem to
converge to each other. Note that since we start our simulations at the invariant measure
and the underlying process is reversible the choice of ¢t > 0 is irrelevant. We present the
results of these experiments in Figs. 9 and 10.
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FIGURE 9. Level sets of the two-point (in time) distributions, i.e. the
joint distributions of h; and hyys;, for (A) the Grin—-Rumpf and (B) the

central difference discretizations for N = 50, 100, 200.
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FIGURE 10. Comparisons of the level sets of the two-point (in time) dis-
tributions of the the Grin—Rumpf and the central difference discretiza-
tions for (A) N =50, (B) N =100, and (C) N = 200.






Appendix

3.A. The thin-film equation with linear mobility in Lagrangian coordinates

Let
X(z)
(3.75) = / h(z) de
0
then taking the derivative twice with respect to z of (3.75) yields
d
(3.76) 1= h(X(z))gX(z)
as well as
d 2 d?
(3.77) 0 = 0,h(X () (dZX(z)) FRX () X ().
Multiplying (3.77) with (X (2))? and invoking (3.76) we end up with
d2
(3.78) 0:h(X(2)) = —h(X(z))3@X(z).

Hence we compute for the Dirichlet energy

Moreover, for some 6. X we compute

2 d° Py 2
diff B .6 X = % yamX() & oo 5(dz2X())d(5X(z))dz

0 (%X(Z))5dz2

85
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— dz22 (Z) 5d ((%QZX(Z))2 5X( )d
/ dz2 dX( )) + 2dz (fsz(z))6 £y s

This, as usual, gives rise to the L2—gradient flow

e 92X\ 5, [(92X)°
ax a(( >> 28z<<azx>6>
4

83(8 X))~

3.B. Computing the change of coordinates

3.B.1. The dual metric in coordinates. Let the setting be as in the beginning
of Section 3.6. As usual, we define the musical isomorphism via

T*M — TM,w — o

where

w.h = g(wﬁ, h)
for all h € TM. This gives rise to the dual metric ¢’ on T*M @ T* M via
(3.79) g (@) = g(w, ")

for all w,w’ € T*M. Let ¢’® and g, be the representation of ¢’ respectively g in the
coordinates (¢®), and let ¢, ¢ be covectors and 7,7" be vectors that are related by
(380) bo = gaa’Tala ‘éla = gaa"r,a/
Then by definition of (3.79) and by (3.80), we have

G 7T = g/‘mlﬁa%,
and thus we see that ¢’*®" goror = due such that finally
(3.81) g =g,

Moreover, by (3.79) and (3.81), we see that for ¢, (" sufficiently smooth functions on M
we have

(3.82) 9(V¢, V(') = ¢ (diff¢, diff¢’) = g™ 0aCOar('-

3.B.2. Explicit formulae for partial derivatives. For some function f : My —
R we have

dif(h) =

f(h+edi)

e=0

de
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as well as
d

aaf(h) = @

_ St <z,

3.C. Computation of the numerical mobility

We restrict ourselves to mobility functions of the form M (h) = ™. Then we compute

1 (ha,)lfm . (ha+)1—m

aq h) =
g ( ) m — 1 ha—l— _ ha—
_ ! L ()" = e
= m — 1 het — po— (haf)mfl(hour)m*l
1 LR (") (ha )" R — R
m — 1 hot+ — ho— (ha_)m—l(ha+)m—1
o) m— a—\m—1—k/; a a—\k—
_ 1 S (M () (hot — po)t
m—1 (he= )™ (hot)ym ™t
In particular, this yields for m = 3
1 he 4+ hot
aa h)=-z——5—=
g ( ) D) (h,a_)2(ha+)2
and hence
he=)?(hat)?
(3.83) R e U

ho— 4 hot
Moreover, for the Ité-correction term we are left with computing
Do g™ (h) = —g™" (h)Dygyrar (h)g™ ()
and using (3.B.2) we compute the derivative of the metric tensor via

'(h) _
DGt (h) = —6r ]é P 0

By the diagonal structure of g(h) it is enough to compute

% M(écwr) + M(}ia*) - 29aa(h)
hat — ho-

where we used integration by parts which in the case m = 3 yields

() + ()7 = G
hot — ho—
(h)2((h*) " = (W) ™H + () () T = (k)T
hot — po—

(3'84) aozgaoz(h) =N

N

Oagaa(h) =N

N3
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Njw

=N

1 B 1
(ha—)3ha+ (ha+)3ha— ’

Hence, for m = 3, we have

) s ki pitl
(3.85) Oorg™(h) = N24WR e
3.D. An integral inequality

Lemma 3.17. Let u(t) be positive and bounded for t € [0,T]. Let 0 <~ < co. Then, if
(3.86) u(t) < u(0) + Ct + C /0 " (s) ds
for some constant C, we have for v =1
u(t) < (w(0) + 1)
and for v # 1
u(t) < ((u(0) + CT)' ™7 + (1 = 4)Ct) =3
Proof. For v =1 we note that we can write (3.86) as

u(t)—|—1Su(O)+1+C/()tu(s)+1ds

and then apply Gronwall’s inequality to get the assertion.
If v < 1 then we set X (t) := [ u7(s)ds and hence

d (3.86)
SX()=u'(t) < (u(0)+ Ct+CX(t))

dt
which implies
d
(3.87) 3 ((0) + CT + CX(1)) < C(u(0) + CT + CX(#))".
The differential inequality (3.87) further yields
d

S(0) +CT+OxX(1) T < ¢,

for C, := (1 — v)C and since X (0) = 0 we have by integrating that
(u(0) + OT + CX (1))~ < (u(0) + CT)' ™7 + Oyt

By taking the inverse and appealing again to the assumption (3.86) we get the desired
estimate. 0



CHAPTER 4

Gradient bound for the p3-model

In this chapter we consider the massive 3-model on a two-dimensional torus of fixed size
L > 0. The main theorem proves a certain gradient bound for the Markov semigroup
which for large enough mass m > 0 implies exponential contraction in a certain weak
norm. The proof is based on energy estimates for the linearized equation together with
a stopping time argument which is inspired by [21] and relies on the strong Markov
property of the Gaussian noise. As a corollary, using the approach of Bakry and Emery,
we can show a local spectral gap inequality for the Markov semigroup which by ergodicity
implies a spectral gap inequality for the massive (3-measure for large enough mass.

This chapter is based on the article [78] which is joint work with Pavlos Tsatsoulis.

4.1. Introduction

We consider the dynamic (3-model on the torus T? = R?/LZ? of fixed size L > 0 given
by

{(at—A+m)u:—u3+3oou—|—\/§f on Ry x T? (4.1)

u|t:0 = f7
where m > 0 is a positive mass, £ denotes space-time white noise and f is a suitable

initial condition. The infinite counter term +3ocou on the r.h.s. of (4.1) is reminiscent of
renormalization (see Section 4.2 below) since the SPDE is singular due to the roughness

of .

This model serves as a toy example in the stochastic quantization of Euclidean quantum
field theories. As explained in Section 1.4, it describes the natural reversible dynamics
of the ¢3-measure formally given by

dv(u) = %exp {— /T dz <;|Vu($)|2 + i\u(x)ﬁ _ 3%0 W)P) } du.  (4.2)
The construction of (4.2) was one of the first achievements in quantum field theory and
goes back to Nelson (cf. [92]). Alternatively, Parisi and Wu in [99] proposed the use
of (4.1) in order to construct and sample via MCMC methods the measure (4.2). A
first attempt to implement this approach was made by Da Prato and Debussche in [25].

Later, along with the development of regularity structures (cf. [59]) and paracontrolled

89
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distributions (cf. [58]), (4.1) was studied extensively by many authors (cf. [91, 105,
104, 111, 63, 90, 56, 57]). These results justified rigorously the connection of the
singular dynamics and the measure in the sense of Parisi and Wu.

In the current chapter we study the regularization properties of the Markov semigroup
(Py);~( associated to (4.1) (see (4.15) below for the definition) through gradient-type
estimates. Gradient-type estimates of Markov semigroups are important in the study
of functional inequalities, e.g. spectral gap (or infinite dimensional Poincaré) and log-
Sobolev inequalities, and transportation inequalities (cf. [72, 8, 9, 22]). These estimates
usually require some convexity assumption, see for example [22, Property (H.C.K.), p.
232 and p. 235]. In the case of (4.1) convexity is destroyed by the presence of the infinite
counter term —3ocou and at first glance it is unclear whether any type of such estimates
can be derived. The argument we present here allows us to prove the following gradient
estimate for the semigroup (F;),s-

Theorem 4.1. Let (P;),~q be the Markov semigroup associated to (4.1) and r € (0,1).
For every ¢ > 1 and € < 1 — Kk there exists m, = my(e,q,L) > 0 such that

1

IDPF(f)lzz < CEA D)™ e (R DF|4 . (f))", (4.3)

for every cylindrical functional F, t > 0, f € C~* and an implicit constant C =
C(e,k,q, L) < 0o which is uniform in f and m. In the case k = 0 the estimate holds for
e =0 and a universal constant C' which is independent of L.

Replacing L2-norm on the r.h.s. by an L.-norm yields the strong gradient estimate [9,
Theorem 3.2.4]. The main difference is that the strong gradient estimate implies the
log-Sobolev inequality, while (4.3) implies the (weaker) spectral gap inequality (cf.[22,
Section 1] and [9, Sections 4 and 5]). Note that in contrast to the classical literature here
we insist on a gradient estimate where the r.h.s. depends on the H_"-norm, allowing for
k arbitrarily close to 1. This is almost in line with the behaviour of the Gaussian free
field in dimension 2 where the carré du champ is given by the H_!-inner product or,
equivalently, its Cameron-Martin space is given by H.. As an immediate consequence
(4.3) implies exponential contraction for m > m, in the following sense,

sup sup  |BE(f+h)—PF(f)] <C(tA1) 2 5 mmm)t, (4.4)

k2 SUIDF | s,

where the second supremum is taken over all cylindrical functionals F'.

In recent years gradient-type estimates of the form (4.3) have seen a rise in popularity.
Starting with the work of Bakry-Emery (cf. [8]) it has become a vast research topic to
relate these estimates to lower bounds of the Ricci curvature of the associated manifold.
Since the interpretation of the heat flow on a manifold as a formal gradient flow with
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respect to the entropy on the Wasserstein space (cf. [95]), the notion of displacement
convexity of the entropy is also closely related to lower bounds of the Ricci curvature (cf.
[96]). This relationship can be associated to exponential contraction of the heat flow
with respect to the Wasserstein metric which in our case corresponds to (4.4). Indeed,
in [116] it has been shown that in the finite-dimensional case all these notions are
equivalent. In the infinite-dimensional setting we, for example, refer to [38]. A similar
gradient estimate for the p3j-model has been obtained in [26], using similar techniques.
This estimate does not fit into the Bakry-Emery framework!, but it has interesting
implications for the Kolmogorov operator.

In order to prove (4.3) we study the linearized equation

(O — A+m)Jfh = =3(u® — 00)J{,h on Rugx T2

(4.5)
T bl = I,

for suitable initial condition A. In the absence of the counter term one easily obtains a

contraction estimate for any m > 0 of the form
1T hlIZ2 < e (IR, (4.6)

which in turn implies the strong gradient estimate (cf. [71, Lemma 2.1]) where the same
dynamics are considered in the 1-dimensional setting on the whole space?. To deal with
the counter term we appeal to the Da Prato-Debussche decomposition (see Section 4.2

below), understanding u? — oo as
u? — 00 =v? + 20T +V + ¢ oo, (4.7)

where T is the solution to the stochastic heat equation (4.10) with zero initial data, V' its
second Wick power defined in (4.5) and ¢, the constant defined in (4.14)3. The idea is
to treat the lower order terms in (4.7), namely 20T +V+ Ct,00, as drift terms and absorb
them to the mass m. Due to the lack of the required exponential integrability, in order to
obtain a meaningful gradient estimate we restart the noise every time the Wick powers
exceed a certain barrier using a stopping time argument in the spirit of Cass—Litterer—
Lions (cf. [21]) for rough differential equations (see Section 4.3.2 below). This argument
allows us to bypass the problem of exponential integrability of the Wick powers. Instead,
we need to study the exponential integrability of the counting process N (t) of the number
of restarts to reach time ¢ which due to the strong Markov property has exponential tails

Lit is not a L>-based estimate

2Using a post-processing of (4.6) as in Proposition 4.11 below one can upgrade the L2-estimate to an
H_ "-estimate for x € [0,1) in the case of the torus.

3The constant Ct,00 appears due to the fact that we insist on using Wick powers of T which at time t = 0
vanish. This is just a technical convenience but not necessary in our approach.
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(see Proposition 4.8 below). A crucial ingredient to our approach is the “coming down
from infinity" property of v first obtained in [111, Proposition 3.7] (see also [90, 89, 56]
for up-to-date results on “coming down from infinity"), which ensures that the estimates
on N(t) do not depend on the initial data f, therefore, covering uniformly the whole
time interval [0,00). As a result of the stopping time argument we prove the following
L2-estimate for every p < oo,

E[llJof,tll ]% < Qe (m=—m2)t

P
L2—L2
for some m, > 0 and C' < oo uniformly in f, see Proposition 4.9 . Using a simple
post-processing we can upgrade the above estimate to

1
P —ste  _(m—ma.
Emgﬂ } <O el " (4.8)

p
L2—HE

see Proposition 4.11.

As we already mentioned earlier, the motivation to study gradient-type estimates for
Markov semigroups comes from applications on functional inequalities. As a consequence
of (4.3) we derive a spectral gap inequality for the Markov semigroup {P;};>0 based on
the celebrated method of Bakry-Emery. Due to the presence of the H_"-norm for x
arbitrarily close to 1 the carré du champ is almost optimal when compared to the small
scale behaviour of the Gaussian free field in 2-dimensions on a torus of fixed size L > 0
(which plays the role of an infra-red cutoff).

Theorem 4.2. Under the assumptions of Theorem 4.1 the following spectral gap inequal-
ity holds

BWU%%HNﬂfgC/%AD“Ee%anBBMC%%U)Vﬂ&mﬂ
0 :

for every cylindrical functional F, t > 0 and implicit constant C = C(e, k, L) < oo which
is uniform in f and m. In the case k = 0 the estimate holds for € = 0 and a universal
constant C which is independent of L.

Let us mention that a spectral gap-type inequality for the Markov semigroup generated
by (4.1) has already been obtained in [111] in the total variational norm in C~?° based
on a combination of the strong Feller property, a support theorem and the “coming
down from infinity" property. The same holds in dimension 3 based on the results from
64, 65, 90]. Although the total variational norm is stronger than any Wasserstein
metric, the results in [111] do not provide an estimate w.r.t. the L2-derivative.

Using the ergodicity of P, see for example [111, Corollary 6.6], as a corollary we prove
a spectral gap inequality for the (3-measure for large masses m > m..
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Corollary 4.3. Under the statement of Theorem 4.2 and the additional assumption
m > m. the p3-measure satisfies the spectral gap inequality
1

(m —m)=F=E A (m —my)

2
E,F? - (E,F)"<C E, [|DF|f3,-x, (4.9)

for every cylindrical functional F', where for k = 0 the estimate holds for € = 0.

Remark 4.4. We emphasize that in order to obtain (4.9) we need to choose m large
enough and, in particular, m > m. to ensure that the spectral gap constant does not
blow-up in the limit ¢  oo. This is a technical restriction of the method presented
here and it is rather unnatural in the case of the torus. On the other hand, such a
condition would be natural in the whole plane regime, provided that the dependence
of the implicit constant C' and the mass m, on L can be eliminated. As we already
stated in Theorem 4.1, C' does not depend on L for x = 0 and it would be interesting
to investigate whether the dependence of m, on L can be eliminated as well to allow for
a large scale analysis. At first sight this seems possible using suitable weighted norms
(in the spirit of [91, 56]), but it is rather unclear whether one can derive meaningful
estimates in this direction.

Spectral gap inequalities are a convenient tool which quantifies ergodicity. When it
comes to applications beyond the study of long time behavior, they have been used in
the context of stochastic homogenization (cf. [51]) to obtain stochastic estimates on the
corrector. In a similar spirit, spectral gap inequalities can be used as a tool in deriving
stochastic estimates in the context of singular SPDEs (cf. [81] and [67, Section 5] for a

simpler example).

While completing this thesis, the relevant work [12] appeared, which derives log-Sobolev
inequalities for the ¢*-measure in dimensions 2 and 3 with carré du champs given by
the L2-norm. More precisely, the authors study approximations of the measure with
ultraviolet and infra-red cutoffs and derive lower and upper bounds on the log-Sobolev
constant independent of the cutoffs. Their approach is based on the machinery developed
in [11] in combination with correlation inequalities. Although these results are optimal
in the large scale regime and they imply the spectral gap inequality, the techniques
presented here are more appropriate in the small scale regime.

4.1.1. Notation. For 8 € R we set C? := Bgopo(']lg) and the corresponding norm
is denoted by ||| 5- The space of arbitrarily smooth functions is accordingly denoted
by C*. We set LP := LP(T?) and ||| r» for the corresponding norm. Similarly, we use
the same notation for L7, := L*(Ry x T?) and HY := H*(T?). Note that we have
L? = B) (T?) and HZ = BS,(T?). The space FC;° denotes all cylindrical functions,
i.e. for a distribution u we have F' € FCp° if there exists n € N, F' € Cp°(R") and
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h; € C*°(T?) for i = 1,...,n such that F(u) = F(u(hy),...,u(h,)) where we write
u(h) := [p2 u(z)h(x)dz for the natural pairing. Moreover, a A b := min{a, b}.

4.2. General framework

Contrary to Chapter 2, and as is custom for the wé—model, we denote by TOJ the solution

to the stochastic heat equation

(4.10) (0, — A+ m)T = \/if on Ryg X T2
Ht:() = 07

which is explicitly given by
Tosle) = \@f(ﬂ[o,t)Ht—~ * 80)

for all sufficiently nice test functions ¢ : T? — R where (¢, ) — Hy(x) denotes the heat
kernel associated with the operator (0; — A +m). We also denote by \/’07,5 and \T/Qt its
second and third Wick powers defined as the limits

. 5\ 2 5 . 8)\3 5)e(s
Voo i (16—l ouom i (1)’ =319, )

where c((fg =E (T((ft) (0))2, 0 denotes some space mollification and the convergence takes
place in C~ for every o > 0. For simplicity, we write "o, k = 1,2,3, to denote the
collection of Toﬁt, V07t, \V07t. We are only interested in the analytical properties of the
Wick powers "%, k = 1,2, 3, given by the next proposition.

Proposition 4.5. Let T > 0. For any k=1,2,3, a > 0 and p < oo we have

1
p
(4.12) ]Elsup \VoiHP] <C

0<t<T

where the constant C = C(L,T,«,p) does not depend on m, vanishes for T \, 0 and

grows at most polynomially in T.

We postpone the proof of this proposition in the appendix, Section 4.C, where we present
an alternative argument in the spirit of [67, Section 5] and [81] using the fact that the
white noise £ satisfies a spectral gap inequality. Note that we stress the independence of
the constant C on m, which allows us to ensure that m, in Theorem 4.1 is independent
of m (in particular,  in Proposition 4.8 can be chosen independently of m).

We interpret the solution w of (4.1) using the Da Prato—Debussche decomposition (cf.
[25]), namely, we define ug; := TO,t + vo ¢, where v ¢+ solves

(4 13) {(3t — A+ m)v(),t = _USJ — 3’Ut2 TO,t — 31)07,5\/0715 - \Vo,t + 3Ct,oo (T(Lt + ’UO,t)

U|t:0 = fa



4.3. STRATEGY OF THE PROOF 95

and f € C79 for o > 0 sufficiently small. Let us remark on the constant c¢; ., which
appears on the r.h.s. of (4.13). This is due to the fact that we renormalize the Wick
powers via time dependent constants in order for them to vanish at time ¢ = 0, although
renormalization on the level of the dynamics is done via a time-independent constant

(9)

0,00
0\, 0 the difference between the two constants leads to

Cp o, tO ensure that the resulting Markov processes is homogeneous in time. In the limit

o s
Ctoo 1= 2/ Hys(0)ds Stz (4.14)
t

for every 8 > 0. A crucial ingredient that we use in the sequel is the “coming down from
infinity" for the solution v, to (4.13) which we include in the appendix, Section 4.D.
We refer the reader to [25, 91, 111] for details on the global well-posedness of (4.13).

For t > s we also consider the restarted processes V", k = 1,2, 3 which are defined via
the solution to

{(@—Mm)rw:ﬂg

Ts,1f|t:s - O,

and respectively via (4.11) with T((fz replaced by Tgi) . Note that {"/o+}i>0 and {N ¢}
are equal in law and {"/;;};>s is independent of {"/0;}4ep0 -
Similarly, we consider vs; which is defined as the solution to
(at - A+ m)vs,t = _Ugt - Bvith,t - 3Us,tvs,t - \Vs,t + Bctfs,oo (Ts,t + Us,t)
Us,t’t:s = Us-

Note that all pathwise and stochastic estimates for "%, k = 1,2, 3, and vg; extend to
Vst, k =1,2,3, and vs . Especially, due to the “coming down from infinity" property
pathwise estimates on v, ; do not depend on u,.

4.3. Strategy of the proof

In this section we want to give an outline of the proof of Theorem 4.1. By [111, Theorem
4.2] for f € C7* we know that {Ug,t}
particular, for ' € FC;*° the operator

0 is a Markov process with ugt\t:o = f. In

(4.15) BE(f) = E[F (U(J)c,t)}

yields a one-parameter semigroup. We denote by D the L?—derivative, i.e. we have

DF(u) =Y 0,F(u(l), ..., u(hy))hi.
i=1
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The implicit function theorem implies that the map
f— v

is differentiable and for any h € C*° it holds that J({ ¢h:= v, (f).h is a (mild) solution
of the equation

2
(O — A+ m)Jf,h = _3((0@) +208 Yo + Vo,t> Jgh+3ct oo dish on Rag x T2
Jfoh = h.

For a proof we refer to Section 4.F.

By definition, we have u({t = TO,t + v({t and since T07t does not depend on the initial
condition we can conclude that also f ~ u/ is differentiable, i.e. there exists u'(f) =
V'(f): X = Y (cf. Section 4.F for the definition of the function spaces X and Y) such
that

u M — =/ (f).h =0T —0f = (f).h = o[k g-ao).
Thus we can compute for any ¢ > 0 and F' € FCp° using a simple Taylor expansion
PE(f +h) — BF(f)
= B[F(uf}") ~ F(uf,)]

= B> 0F (uf,(h), ... udy (ha)) (Wd T (hi) — ué,tmi))] +o([[All e

Li=1

+o([[hllg-eo)-

= B> 0F (uf (), . ... ud ,(ha)) (Wh,(f)-hy i) 2
Li=1

This shows that f — P,F(f) is differentiable and we have

2] - {(DF(U(]JCJ)’ Joeh) L%] '

T

(116)  (RE)(7)h=E|(DF(u ) b)),

Moreover, by Proposition 4.11 we see that (P,F)'(f) : L2 — R is a bounded linear
functional? and thus there exists DPF(f) € L2 such that

(BFY(Ph= [ DRF(f) @) do
and in particular
(4.17) IDPE(f)llpz = sup |(BF)'(f).h].

Al L2 <1

4more specifically the extended operator initially defined on the dense subspace C*°
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By (4.16), (4.17) and the Hoélder’s inequality in probability for any « > 0
IDBFE(f)llz = sup  |[(BF)'(f).h]

heC= ||h|| 2 <1
1 1
q q D p
N] sup E[HJ({thH FJ
H heC™,||h| 2 <1 H;

(4.18) = (PtHDFHqI—K(f)>% ( sup EMJ(thhHZD p

heC, ||kl 2 <1
x

<E||pF(d,)

where in the first line we used that C® is dense in L2. Hence, in order to prove Theo-

rem 4.1 we have to estimate the quantity

P
p
(4.19) (hecws;ﬁ,ﬂuggl E[H‘]({thHH;D

uniformly in the initial condition f € C~?. In order to do this, we will proceed in
three steps. The first step is to prove an L2-energy estimate with the drawback that the
implicit constant is random and moreover it is not clear that it is integrable. The second
step — which is our core argument — shows that this constant is indeed integrable and
moreover uniformly in the initial condition. The third step is a post-processing from L2
to HY for any x < 1.

Before we embark in discussing our intermediate results, let us give the proof of our

main theorem.

Proof of Theorem 4.1. For k € (0,1) the assertion follows from combining (4.18) and
Proposition 4.11 below, which provides an estimate on (4.19). For k = 0 we apply
Proposition 4.9. 0

4.3.1. L2-energy estimate. For s <t and h € C° we define J; ;h as the solution
to the equation
(420) (8t - A+ m)Js,th = *3(7)2’15 + QUs,th,t + Vs,t) Js,th + 3ths,oon,ta
Jsth|i=s = h.
In order to ease notation we will suppress the dependence on the initial condition but

we will always assume that vg¢|i—s = uf; .

The first step towards bounding (4.19) is a standard energy estimate in order to bound
the L?E—norm of Jsh with respect to the Lg-norm of h. From now on, all proofs are
postponed to Section 4.5.
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Proposition 4.6. For all s <t' <t, m >0 we have

(A

t _ _ t , , t _ _ t B ’
+ | e 2m(t r)+2fT g(s,r’)dr ||VJs,rh||%% dr + /t/ e 2m(t r)+2fr g(s,r")dr ||'Us,r<]s,rh‘|%% dr

(4.21)
Sl DA 8

where
2 lia 110; 1Ecx
g(s,t) :=c¢ ’ Ts,t‘ + ‘ Tt Vs tlloa® + ’ Ts,t
o —a _
2
+ Hvs,t ’ + Hvs,t e + Cts,oo)
—Q —Q

for some deterministic constant ¢ = c(a) < oo. In particular, we have
t
(4.22) o th|2, < e 22 [ o dry g2,

There are some important things we want to remark concerning Proposition 4.6. The
first remark is that if it were not for the singular nature and the renormalization proce-
dure involved the error term g would be zero and hence we would have a clean energy
estimate. The second is that in order to prove Theorem 4.1 with an L2-norm on the
r.h.s. it is enough to consider (4.22) but since our goal is to achieve an H/-estimate it is
crucial to use the additional information coming from (4.21), namely, the estimate on the
gradient of J, ,.h and the product v, ,J,,h. The last and most important thing we want
to remark makes the bridge to our next section. Notice that by Fernique’s theorem the
quantity ||Ts¢||_o in g(s,t) has Gaussian moments, whereas ||V ¢||_o has only exponen-
tial moments. Therefore, the pre-factor on the r.h.s. of (4.21) fails to be stochastically
integrable. To overcome this problem we appeal to a stopping time argument, which we

explain in the next section.

4.3.2. Stopping time argument and L2-estimate. In order to bypass the issue

t
Joatsmydr appeal to probabilistic arguments inspired by [21]. More

of integrability of e
precisely, we restart the Wick powers N k = 1,2,3, each time they exceed a certain
barrier. This allows us to replace g(s,t) by a the length of the time interval times a
deterministic constant times a counting processes N (t), see (4.25) below. By choosing
the length of the time interval small enough we can ensure the exponential integrabillity
of the counting process N(t), see Proposition 4.8. The drawback is the exponential factor

e™! appearing in Theorem 4.1.
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We define the stopping time

T = inf{t >0: sup '\"‘/'o,tH > ?7}
k=1,2,3 @
and for 6 € (0,1) we set
T1:=71 N0.
The value of n = n(a, L) will be fixed via
1
sup P(11 <0) < —. (4.23)
0€(0,1] 4
This is possible due to Markov’s inequality, (4.12) and the fact that § < 1 since
1
P(71 <0) <P| sup sup WO’tH >n| <P| sup sup WO’tH >n) < -.
k=1,2,3 <0 —o k=1,2,3 t<1 —a 4

We inductively define a sequence of stopping times for n > 1 via

‘_QZU},

where {\Vs’t}» denotes the process at time t restarted at time s, and
>s

Tp = inf{t > 7,1 : sup H.\meht
k=1,2,3

Tn i=Tn—1+ (Tn — Tn—1) N 6.

Furthermore, we define the standard filtration of o-algebras for ¢ > 0

t,x

Fp = a(g(h) : he L2, supph C (0,t) x T2).

We notice that since 0(T07.At) C F: and the process Tt,t+. is independent of TO,-/\t (cf.
[111, Proposition 2.3]), by the strong Markov property for any stopping time 7 the
process TT7T+. is independent of F... Since U('\‘/'o,./\t> C Ft, we have that for any n > 1

Tn — Tn—1 is independent of .7-";”_1

and thus

(4.24) Nty 18 independent of F.,.

Let t < 71. By the definition of 71 we know that WO’tH < nforall k=1,2,3. Then
—Q
by Proposition 4.6 and Lemma 4.21 for any € > 0 we have that

t
| Jochl2, < e 22 Jo a@ndrp2,

2 2 2 20 4
—2mt+26(n2+n1—a+n2—&)t+cn1+a fotrﬁa( =) 4

2
<e Ih2,
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1—a(1+42¢)
—2mit+2c| t+t IFa

)Hh”%g

<e

for some ¢ = ¢(a,n) < oo. For 7,1 < t < 7, we have by Proposition 4.6 in the same

manner

1—a(142¢)
—2m(t—Tn—1)+2¢c| (t—Tn—1)+{—Tn-1) It ||
J

||JT Tn72,7'n71h”i%

n

el <e

and thus by induction we get that

1—a(142¢) _— 1—a(142¢)
—2mt+2c| (t—Tn—1) 1T« +(t—Tn71)+Z.71 (ri—Ti—1) o H(m—mi-1)
1Jo.chl 72 < e - 17
Ovt L% — L%

From now on we set v := # By introducing the following counting process
(4.25) N(t) :==inf{n>1:7, >t}

we furthermore estimate using 7, — 7,1 < 0 for any t > 0
(4.26) HJO,thH%% < e—2mt+2007N(t)Hh”2L%.

Remark 4.7. Although we suppressed the dependence on the initial condition f to ease
the notation, we should also point out that our estimates do not depend f. This is
possible because of the “coming down from infinity" property (cf. Section 4.D), which
allows us to ensure that the gradient estimate in Theorem 4.1 is uniform in f.

The above procedure boils down the problem of estimating Jy ;h to showing exponential
moment for N (¢). Since the sequence {7, },>1 has independent increments® we can expect
this provided we choose 6 small enough. This is the content of the next proposition, which
is in the core of our argument, therefore we present the proof here.

Proposition 4.8. Let ¢ = c(a,n) > 0 as in (4.26). For all p > 1 there exists 0y =
Oo(a, p,m) € (0,1) which is independent of m such that for all @ < 6y and t >0

2ln2t

E{epCBVN(t)}% < CePF

where C' is a universal constant uniform in L and m.
Proof. Let n > 1. The Markov inequality and (4.24) yield

P(N(t) >n)=P(r, <t) = P(i(m — Tp1) < t)

k=1
1
= ]P(e_z ;2 ZZ:I(Tk_Tk_I) Z e_ngzt)

Sat least if conditioned onto Frn
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2In2 21n2t _2In2

(4.27) <e o tE{e—Q%“ZZ:l(m—m_l)] _ 22 (E{e : TID”'

Moreover, we estimate

n 1
(4.28) Ble 5] <e™2 1 P(7 <) < ;+EB(FE <0).
which combined with (4.23) yields

]E|:€_21;12T1i| S

N

Finally, we have by (4.27) that

21n2t

P(N(t) >n) <2 "e 0
and the claim follows by choosing 6§y small enough such that 6] < 12—;. O

As an immediate consequence of Proposition 4.8 and (4.26) we obtain the following

L2-estimate.

Proposition 4.9. For every p > 1 there exists m, = my(c, p, L) > 0 such that for every
t>0,

1
1 e
B[ ogllhs_, 5] < Cemtmmme,
for some universal constant C' < oo which is uniform in m and L.

4.3.3. Upgrade from L2 to HZ. In this section we upgrade the L2-estimate in
Proposition 4.9 to an H[-estimate.

The first step is to post-process Proposition 4.6 using (4.26).

Corollary 4.10. For every t' <t we have that

t t
1okl 7z + / e*2m<t*8>|ywo,shuii ds + / e*2m<t*8>||vo,sjo,sh|y§§ ds

% %
, t
(4.29) < 62mt<62007N(t)_+_/t/ 207N() g0, s) dS)\hH%g-
We can now upgrade Proposition 4.9 to HE.
Proposition 4.11. Let € (0,1) and p > 1. For every o < 32 there exists m, =

my(a,p, L) > 0 such that

k+5a

1
E{|]J0,t||’£%_>H£]” < Ot A1)~ e tmmmat,

for some constant C = C(p,a, k, L) < oo which is uniform in f.

Here we need k < 1 to ensure the integrability of the exponent when ¢ N\, 0. Moreover,
we again crucially used the “coming down from infinity" property that ensures that the
bound does not depend on the initial data f.
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4.4. Spectral gap inequalities

In this section we give our main application of the gradient estimate Theorem 4.1. At
the core of the argument lies the celebrated method of Bakry and Emery (cf. [7, 8, 96])
to prove log-Sobolev inequalities as well as spectral gap inequalities.

As was discussed in Section 1.5, by the convexity of the potential it is natural to expect
that (4.1) satisfies a log-Sobolev inequality, but due to the singular nature of the equation
we are only able to prove a spectral gap inequality. At this point we want to mention
that in [72] it was shown that (4.1) does satisfy a log-Sobolev inequality when d =
16 with respect to L2. In the following we also want to point out how the required
renormalization procedure obstructs us from proving an log-Sobolev inequality. The
first step is to show the following identity (cf. [9, p. 131, (3.1.21)]), the proof of of which
can be found in the appendix, Section 4.E.

Proposition 4.12. The following identity holds for every t > 0 and F' € FCy°,

t
(4.30) PF(f) — (BF(f))? =2 /0 P (IDPFI2,) () ds  v-a.s. in f.
We are now in position to prove Theorem 4.2 and Corollary 4.3.

Proof of Theorem 4.2 and Corollary 4.3. We apply Theorem 4.1 combined with (4.30)
and the fact that P, is a Markov semigroup yielding
t
P (F?) ~ (PF)? £ /0 (s A1) e 20m=m)s 4s Py DF|?, ..
Finally, choosing m > m. and noting that
1 1
(m—m)l=r¢  m-—m,’

/ (s A 1)_”_86_2(’”_’”*)5 ds <
0

we appeal to ergodicity (cf. [111, p. 1241, Corollary 6.6]) letting ¢ oo to obtain
(4.9). O

4.5. Proof of intermediate statements

In this section we collect the proofs of the intermediate statements missing from the

previous section.

Proof of Proposition 4.6. Testing the equation (4.20) with J;h yields
1 2 2 2 2
§8t”°787th”Lg + HVJs,thHLg + mHJs,thHLg + 3HUS,t(J5,th)HLg

(4.31) = —6(Totvst(Loth)?) |, = 3(Via (Jah)?) |, + Ber—sooll Jushl 72

6and the equation does not require any renormalization
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. To this end, we apply [111, Proposition

‘(Ts,tvvs,t(t}sih)Q) ’ ’
-«
and then use Proposition A.9 in [111] such that we end up with
-«
\ S stan?)
Moreover, the Cauchy—Schwarz inequality and the chain rule yield
l1—a 2
|5 87
< Il 5 N (o) 1

+ HJS,thHLg””s,t(‘]s,th)HLg-

We start by estimating ‘(T&t,v&t(,]&thf)p
A.8] to get ’

Ts7t

S|

Us,t(Js,th)Q‘

L3

(e
B1,1

Us,t(Js,th)ZH ,S ’

Us,t(Js,th)2‘

(0%
+|
Ly

Us,t(Js,th)Z‘

[e% 1 .
Bl,l Lx

Us,t(Js,th)2’

o
+
L

Us,t(Js,th)Q‘

L

|(sh) Vg + 2054 (Joih) VT ih|

«
1
Lz

The Cauchy—Schwarz inequality again implies

|(Joah)* Vg + 2004 (Joih) VT

Sl Vs

oo | JaahlI73

+ 2%vs i (S th) |72 IV St h| 72 -

(63
1
La:

Hence we have shown that

(ot vasah)?) | 2 |[Tas]_ 1900l loaa () 175 el 57
+ ’ Tot ‘_aHJs,thHngaHvs,t(Js,th)HL%Hvt]s,thuzg
Vot 1Tl 2 o (o)
=1+ 1+ I3.

Then we have by Young’s inequality for some A > 0 to be chosen later

L= [Tt 1eahll o loweasm)l e < o | Tae|” 1TualZa + 2llome(Taah) [
—Q x x 2A —Q x 2 x
and
L= [[Toe| Il s (o) 12 1 T a5
Lo, s Zo e (L-a)ATw 2
< | T IVl E55 bl + = o (eah)
as well as
L= Vo] 1eahll iz o (Fuah)ll 2 9 T il
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2 o 0 A
o HJsthHi(zl VT ehllZ + 5 lose(Tea) 72

1 -
T oTaATa
For the second term on the right hand side of (4.31) we proceed similarly. First of all,
Proposition A.8 in [111] yields

(Ve (st | < [Ve

and hence the Cauchy—Schwarz inequality combined with Young’s inequality with the

o A
T = HJsthHLerM IV Jsehl7z + §Hvs,t(c]s,th)Hi%-

| (sl 25 N2 eIV Toihll5, + 1 sihll2)

same A > 0 as before yields

2
o
2 2 « 2
‘(vs,t,(Js,th) )L% §2a2A2 Vet | 77 1Rl + IV Tsehllz,
+ [Vt | sahl32-
Then we set
2 1+a = - 1l—-—a i—a
9(s,t) 2)\‘ St‘ N F Tst T HV stH1+ +211a)\12a“5’t ia
+ Hvs,t’ +2a Hvst 2 “ +3Ct 8,00
o oIATw

By choosing A small enough, we can absorb some of the terms into ||VJs,th||%2 respec-

tively Hvs,t(Js,th)Hi% into the right hand side and we end up with the estimate
(4.32)

SOTuahI2 + mll ol + IV Tkl + 3 [oselTueh) 2 < als, )]l eih]2s.
Then the chain rule combined with (4.32) yields

t t
at (eth2 fO Q(Sﬂ“) dTHJS,th”QL%> + €2mt72 f() g(s,r) dTHVJ&thH%%
(4.33) 4 2mi=2 [y olsn) v (Js2h) 7, <o0.
Integrating (4.33) from #’ to ¢ we end up with
t t , ,
||J57th||%926 + \/t/ €—2m(t—7“)+2fr g(S;'f‘ )d’l’ |’VJS7rh||i% dT
t t , ,
+ \/t'l 6—2m(t—7")+2 f'r 9(8,7‘ )dr H'Us’t(Js’Th)Hi% d'l"

< e—Qm(t—t,)"'2 ftt’ 9(sr) dTHJs,t’hHig )
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Proof of Corollary 4.10. The estimate (4.32) yields for s =0
(™| Jo ekl ) + €™ IV Jos

Then we integrate from ¢’ to t to obtain

2, + JonadoshllZs ) < 262 (0,0) | Jo.hl2s.

t
1 o.hl175 + / e 2= (Vo7 + llvo,sTo skl ) ds

, t
< e 2= Jo uh|3, + 2 / e~ 2= g(0, 5)|| Jo,shl| 22 ds.
x tl x

Applying (4.26) to ||Jo.¢h

‘ig respectively to HJO75hHiQ yields the assertion. O
Proof of Proposition 4.11. First of all, Duhamel’s formula yields
¢ 2
J(),th = S% JO,%h — 3‘/1: St—g{ (UO,s + 21)075T075 + VQS — CS7OO)J07Sh} ds
2

=L +1+ I3+ 14+ Is.

Then we estimate I; according to

(4.15) . . (4.26) . R
SiJy ch < (A Ee ™| g k|| < (A1) EemECON ()| p L.
2 O’2 3272 ~ 072 L% ~ Lz

For Iy we further estimate

[l

t K
S [ (=) A D E ol e ool ds
2

1
t 2 t
S (/ ((t =) A1) ™" [loo sl ds) (/ e 2™ lug s Jo,shl[ 7 ds)
2

(4.15) st 3
ds < /t((t—s)mrfe*m“*s)
2

g Josh|  ds

L3

K
B2,2

[SIES

2

(4.29) t % ot t . %
< ( /. <<t—s>m>—*’~uvo,suimds> e—mf(e%@ NGy [ e N<S>g<o,s>ds) Illz2;

t
2 2

where we used again Holder’s inequality in the third step.
Estimating I3 yields

[ 505 (w0.To.d0.n)|

(4.15) ,t o
S [ (=9 AT eI oy ook

3 B, 3
(4.16),(427),(4.14) t - _sta T ()
S (¢ =) A D) Tl —allvn.sllzae ™ o chllg  ds

2

. ds
32,2

ds
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1 1
t 2 t 2
S (jﬁ<<t—-s>A]J—”—anroﬁuzauv&snaxds> <]£ e—”““—$uJbﬁh|%;2ds>
. : ,

2

=

(4.29) t i ) )
s(ﬁ«v«mn WwHﬂmMmﬁ)
2

1
; 2

% o=t <e209"’N(§) +/§ 6209”\7(8)9(0, S) ds) ||h||L,2.
2

_a ([((t —8) A L) T vo,s )30 ds) ’

1
t t 2
xemGwWw+ﬁeww@mmm§|wm,
5 x

using Holder’s inequality in the third step.

~

0<s<t

< sup H T07S

The term I, is estimated via

¢ (4.15) ft ste iy
/; [e-s (Vasdooh) |, as % /;((t_s)“) ! N

(4.17),(4.14)

< {gw—@AnJ?

t 2 2 t
S (ﬁ ((t—s)A I)WWHVO’S . ds) (/t €—2m(t—s)||{]07sh||%%2 ds>
t : |

\/Oﬁ

—m(t—s
e >HJ0,ShHB%,2 ds

N|=

-

t t :
xemt<e2cmN(2)+ /. 6209”N<8>g<0,s)ds> 17l 2
L x

B (ﬁ((t _ g A1) ds>é

1

t 2
xe_mt<eQCmN(§)+ﬁ eQCmN(s)g(O,S)d!?) [alrrs
2

where again we have used Hoélder’s inequality in the third step.

< sup HVO’S
0<s<t

Finally, we estimate I5

¢ @15) pt .
[||St,scs,ooJO,sh\|B%ds < /ts_fe_m( I Joahl gy, ds
2 ’ 2 ’
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NN Y
< /S_Bds /te_2m(t_s)||J07sh||L2 ds

2 2

(4.29) t % I t Y %
5 (ﬂ S—B dS) efmt (eQCH N(i) + /t 6209 N(s)g(O’ S) ds HhHLgv
2 2

where we have used Holder’s inequality in the second step.

~

Then we use monotonicity of ¢t — N(t) to infer

t t
/ chOVN(s)g(O’S) ds < chmN(t)/t g(O, S) ds

t

2 2

which all in all yields

t
HJO,thHBgQ < o~ mt+COTN (1) (1 +ﬂ 9(0, ) ds)HhHL%
’ 2

((t AL+ ([((t — ) AL ool ds)

2

[SIES

1
t 2
+ sup [ To. ( [ (=5 A )" oo B, ds)
0<s<t o 5
1 1
t 2 t 2
s [Vou| ([ (=9 ds) +( [ 57 as )
0<s<t —a\JL i

Using the definition of g we see that

/ 9(0,s)ds <t sup HTOS + sup HTOS s /HVUOSHHC“ ds +t sup HTOS -
0<s<t - 0<s<t 0<s<t -
2
+t sup HVO’S e yl-h
—Q

0<s<t

and for any p > 1 we can estimate

1

2ap. (4.21) rt (148)2a (148)2a
t

2 2

Moreover, by Proposition 4.5 for every p < oo there exists r > 0 such that

p
(4.34) l sup HTos S+,
0<s<t
1
P
(4.35) [ sup HVO s S+,
0<s<t
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Any positive power of ¢ can brutally be bounded by Cye?® for o > 0, thus we have for

E[(/ttg(O,s) ds)p

2

any p > 1

1
P
< eat

where we implicitly used Holder’s inequality in expectation.
Also, again for any p > 1 we have

/t(@ A1) sl ds> ’

¢ 2\ 7 (4.20)
( L ((t=5) A1) "Blfooslf |7 ds> < ( t

2 2

__kta
2

<A

and similarly

1

2 (4.20) ntBa

( /tt«t—s)M)—“—aE[nvo,s@aﬁds) S (AT

2
Dividing by ||k ;2, taking the supremum and using (4.34), (4.35) and (4.8), we conclude
that

1 K o n
B0 tlhayprs]” Saomr (E A1)~ 5F e (mm100-22)0
x x

where we have used Holder’s inequality in probability repeatedly. O



Appendix

4.A. Estimate on the renormalization constant

Proposition 4.13. The following estimate holds for any 8 € (0,1) and t > 0,

o0 B
Ctoo = 2/ ds HQS(O) 55 t 2.
t

Proof. By a simple computation in Fourier space we have that

2
e_t(m+|k| )
Ctoo =

—
ren m + |k|

_B

Noticing that e~ tm+Ikl?) <y t722ﬁ for any # € (0,1) we get the assertion since the
(m+|k[7) 2

sum -y \k\%ﬁ is finite. O

4.B. Besov-norm estimates

Lemma 4.14 ([112, p. 308, (A.2)]). Let a < 8 and p,q > 1, then we have

<
1 lsg, < 171l -

Lemma 4.15 ([112, p. 309, Proposition A.5]). Let « < 8 and p,q > 1, then it holds
that

o—

s
< ,—mi —
15 llgp, < e ™t A1) T |l
where Sy denotes the semigroup generated by A —m for m > 0.

Lemma 4.16 ([111, p. 309, Proposition A.6]). Let o« > 0 and p,q > 1, then

<
1oy, < 17llms . Nollss

where £ = L + Logswell as £ = L + L.
P p1 ' p2 g @ e

Lemma 4.17 ([111, p. 309, Proposition A.7]). Let « < 0 and 3 > 0 such that a4 > 0
and p,q > 1, then

<
179llsg, S 1Flsg , N9llss
where ;= oo+ oo and § = -+ o

109
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4.C. Stochastic estimates

In this section we provide an alternative argument for the stochastic estimates in Propo-
sition 4.5 using the spectral gap inequality (4.36) for the noise £ in the spirit of [67,
Section 5] and [81].

Let F be cylindrical in &, i.e. there isn € N, F € C>°(R™,R) and hy, ..., h, € L%I such

that F(§) = F(&(h1),...,&(hy)). Since £ is Gaussian it satisfies the following spectral
gap inequality (cf. [36, p. 652, Proposition 4.1])

2

L%,z‘|

where a% denotes the Malliavin derivative with respect to the noise £&. This in turn can

(4.36) E||F(§) - E[F©O)] <E

| geF©

be used to construct the singular products as follows.

Proof of Proposition 4.5. For simplicity we assume that the noise £ is smooth. By the
spectral gap inequality (4.36) we know that for nice enough functionals II[¢] and p > 2

there holds
p

0

57 1¢]

B |1(e] ~ BIIE)” 5, B2 72

L3,
By duality, an estimate of the form

0 1
(437) B el 66)| < CER el

for any 8¢ : Q — L? .7, where q € [1,2] is the dual exponent of p, implies

t,x

1 p

Er <C.

2
Lt,x

0
8*511[5]

For t > 0 and = € T? we consider II;(x) € {T(),t(x),\/o,t(x), \Vo,t(x)}, where
Vo,t(l’) = T%’t(l') —cot, W()’t(l') = Tat(:c) — 3coytT0,t(a¢),

for ey = To4(0)2. We treat II;(z) = II;[2](x) as a functional of £ and aim to prove the
following stochastic estimates (replacing by 0 using stationarity) which are uniform in

m?
(4'38) E%|Ht>\(0)|p g )\f\H|aﬂ|H|a7
(4.39) E%|(Ht+r —10,), (0)” < /\—(\HI—&-l)a\/Fa\/mmm

for every a € (0, \Hlﬁ)’ where [II] = 1,2,3 for T = 1,3, "V respectively and (-)5 denotes
convolution with a suitable semigroup ). By a Kolmogorov-type continuity criterion,

Twhere © denotes the underline probability space
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see for [91, Lemma 10], we then obtain (4.12). It is important to stress the uniformity of
our estimates in m which allows us to ensure that m, in Theorem 4.1 does not depend on
m8. This will be obvious in what follows except (4.52) where one should pay attention
on how the power on +/r is chosen.

For 0¢ € LLL7, we let §los(z) == (%To,t((%) = [ dsH;_s % 6£(s,2) and consider 0TI, €
{5T07t,6T07tT07t,5T07t\/’0,t}. As in [81], in order to prove (4.38) and (4.39) we appeal to

duality and derive the following estimates for the Malliavin derivative of I,

1 / o7 L
(4.40) B 0T (0)f7 < A~ Moy majagp| |

t,x

(4.41) E7|(6Ty4, — 6T1), (0)]7 < A2/ 1 i g

Ly’

for all ¢ < ¢ < 2. Note that in (4.40) and (4.41) we ask for an estimate of the LZ-norm
by the L%ng—norm which is stronger than the Lg}LtQJ-norm for ¢ < 2, therefore implying
the dual estimate (4.37). As in [81] estimating the LZ-norm for all ¢’ < ¢ < 2 allows us

to proceed inductively, namely, in order to derive the dual estimate for 5\/’0,t we need
the stronger estimate on 5T0,t and similarly for 6\Vo’t.

To this end, we denote by w the L7, L%-norm on the r.h.s. of (4.40) and (4.41) and
introduce another scaling parameter A, coming from (-)4. We estimate commutators of

the form
(1818, (IT)A(0) = [ doa(-2) [ dy )61z — y) = @)L (@ - ).
Using the Cauchy—Schwarz inequality in the z-variable we have®
ory ([Cﬂom (‘),\}HA) (0) .

!

q
—Eq

[ dvva(=o) [ dyin()@T ~ y) - @) (@ - y)

< [ dalvrty)llnl 2 [ B9 61w — ) - o11G) | EFIAO)F. (142

For (4.40) we let 0I1 = 6, and II € {TOJ,VOJ}. Using the interpolation inequality
Lemma 4.18 and the Cauchy-Schwarz inequality in the s-variable we see that

t 1
< [(ds [ delthieu( - ) - sl [ER 661,

1
‘ 1
< |y|17a (/ ds €—2m(t—s)(t _ S)1+a) 2@
0
8

or equivalently 6 in Proposition 4.5 does not depend on m

Mere p > 2 satisfies % = % + %.

HE% 51

sl —v) = 0Tos(@)|']
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(1.43) <yl Vi,
for all & € (0, 1) uniformly in m. Combining (4.42) and (4.43) yields

([6T0s (23] ), 0]

Using (4.38) and the dyadic summation identity

([51_[» (')/\]H)A = Z ([51—1’ (')N](H)X])A+)\_2)\H

k>1

I A
N=3%

q

(4.44) E7 < ANV R |1 (0) P,

we obtain via (4.44)

L
7

B |([oToe, O] ) 0 £ At e

A simple post-processing of the last estimate choosing A ~ X gives

1 /
E7[(870,10)x(0)]¢ < A Mey/7 Mg, (4.45)
therefore yielding (4.40).
For (441) we write (5T07t+7~Ht+7‘ — (5T0¢Ht = 5T0,t+r(Ht+7‘ — Ht) +Ht (5T07t+r — (5T07t) and
use (4.42) for the pairs 611 = 61g 1y, I = My, — I; and 611 = 6Tg 4y — 014, IT = T1,.
For the first pair we apply (4.44) to get

1 q _ —a oL __
E< (|:6T0’t+7“7 ())\] (Mg — Ht)A)A(O)‘ SA AL Vi+r Er (g, — Ht)A(O)‘pw'
Plugging in (4.39) for II; € {To;, Vo} and proceeding as for (4.45) yields

v (5T07t+T(Ht+T - Ht)))\m)‘q S )\7(\1_[|+2)a\/;a Vi+ r(|l’[|+1)a@. (4-46)

Eq

For the second pair, abbreviating 6II; 1, := 6T0,t+r - (5T07t, (4.42) implies
L ¢

E« ([6T0,t+r — T4, ('),\} Ht,\)A(O)

1 1
@41 < [ dalor @Il [BT M (0 — ) = Mg ()| P T O)

We use the following estimate

Sy VTR

9 Y
L&C

1
(4.48) H]E 16T, 4 (2 — 1) — mtm(x)w\

for every a € (0, %), which itself is an interpolation'® of the two estimates

l —_ —
(4.49) [ 010 (@ = ) = ML @), S o1V,
1 —
(4.50) HEEMHLHT’(% —y) = e (@), S NGV
mgmd T 4 L2
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for every f € (0,1). Estimate (4.49) follows along the same lines as (4.43) using the
triangle inequality. For (4.50) using again the triangle inequality, translation invariance

and the semigroup property in the form

§lotar(z) = /dz e "™ H,(2)6To4(z — 2) + /tHT ds Hy_s % 0&(s, ),

=:0T¢,t4r
where H, stands for the massless heat kernel, we observe

§loutr —6T04

il

L2

T

5T0,t(' — Z) — 5T0’t

HE% 16T, 4 (z — 1) — mtm(x)wHL% < 2HE%

|

S [zl 1

+lem — 1|3

|

5Tt,t+r

Toal], + |7
=0+ I+ Is.
For I using (4.43) we obtain

/dzHr(z)HE% , Sﬁlfﬁﬁﬁwg ﬁlfﬁmﬁw'

To estimate I we use Young’s inequality for convolution, the Cauchy—Schwarz inequality

5T0,t(' — Z) — 5T0,t‘q‘

in the s-variable and the Holder’s inequality again in the s-variable to treat the integral

of the exponential yielding

t
b < [ dslHn p

< (/t ds 6_2’”('5_5))% (/t ds HE$|5f|q‘
0 0

for every 8 € [0,1). This in turn implies the estimate

1 _
Sle™ 1= Viw S Vi Vi e, (452)
/M

e

1
E7]o¢)

otou[’|

1
2 2 1 8
La) : \/ml—ﬁ\/lE v

e — 13

5T07t\q\

L3

where the implicit constant is uniform in m. To estimate I3 we use (4.51) for 8 = 0 and

a change of variables in s which leads to

L2 <Vrw < NN

In total, (4.47) and (4.48) imply the estimate

([T0ssr — 6T0e (] Tn) O € AT N2 /5 VEF 7 B3 [T (0) P
Plugging in (4.38) for II; € {To, Vo+} and proceeding as in (4.46) gives

((0T0r — 8TonL) (@ 5 A2 o gMbog, (4 53)

e

|

5Tt,t+r

L
7

Eq

‘ q

1
Ed
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Combining (4.46) and (4.53) implies (4.41). O
Lemma 4.18. For all o € (0,1) the following estimate holds

[zt (= y) = Hiol2)] S eyl vi=s "
Proof. Interpolating the two estimates

[zt~ ) — Hieu(2)] < 20 Ho 1y = 26770
and

[z Homs(e =) = a2 < [V Hil oyl < €™ 9VE=5

yields the assertion. O

4.D. Estimates on the remainder
Lemma 4.19. Let a > 0 be sufficiently small. For every p < oo

1
sup % uol p < C,
t<1

where C' depends polynomially on sup,<4 INFotllg-a for k =1,2,3 and is uniform in the

initial condition f. In particular, C has finite moments of every order.

Proof. Follows from [111, Proposition 3.7]. The constant ¢ in Proposition 4.13 can
be absorbed into the terms Vo,t and \Vo,t which together with Proposition 4.13 yield

sup ' [|Vos = crooll—a S sup [Vl oo,
t<1 t<1

sup t* H\Vo,t — 3Ct,ooT0,tH—oz < max sup [\ ¢]| o,
t<1 k=13 <1
for any o/ > 0, allowing us to apply [111, Proposition 3.7]. O

Lemma 4.20. Let o > 0 be sufficiently small. Then for every k > 0 sufficiently small
the following estimate holds

sup 12 lug ], < C,
t<1

where C' = depends polynomially on sup,<q |0l —o for k = 1,2,3 and is uniform in

the initial condition f.

Proof. The statement follows essentially from the proof of Lemma 5.1 for s = % in [112]
working with T07t, Vo,t—Ct,oo, \Vo’t—?)ctpo TO,t as we explained in the proof of Lemma 4.19.
The terms Is and I7 in the notation of [112, proof of Lemma 5.1] can be ignored. [
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Lemma 4.21. Let o > 0 be sufficiently small. Then for any e > 0 the following estimate
holds

sup ' *¢(| Voo || o < C,
t<1 g

where C' depends polynomially on sup,< ||\ otl|—a for k =1,2,3 and is uniform in the
initial condition f.

Proof. To ease the notation we set 7 := maxg—1,23sup;< || ot||—o. By Duhamel’s

formula, we have

dr
LOO

x

||Vvo,t||Lgo < HVH% * Vg 1

3t
e T > [ HVHt”’ * (WO’Tvg;k)‘
* k=02

+ 3ﬁt CT,OOHVHth * (TO,T + UO,T)
2

dr.

Lge

Note in the following that Bgo,oo(TQ) = (¢ — L2 continuously for any € > 0. Then,
first of all, by Young’s inequality and (4.19), we have

U TP
|VH, v, . StITrr =t
2 12

< v,
Lge 2

/| Vg t
j7 4 0,3 P

for p large enough. In the same vain, using (4.19) and p large enough yields

t t
3 3
L |V H 503, L dr < /L IV He |y [0
2 2

t
3
87 = [ IVl ool dr

t

t 11 s 1
g/(t—r) 2 pp2dr St
2
Moreover, using the semigroup property of the heat kernel and Young’s inequality again
we note

dr

Lge

/. |V Hir <V,
2

t
dTI/ Hth—J *Ht—J *\Vor
Lge % 2 2 ’

t
S/
t
2

Moreover, by Lemma 4.15 we conclude

t
/i Hth—r * \VO,T
2

dr.
L

VHi—r
2

HHi—J *\VOT‘
Ll 2 ’

t
. dr S /t (t— r)_%(t —r) 7 fdr S nt%_o‘_a.
g 2

Similarly, using (4.20) and Lemma 4.15 we end up with

t t 1
ﬂ Hthfr * (U(Q),TTOW) oo dr < ﬂ (t B 7‘)_5_&_5 Ug’TTO’T —a dr
3 @ 3
t 1 9
< ﬁ (t—r) 2797° (g HTO’T dr
L 2 —
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! —1I_a—e —1-2a —1 3a—¢
Snf (t—r) 2 r dr Snt™2
t
2

and in the same vain

/ttHth—r * (vo,rvo r
2

1
dr </ (t—r) TO‘_EHUO,?«VO,T

_dr

n/t (t—r)" Fmasepyma gy < pt2eE,
2

Finally, using Lemma 4.15, (4.20) and (4.13) we get

t
ﬁ Cr,ooH TO,T‘ + vo,r
2

L
Lmdr</ (t—r) 279 ’YHUO,T"FTOJ‘

_dr

Sﬁt 20— 25.

4.E. Proof of the Bakry—Emery identity

In [105] it was proved that
E(F,F) = / HDFHLQ dv

where F' € FCy° is closable (see also [3]) and the closure gives rise to a quasi-regular
Dirichlet form (cf. [84]), hence to a generator £ with domain D(L) C D(E) such that

E(F,F) = — / FLF dv.
S/(T2)

We denote by {ﬁt}tz(] the associated semi-group. Then, by [105, Theorem 3.13], we infer
that P,F = P,F v-almost surely for all /' € FCp° and hence by continuity in time they
are indistinguishable (see also [71, p. 67]). Moreover, by [105, Theorem 3.7] (and the
discussion thereafter) K := C°°(T?) C L?(T?) is a a dense and linear subspace consisting
of v-admissible elements. Hence assumptions (C.1), (C.2) and (C.3) of [3, Section 4] are
fulfilled. Moreover, f +— P,F(f) is quasi-continuous for any F' € FCp°. Now we can
prove Proposition 4.12.

Proof of Proposition 4.12. Following [72, Proof of Theorem 1.1] we prove the v-a.s. iden-
tity
d

_ 2
Py (PF)’ = —2P (DR ).

and use the same notation. Let 0 < r1,79 < t and define H(ry,r3) := Py, (P, F)>.
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By [3, p. 364, Theorem 4.3] and since P, F' € D(E) it holds that
T
PaF(ul) = PuF() = [ £(PLF)@]) ds + M,

where M is a continuous martingale.

Moreover, by [3, p. 365, Proposition 4.5] the quadratic variation of M is given by

o), = [

Then by It6’s formula [103, p. 222, Theorem 3.3] we compute

DPWF(uf)

2
‘ ds
L2

(PuF)(uf) = (PuF)(F) +2 [ PuF(ul)aM, +2 [ PF(ud)£(PLF)(w]) ds
0 0

,
+2 [IDPL @)}, ds
and hence

Py (P F)2(f) = (P F)?(f) +2 /O N (P, FLP,F)(f) ds

t—r1
+2 [ PIDPLFI () ds.

Then we see that on the one hand

0
877“1Pt_r1 (PrzF)2(f) = 2P (P FLP,F)(f) — 2Py, ”DPrzFH?:g(f)
and on the other hand we have
0
%Pt*m (PT‘QF)2(f) =2P_, (PT2F‘CPT2F)(f)'

Continuity follows in the same vain as in [72, Proof of Theorem 1.1]. Finally, we have

d 2 9 2 9 2

—P_(PsF)" = —P, (P, F —PFP_ .. (P, F

ds t 5( s ) ory 13 7’1( T2 ) (f) S + Ory t T1( T2 ) (f) =y

= 2P, ||DP, F[75(f).

Integrating from 0 to ¢ proves the claim. ]

4.F. Differentiability with respect to the initial data

We set
G(f,v)(t):=S{t)f+ /OtS(t — 8)F(vs) ds — vy

where F(vy) := —(v? + SUth + 30V, + U, — Ct ooVt + Tt)). By [111, Theorem 3.9]
there exist fixed parameters v, 5 > 0 such that for any f* € C~% and T > 0 we can
find a unique solution v* to (4.13) satisfying G(f*,v*)(t) =0, for every 0 <t < T, and
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supo<i<p(t A 1)7||v7 |l 5 < 00. We define

X={feC™ |fl o <R}, YV:i={v:[0,T]>C": sup tfuf,<1
0<t<TNT*

for some T™ to be chosen below. Then again by [111, Theorem 3.9] we know that
G(f*,v*)(t) = 0, for every 0 < t < T AT*. It is easy to check that G is Frechét-

differentiable and we have

t
Go(f*,0")60(t) = / S(t — 8)(F'(vs)0s) ds — v, =: (K — Id)v,
0
where F'(vi)dvg := —3(1}? + 20,1 + V= ct,oo)dvt. A simple calculation shows that

t a+f3 atp
[Kbuilly S [ (6= 5) "5 onllgds S (TATY T sup  00dul],
0 0<t<T*AT’

Choosing T™ small enough such that the r.h.s. above is strictly smaller than 1 we get
by the Neumann-series criterion that G,(f*,v*) : Y — Y is a bijection. Hence by [120,
Theorem 4.E] we get that f — v/ is differentiable and its derivative in h is a mild
solution to (4.20) on (0,7 A T'x]. Concatenating this argument to cover the whole time

interval (0, T] proves the assertion.
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