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Abstract. We consider the energy-critical defocusing nonlinear wave equation (NLW) on RY, d =
4, 5. We prove almost sure global existence and uniqueness for NLW with rough random initial data
in HS(RY) x HS"L(RY) with0 < s < 1ifd = 4,and 0 < s < 1 ifd = 5. The randomization
we consider is naturally associated with the Wiener decomposition and with modulation spaces.
The proof is based on a probabilistic perturbation theory. Under some additional assumptions, for
d = 4, we also prove the probabilistic continuous dependence of the flow on the initial data (in the
sense proposed by Burq and Tzvetkov [19]).
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1. Introduction

1.1. Energy-critical nonlinear wave equations

We consider the Cauchy problem for the energy-critical defocusing nonlinear wave equa-
tion (NLW) on R?, d = 4 or 5:

82u — Au+ F(u) =0
pu = At Fa) =0, (t.x) € R x RY, (1.1)
(u, du)li=0 = (¢o, 1),
where F(u) = |[u|*“=2Dy and u is a real-valued function on R x R?. Our main focus

in this paper is to study the global-in-time behavior of solutions with random and rough
initial data.
The flow of equation (1.1) formally conserves the energy E (1) defined by

E@) = E(u, 9 )-—/ Lou? + 3w + =204 Y ax. 2
u—u,,u.—Rdzlu 5 Vu 57l X. )
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We define the energy space & (R9) associated to (1.1) to be the space of pairs (f, g) of
real-valued functions of finite energy,

dy ._ . ._ 1, 1.0 d=2
ERY) = {(f,g)-E(f,g) ._/Rd<2g +2|Vf| +_2d [fle z)dx<00}-

Then, in view of the Sobolev embedding H'(RY) c L% (RY), we immediately see that
ERY = HY(RY) x L2(RY).

It is well known that the NLW equation (1.1) on R enjoys several symmetries. Of
particular importance is the following scaling invariance:

u(t, x) > up(t, x) = 29722yt ax). (1.3)

Namely, if u is a solution of (1.1), then u, is also a solution of (1.1) with rescaled initial
data. Notice that

”(M)\(O), atuk(o))”[—'[ﬁ(]}{d)xHS—l(Rd) = )\'S_l ||(l/l(0), atu(o))||1_'1x(Rd)st—l(Rd). (14)

One then defines the so-called scaling critical Sobolev index s, := 1 to be the index s for
which the homogeneous H*(RY) x H*~1(R9)-norm of (1(0), d,u(0)) is invariant under
the scaling (1.3). We notice that the critical space H'(RY) x L?(R?) under the scaling
coincides with the energy space £ (R%). Moreover, the energy E(u) defined in (1.2) is also
invariant under the scaling. Therefore, we refer to the NLW (1.1) on R¢ as energy-critical.

Heuristically speaking, for an energy-critical NLW, there is a delicate balance between
the linear and nonlinear parts of the equation, which has made the analysis of such equa-
tions rather intricate. Nonetheless, after an intensive effort which materialized in many
articles, it is now known that the energy-critical defocusing nonlinear wave equations
on R?, d > 3, are globally well-posed in the energy space and that all solutions in the
energy space scatter. The small energy data theory goes back to Strauss [60], Rauch [56],
and Pecher [54]. The global regularity (referring to the fact that smooth initial data lead to
smooth global solutions) was proved in the works of Struwe [61], Grillakis [30, 31], and
Shatah and Struwe [58]. Regarding global well-posedness in the energy space, scattering,
and global space-time bounds, we cite Shatah and Struwe [59], Kapitanski [35], Ginibre,
Soffer, and Velo [29], Bahouri and Shatah [4], Bahouri and Gérard [3], Nakanishi [48,
49], and Tao [62].

On the other hand, there are ill-posedness results for the energy-critical NLW below
the scaling critical regularity s, = 1. When d = 3 and 4, Christ, Colliander, and Tao [21]
proved that the solution map of the energy-critical NLW fails to be continuous at zero in
the H*(R?) x H~1(R?)-topology for 0 < s < 1. See also [20, 1, 39, 40, 13, 33] for
other ill-posedness results for nonlinear wave and Schrodinger equations.

In spite of the above deterministic ill-posedness results, in this paper we consider the
Cauchy problem (1.1) with general initial data (¢, ¢1) that do not belong to the energy
space, in a probabilistic manner. More precisely, for d = 4 or 5, given

(o, u1) € HS(RY) x H 'R\ H'(R?) x L*(RY)
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for some s € (0, 1), we consider its randomization (ug’, u?) defined in (1.13) below.
This randomization has the same regularity as (o, #1) and is not smoother in terms of
differentiability, almost surely (Lemma 2.2). Our first task is to construct local-in-time
solutions of (1.1) with initial data (¢o, ¢1) = (ug, u{) in a probabilistic manner. As in
the work of Burq and Tzvetkov [17], the key point is the improved integrability properties
of the randomization (ug, u’). This allows us to obtain improved probabilistic local-in-
time Strichartz estimates (Proposition 2.3). Then, we prove almost sure local existence
(with uniqueness) by a simple fixed point argument in Strichartz spaces (Theorem 1.1).
This almost sure local existence result is accompanied by a probabilistic small data global
result (Theorem 1.2). In [35, 6], the author with Bényi and Oh considered the same problem
for the cubic nonlinear Schrodinger equation (NLS) on R¢, d > 3.

Once we construct local-in-time solutions almost surely, our next task is to extend
them globally in time. Indeed, this probabilistic global-in-time argument is the main goal
and novelty of this paper. Informally speaking, there have been two kinds of globaliza-
tion arguments in the probabilistic setting: (i) invariant measure argument and (ii) certain
probabilistic adaptations of deterministic globalization arguments.

Bourgain [7] proved global existence for NLS on T almost surely with respect to
the associated Gibbs measure. The basic idea behind his argument is to use (formal) in-
variance of this Gibbs measure in place of conservation laws. He made this rigorous
by exploiting the invariance of the finite-dimensional Gibbs measures for the associated
finite-dimensional approximations of NLS. This approach has been used in subsequent
works; see for example [8, 9, 65, 16, 18, 50, 45, 26, 14, 24, 57, 12]. In our context, how-
ever, there is no apparent (formally) invariant measure and this approach is not available.

Recently, there have been several probabilistic global-in-time arguments in the ab-
sence of an invariant measure. Colliander and Oh [23] introduced a probabilistic high-low
decomposition method to prove almost sure global well-posedness of cubic NLS on T be-
low L?(T). This is an adaptation of Bourgain’s high-low decomposition method [10] in
the probabilistic setting. This approach was also used by Lithrmann and Mendelson [42]
in the context of energy-subcritical NLW on R3.

Burq and Tzvetkov [19] considered (energy-subcritical) cubic NLW on T? and proved
probabilistic global well-posedness for rough random data in H*(T?) x H*~1(T%),0 <
s < 1. The main ingredient is to establish a probabilistic a priori bound on the energy."
This is in some sense a probabilistic analogue of the fact that a conservation law yields
(subcritical) global well-posedness in the deterministic theory.

Probabilistic a priori bounds have also been combined with a probabilistic compact-
ness method. Using this strategy, Burq, Thomann, and Tzvetkov [15] obtained almost sure
existence of global solutions of the (energy-critical and energy-supercritical) cubic wave
equation on T, d > 4, with rough random data. As in the deterministic setting, the com-
pactness method does not yield the uniqueness of such solutions. Note that this work was
inspired by an earlier work of Nahmod, Pavlovi¢, and Staffilani [46]. They considered the
Navier—Stokes equations on T? and T? and proved almost sure existence of global weak
solutions with rough random data. These weak solutions were shown to be unique on T2,

I The argument for obtaining almost sure global existence when s = 0 is more involved.
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In the following, we use a probabilistic perturbation theory to prove almost sure
global well-posedness? for the energy-critical NLW (1.1) on R? with rough random data
in H*(RY) x H"1(RY), where 0 < s < 1ifd =4,and0 < s < 1ifd = 5. See
Theorem 1.3 below. This is the first instance when a perturbation theory is successfully
applied in the probabilistic setting to yield almost sure global existence. See also [6]. Per-
turbation theory has played an important role in the study of deterministic energy-critical
NLW and NLS. Moreover, perturbation theory has been previously used to prove global
well-posedness for various other equations in the deterministic setting. See for example
[22, 37, 63, 38]. Tao, Visan, and Zhang [63] used perturbation theory to prove (among
other results) global well-posedness of NLS with a combined power nonlinearity, one of
the powers being energy-critical, while the other is energy-subcritical. Such an equation
can be viewed as a perturbation of the energy-critical NLS, with the smallness of the error
coming from the subcritical nature of the other power nonlinearity.

Now, let us turn our attention to equation (1.1) with random initial data (¢g, ¢1) =
(ug,uf). By denoting the linear® and nonlinear parts of the solution u® of (1.1) by
7(t) = S)(ug, u?) and v (t) := u®(t) — z*(t), equation (1.1) reduces to

8,21)“’— Av® + F(v® 4+ z%) =0, (15)
(v, 9v*) =0 = (0, 0).

Namely, the nonlinear part v satisfies the energy-critical NLW with a perturbation. The

crucial point in our approach is the fact that the error F (v® + z) — F (v®) can be made

small (on short time intervals) thanks to the improved local-in-time Strichartz estimates

satisfied by the random linear part z®.

Another essential ingredient for an actual implementation of the probabilistic pertur-
bation theory is a probabilistic a priori bound on the energy of the nonlinear part v* of
the solution u® on each finite time interval (Proposition 5.2). The probabilistic energy
bound that we use here is the analogue of that obtained by Burq and Tzvetkov [19] for
the cubic NLW on T3. In [6], the author with Bényi and Oh applied a similar proba-
bilistic perturbation theory in the context of the defocusing cubic NLS on R?, d > 3.
The global-in-time result of [6], however, is conditional, even for the energy-critical cu-
bic NLS on R*. On R4, this failure is due to the fact that we do not have a probabilistic
a priori energy bound on the nonlinear part of a solution. The key advantage of NLW, in
comparison to NLS, is the presence of the term f %(8,1))2 dx in the energy. We also em-
phasize the importance of the specific power nonlinearity in obtaining the probabilistic
energy bound. It would be interesting to extend our almost sure global well-posedness
result to the energy-critical quintic NLW on R? due to its physical relevance. In view of
Remark 1.4 below, such almost sure global existence would follow once we establish an
analogous probabilistic energy bound on R3.

2 Here, almost sure global well-posedness means almost sure global existence, uniqueness, and a
weak form of continuous dependence (see [8] and [23]). This is not to be confused with probabilistic
Hadamard global well-posedness that we describe below.

3 See (1.16) for the precise definition of the linear propagator S(z).



Almost sure global well-posedness for energy-critical NLW on RY, d=4,5 2525

The almost sure global well-posedness described in Theorem 1.3 refers to almost
sure global existence, uniqueness, and a weak form of continuous dependence (as in [8]
and [23]; see Remark 1.2(ii) below). Recently, Burq and Tzvetkov [19] introduced the
stronger notion of probabilistic Hadamard global well-posedness. This refers to almost
sure global existence and uniqueness, together with probabilistic continuity of the flow
with respect to the random initial data. In Theorem 1.4, we prove, for d = 4, that the
flow of equation (1.1) is continuous in probability, under some extra assumptions. This
allows us to establish probabilistic Hadamard global well-posedness of the energy-critical
defocusing cubic NLW (1.1) on R* in HS(R*) x H*"'(R*), 0 < s < 1, in the sense
of [19].

1.2. Randomization adapted to the Wiener decomposition and modulation spaces

Starting with the works of Bourgain [8] and Burq and Tzvetkov [17], there have been
many results on probabilistic constructions of solutions of evolution equations with ran-
dom initial data. Many of the probabilistic results in the literature are on compact mani-
folds M, where there is a countable basis {e, },en of L2(M) consisting of eigenfunctions
of the Laplace—Beltrami operator. This gives a natural way to introduce a randomization.
Given ug(x) = thozl cnen(x) € H¥ (M), one defines its randomization by

g (x) =Y gn(@)caen(x), (1.6)

n=1

where {g,},eN is a sequence of independent random variables. On R4, however, there
is no countable basis of L>(R?) consisting of eigenfunctions of the Laplacian. In order
to overcome this difficulty, several approaches have been introduced. For example, ran-
domizations analogous to (1.6) have been considered with respect to a countable basis
of L2(R%) consisting of eigenfunctions of the Laplacian with a confining potential, such
as the harmonic oscillator —A + |x|2. Some results for the NLS with a harmonic potential
were then transferred to the usual NLS on R? via the lens transform (see [64, 14, 24,
55]). Another approach consisted in working on the unit sphere S, and then transferring
results to R3 via the Penrose transform (see [25, 26, 27]).

In this paper, we use a simple randomization for functions on R, naturally associated
to the Wiener decomposition and modulation spaces. This seems to be quite canonical
from the point of view of the time-frequency analysis [32]. Such a randomization was
previously used in [42, 5, 6] (see also [68]).

Givend > 1,let Q, be the unitcube n+[—1/2, 1/2)d centered at n € Z4. Then, con-
sider the uniform partition of the frequency space R? = U,.ez¢ On, commonly referred
to as the Wiener decomposition [66]. Noting that Zn e74 X0, () = 1, we have

u= Y xo,(Dyu="Y xg,(D—nu,

nezd nezd

where xo, (D)u := F —x 0, 1]. In the following, we consider a smoothed version of this
decomposition.
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Let ¥ € S(RY) be a real-valued function such that ¥ (&) > 0, ¥ (—&) = ¥ (&) for all
£ € RY and

= |1 if&§ € Qo,

Ve = 0 if&¢[—1,119.
Set .

VE) = V(&)

Yezd W& —n)
Then ¥ € S(RY) is a real-valued function, 0 < ¥ (£) < 1 forall £ € RY, suppy C
[—1, 114,

V(=) =y foralls e R, (1.7)
and )", .74 ¥(§ —n) = 1. Now, we define the Fourier multiplier
¥(D —nux) = / V(E —mu(§)e”™ ™ ds. (1.8)
R4
Then any function u on R can be written as
u= Z v (D — n)u. (1.9)
nezd
From the symmetry condition (1.7) imposed on i, we have
Y(D+n)u =y (D —n)u forreal-valued u, (1.10)

since #(£) = u(—&). In particular, ¥ (D)u is real-valued for real-valued u.

Remark 1.1. The modulation spaces introduced by Feichtinger [28] are naturally as-
sociated to the uniform decomposition (1.9). Indeed, the modulation space mPe,
0 < p,g < 0o,s € R, consists of all tempered distributions u € S’(R?) for which
the (quasi) norm

flu ”M{”"(]Rd) = H (n)* Iy (D — n)u“L)’c’(Rd) HZZ(Z") (1.11)
is finite. Compare (1.11) with the definition of the Besov spaces which are naturally as-
sociated to the decomposition of the frequency space into dyadic annuli.

In the following, we introduce the randomization adapted to the uniform decomposition
(1.9). Let {gn, j }neza, j=0,1 be a sequence of mean zero complex-valued random variables
on a probability space (€2, F, P) suchthatg , ; =g, ;jforalln € 7%, j =0, 1. Assume
also that {go,j, Re gn,j, Im gu, j}nez, j—0,1 are independent and endowed with probability

distributions* o, j» u,%, and ,u,(f}. Here, the index set 7 is given by

d—1
=)z xzx x oy~ *! (1.12)
k=0

and is such that Z¢ = Z U (—=7) U {0}.

4 The probability distribution x of a real random variable g is an induced probability measure
defined by n(A) := P({w € Q : g(w) € A}) for all measurable sets A C R.
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For functions ug, u; on RY, we define the Wiener randomization (ug, uf) of (ug, uy)
by

g, 1) = (Y eno@w (D —muo, 3. gaa @D =) (113)

neZd neZd

Note that if u( and u; are real-valued, then their randomizations uf)” and u‘f’ are also real-
valued. More precisely, by (1.10), we have

u? = go jW(Duj + g V(D —muj + g_n j¥(D + n)u;
nel

= g0,j ¥ (D)u; +2ReZgn,j¢(D —muj, j=0,1 (1.14)
nel

We make the following assumption: there exists ¢ > 0 such that
yx . CV2 Yx (k) cyz
e’ dupj <e and e du, j(x) <e (1.15)
R R '

forally e R,n € 74, j =0,1,and k = 1, 2. Note that (1.15) is satisfied by standard
complex-valued Gaussian random variables, standard Bernoulli random variables, and
any random variables with compactly supported distributions.

It is easy to see that if (ug, u1) € HS(R?) x H*~1(RY) for some s € R, then the
randomized function (u(, u{’) is almost surely in H* (R?) x HS~1(R9) (Lemma 2.2). One
can also show that there is no smoothing upon randomization in terms of differentiability
(see, for example, [17, Lemma B.1]). Instead, the main point of this randomization is its
improved integrability: if u; € L*(R%), j = 0, 1, then the randomized function u;” is
almost surely in L?(R?) for any finite p > 2. Such results for random Fourier series are
known as Paley—Zygmund’s theorem [53] (see also [34, 2, 5]).

1.3. Main results

In this subsection, we state the main results of the paper. In the following, we denote the
linear propagator of the linear wave equation by S(¢). Namely, the solution of the linear
wave equation with initial data (u, d;u)|;=0 = (1o, u1) is denoted by

sin(z|V|)

S(t)(ug, u1) := cos(t|VDug + Tul. (1.16)

We first state an almost sure local well-posedness result.

Theorem 1.1 (Almost sure local well-posedness). Letd =4 or5and0 < s < 1. Given
(g, u1) € HS(RY) x H"L(RY), let (ug’, u{) be the randomization defined in (1.13),
satisfying (1.15).

(a) The energy-critical defocusing NLW (1.1) on R? admits almost surely a unique local
solution with initial data (u‘(‘)’, u‘l") att = 0. More precisely, there exist C,c,y > 0
such that for each T sufficiently small, there exists a set Qr C 2 with the following
properties:
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(i) P(QS) < Cexp(—c/T7).
(ii) For each w € Qr, there exists a unique solution u® of (1.1) with (u®, 9;u®)|;—o
= (ug, uy) such that
W, du®) € (SMOWG, uf), d SOy, u)) + C(—T. T H' RY) x L2 RY))
C C(-T, T); H*RY) x H~(RY)).

Here, uniqueness holds in a ball centered at S(~)(u8), uf) in

2(d+2)

C(~T. T H'(RY) N L& ([T, T]; L 2 (RY)).

(b) Let (wo, wy) € H' (RY) x L2(RY). Then there is a positive T' =T'(T, wg, wy) < T
such that for all € Qr, the energy-critical defocusing NLW on R¢ admits a unique
solution with initial data

@, 310 i=r, = (St WG, u$), 8 St WG, uf)) + (wo, w),
satisfying
W®, 0u®) € C([ty — T', t, + T']; H*(RY) x H*~'(RY)),

as long as [ty — T', t, + T'] C [=T, T). Here, uniqueness holds in a ball centered at
S = (S g, u), 85w u) + (wo, w)

. 2(d+2
in Clty — T' 1, + T'T H'®RD) N LF2([t, — T/, 1, + T'; L 42 (RY)).

We prove Theorem 1.1(a) by considering equation (1.5) satisfied by the nonlinear part v
of a solution #, and by viewing the linear part z”(¢) = S(¢)(ug, u{’) as a random forcing
term. We then run a simple fixed point argument in Strichartz spaces. The improved local-
in-time Strichartz estimates in Proposition 2.3 play an essential role. Part (b) is essentially
a corollary of (a), stating that the almost sure local existence and uniqueness still hold for
more general initial data.

We note that the proofs of the analogues of Theorem 1.1 for NLS on R¢ and T¢ in
[47, 5, 6] are more intricate. Lastly, notice that Theorem 1.1 is of a local-in-time nature,
and hence it also holds for the energy-critical focusing NLW on R?, d = 4 and 5. The
same comment applies to the probabilistic small data global theory (Theorem 1.2 below).

Remark 1.2. While Theorem 1.1 does not yield the continuous dependence of the flow
of equation (1.1) on R, d =4 and 5, in H'(RY) x H*"1(R?) with 0 < s < 1, we can
modify the proof of Theorem 1.1 to obtain a mild form of continuous dependence. More
precisely, we first fix “good” initial data (uj, u{’) such that Theorem 1.1 yields the corre-
sponding solution of equation (1.1) on the time interval [T, T'] for some T > 0. Next,
we consider (g, 1) € H®(R?) x H*~(R?) such that || (@o, #1) — (ug, uPgrgrz K 1.
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Then, by modifying the proof of Theorem 1.1, we can construct a solution % of (1.1) on
[—cT, cT] with (&, 8;1)|;—0 = (#o, U1). Moreover, we have

| G@a(2), 8,u(1))—u® (1), Fu” O 1 reyx 2Ry < Cll o, 1) — (ug, U 1 (me)yx £2(R4)

for |[t| < ¢T. See the works of Bourgain [8] and Colliander and Oh [23] for related
discussions.

For d = 4, if we replace the smooth cutoff i in the definition of the Wiener random-
ization (1.13) by the characteristic function xg,, we obtain more. Namely, Theorem 1.4
below yields the probabilistic continuous dependence of the flow of equation (1.1) on R*
in H*(R*) x HS"Y(R*,0 < s < 1.

We now turn to the global-in-time behavior of the local solutions constructed above. The
same nonlinear estimates as in the proof of Theorem 1.1 together with the improved
global-in-time Strichartz estimate (Lemma 2.5) yield the following small data global re-
sult.

Theorem 1.2 (Probabilistic small data global theory). Letd = 4 or 5 and % <

s < 1. Given (ug, u1) € H*(RY) x H* "1 (RY), let (ug, u?) be the randomization defined
in (1.13), satisfying (1.15). Then there exist C, ¢ > 0 such that for each 0 < ¢ < 1 there
exists a set Q2. with the following properties:

— 0ase — 0.

; c _ c
(i) P(S2) = Cexp( 82(Huo|\gs+\|u1I\F,x—l)z)
(i) For each w € R, there exists a unique global solution u® of the energy-critical
defocusing NLW (1.1) on R? with initial data

u®, 9u®)|1=0 = (eug, cut’)
such that
W, du®) € (S(t)(euy, eu?), 3 S(t)(euy, eut)) + C(R; H'(RY) x L*(R)).

(iif) Scattering holds for each w € 2. More precisely, for each € 2, there exists a
pair (vg ., v7 ) € HY(RY) x L2(R?) such that the norm

@ (@), 8,u® @)= (S@) (uf+v( 1. euf+vy L), 0 S@) (eug +vg 1. euf+v{ D) | 1, 2
tends to zero as t — +oo.

We refer to [42, 6] for analogous probabilistic small data global results in the context of
the quintic NLW on R3 and the cubic NLS on RY, d > 3, respectively.

Remark 1.3. In proving scattering in Theorem 1.2, we exploit the finiteness of the
d+2 2d+2)

global-in-time Strichartz L7 (R; L,“ )-norm of the nonlinear part v of a solution.
This space-time norm is finite almost surely due to the smallness of the initial data. In
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the case of large data, the best global space-time bound one could expect (guided by the
literature on the deterministic energy-critical NLW [3, 4, 62]) is

”v”L,Z%% (R;LEE;J%ZZ) &) < C(ll(v, 3tv)||L?O(R;H)} (Rd)xL_%(Rd)))’ (1.17)
where C (-) is a positive nondecreasing function. For large data, however, we do not have a
uniform-in-time bound on [|(v(?), 9;v(?)) | ;1 ;2. More precisely, the probabilistic energy
bound in Proposition 5.2 below grows in time, diverging as ¢t — oo. Therefore, even if
one could prove (1.17), we would still not have sufficient information on v for almost sure
large data scattering.

Before stating the main result of this paper, we first recall the definition of the set M of
measures on H* (R?) x H*~1(R?) from [19].

Definition 1.1. Let 0 < s < 1 and (ug, u;) € H*(R?) x H~!(RY). The map o

(ug, uf’) is measurable from (2, F, P) into H® (R?) x HS~1(R4) endowed with the Borel
o -algebra, since its partial sums

( D gno@¥ (D —nmuo, Y gui(@)P (D — n)u1)

In|<N In|<N

form a Cauchy sequence in L2(2; HS(RY) x H*~1(R?)). Therefore, we define the in-
duced probability measure

Mugup)(A) == P((ug, u?) € A)
for all measurable A ¢ HS(RY) x HS~1(R). We then set

M = U weun)-

(ug,u1)eHS x HS~1

For any (ug, u1) € H (R?) x HS~1(R?), the measure M (ug,u,) 15 supported on H* (R?) x
H*~1(R?), and moreover ft(uy.up)(H* (RY) x H¥ "' (RY)) = 0if s > s and (o, u1) ¢
H*¥ (RY) x H¥~!(R?). This is another way of saying that the randomization is not regu-
larizing in terms of differentiability.

We are now ready to state the main result of this paper.

Theorem 1.3 (Almost sure global well-posedness). Letd =4 o0r5, 0 <s <1ifd =4,
and 0 < s < 1ifd = 5. There exists a set ¥ C HS(R?) x H*~V(R?) of full measure, i.e.
w(X) = 1forall u € M, such that for any (¢o, ¢1) € X, the energy-critical defocusing
NLW (1.1) on R4 with initial data (u, d;u) lt=0 = (¢o, ¢1) admits a unique global solution
with

(u, du) € (S(0)(do, d1), 3 S(1) (o, $1)) + C(R; H'(RY) x L*(R?))
C C(R; H'(RY) x H~L(RY)).

Moreover, if ®(t) : (¢o, $1) — u(t) denotes the solution map of equation (1.1), then
O (1)(X) is a set of full measure for all t € R.
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The proof of Theorem 1.3 is based on a probabilistic perturbation theory. More precisely,
we combine the global space-time bounds of solutions of the energy-critical defocusing
NLW from [3, 62] with a perturbation lemma, and design a “good” deterministic local
well-posedness theory (Proposition 4.3) for a perturbed NLW of the form

(v, 9 v)|s=0 = (vo, v1) € Hl(Rd) X LZ(Rd), (1.18)

{a,% —Av+F+ f) =0,
where f satisfies some smallness assumption on small time intervals. Recall that the
usual local well-posedness argument for the energy-critical NLW (1.1) with initial data
(vg, v1) € H! (R x Lz(Rd ) yields a local time of existence depending on the profile
of (vo, v1). The term “good” local well-posedness refers to the fact that the local time
of existence depends only on the H' x L2-norm of the initial data (vo, v;) and on the
perturbation f.

Given randomized initial data (u%,uy) € H*(RY) x H*"'(RY), with 0 < s < 1
ifd =4,and 0 < s < 1if d = 5, let u® be the corresponding solution of equa-
tion (1.1). Also, we denote the linear and nonlinear parts of u® by z?(¢) = S(t)(ug, u?)
and v®(t) := u®(t) — z“(t) as before. Then a crucial ingredient of the proof of Theorem
1.3 is a probabilistic energy bound for v* (Proposition 5.2). The bound follows from the
improved local-in-time Strichartz estimates (Proposition 2.3) and (nonlinear) Gronwall’s
inequality. These Strichartz estimates are also the key to showing that z satisfies almost
surely the smallness assumption in the “good” local well-posedness theory. Finally, not-
ing that v® satisfies (1.18) with f = z®, we deduce the almost sure global existence of v
by iterating the “good” local well-posedness. We remark that the nonlinear part v satis-
fies (v (1), 3;v? (1)) € (H'(RY), L>(R?)) forall r € R, and in particular it has improved
regularity in comparison to the linear part z, which is merely in H*(R?) with0 < s < 1
ifd =4,and 0 < s < 1ifd = 5. In [6], the author with Bényi and Oh considered the
same problem for the energy-critical cubic NLS on R*. In this case, they could only prove
“conditional” almost sure global well-posedness, assuming a probabilistic energy bound
on the nonlinear part of a solution (see Remark 1.4 below).

Theorem 1.3 does not cover the case s = 0 in dimension d = 4. This is due to the
use of the Sobolev embedding W*" (R*) ¢ L*®(R?*) for sr > 4, which requires s > 0
(see Propositions 2.3(iii) and 5.2). For d = 5, one does not need to use such a Sobolev
embedding, and thus we can include the case s = 0.

Notice that the full measure set ¥ of initial data in Theorem 1.3 is constructed in such
a way that ®(#)(X) remains of full measure for all # € R, in other words, the measure
does not become smaller under the evolution of the flow of (1.1). See [19, 52] for related
results.

In the definitions of the uniform decomposition (1.9) and of the Wiener randomization
(1.13), we use a smooth cutoff function . Theorems 1.1-1.3 still hold even when we
replace ¥ by the characteristic function xg,.

We present the proof of Theorem 1.3 in Section 5. In particular, Theorem 1.3 is a con-
sequence of Theorem 5.3, Corollary 5.5, and Proposition 5.6. In addition, in Proposition
5.4, we prove space-time bounds for the nonlinear part v of the solution on any given



2532 Oana Pocovnicu

finite time interval [0, T']. Unfortunately, these bounds diverge as T — oo, and hence the
present paper does not provide global space-time bounds for v*. As a consequence, our
arguments are not sufficient to obtain scattering of the global solution u# in Theorem 1.3 to
a linear solution (which is standardly proved using global space-time bounds). Therefore,
almost sure large data scattering remains a challenging open problem and new ideas seem
to be needed to tackle it. (See also Remark 1.3 above.)

Our last result concerns the probabilistic continuous dependence of the flow of equa-
tion (1.1) on R*. As mentioned above, Christ, Colliander, and Tao [21] proved ill-posed-
ness of (1.1) in H¥(R*) x H*~'(R*) with 0 < s < 1 in the deterministic theory, by
showing that the solution map is not continuous at zero. In the following, we show that
the solution map is, however, continuous in probability in H*(R*) x H*~'(R*) with
0 < s < 1. The notion of probabilistic continuous dependence of the flow on the initial
data used here was first introduced by Burq and Tzvetkov [19].

Theorem 1.4 (Probabilistic continuous dependence). Letd = 4 and 0 < s < 1. Assume
that in the definition of the randomization (1.13), the smooth cutoff  is replaced by the

characteristic function x g, of the unit cube Qo = [—1/2,1 /2)* centered at the origin.
Assume also that the probability distributions |1, ;, ,ufll}, Mf; nel j=0,1,are

symmetric.5 LetT >0, ue Mg R>0,and
Bg = {(wo. w1) € H'RY) x H ' RY) 1 | (wo, w) |l s mtyw rs—1 4y < R}

be the closed ball of radius R centered at the origin in H*(R*) x H*~V(R*). If (¢) :
(¢o, ¢1) > u(t) is the solution map of the energy-critical defocusing cubic NLW (1.1)
on R*, defined p-almost everywhere in Theorem 1.3, then for any 8,1 > 0,

1 ® p(((wo, wr), (wy, w)) € (HYRY x HTHRY)?
1(®@ (1) (wo, w1) — @ (1) (wg, w)),
0 (P (1) (wo, wy) — (b(t)(w(/)’ w/l)))||L00([(),TJ;HS(R4)><H5—1(]R4)) >4 |
(wo, wi), (wy, w)) € B and || (wo, wi) — (wh, Wl s @y gro—1 4y < 1)
=g@.m), (1.19)

where
lin})g(&, n) =0 forall§ > 0.
n—

In stating Theorem 1.4, we assume that the randomization (1.13) is implemented with
the characteristic function x g, , instead of the smooth cutoff function . In particular, the
support of xp,(- — n) and that of xg,(- — m), namely the cubes n + Qg and m + Qy,
are disjoint for n, m € Z*, n # m. This plays an important role in the proof. We believe
that a statement analogous to Theorem 1.4 is true for a general smooth cutoff function .
Unfortunately, we do not know how to prove such a claim at this point.

5A probability measure 6 on R is called symmetric if f]R f(x)dO(x) = f]R f(—=x)d6(x) for all
f e LY(40).
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One of the several key points in the proof of Theorem 1.4 is that the power of the
nonlinearity needs to be at least three (see Step 3 of the proof, where we use the Strichartz
LtzLi (R*) norm). Therefore, our method does not apply to the energy-critical defocusing
NLW on R>, for which the power of the nonlinearity is 7/3.

In order to prove Theorem 1.4, we first control the linear parts of the solutions
(1) (wp, wy) and <I>(t)(w(’), w’l), as well as their difference. The key element here is the
improved local-in-time Strichartz estimates, while the context in which they are used is
analogous to that in [19]. The novel element of the proof is the control of the Stricharz
norms of the nonlinear parts of the solutions, which allows us to control the difference of
these nonlinear parts. In [19], in the case of the energy-subcritical cubic NLW on T3, a
mere probabilistic energy bound was sufficient to control that difference.

Remark 1.4. In the spirit of [6], we can also prove “conditional” almost sure global well-
posedness for the energy-critical defocusing quintic NLW on R3, provided we assume the
following Hypothesis,® i.e. a probabilistic energy bound on the nonlinear part v of the
solution:

Hypothesis. Given T, ¢ > 0, there exists C(7, ¢) nondecreasing in 7" and nonincreasing
in ¢ and there exists Q7 . with P(Q%y o) < & such that, for all w € Qr ¢, the solution v®
of (1.5) satisfies

”vw(t)”LOO([(),T];[:[I(RZ%)XLZ(RS)) < C(T, 8).

Furthermore, under the Hypothesis, one can also prove probabilistic continuous depen-
dence of the flow of the energy-critical defocusing quintic NLW on R3. The proofs of
these results follow the same lines as those of Theorems 1.3 and 1.4.

1.4. Probabilistic well-posedness results regarding NLW

To the best on the author’s knowledge, Theorem 1.3 is the first result on almost sure
global well-posedness for an energy-critical hyperbolic/dispersive PDE with large data
below the energy space. In the following, we briefly mention some of the references in
the literature regarding almost sure global well-posedness of NLW. All the results below
concern defocusing NLW and we do not explicitly mention this in the following.

In what concerns NLW on T¢, Burq and Tzvetkov [19] proved probabilistic global
well-posedness for (energy-subcritical) cubic NLW on T? for data in H* (T3) x H~1(T?),
0 < s < 1, while Burq, Thomann, and Tzvetkov [15] considered (energy-critical and
supercritical) cubic NLW on T4, d > 4, and proved almost sure global existence, without
uniqueness, for data in H*(T¢) x H*~1(T9),0 < s < 1.

6 Very recently, the author with Tadahiro Oh [51] proved the almost sure global well-posedness of
the energy-critical defocusing quintic nonlinear wave equation on RR3 below the energy space. The
main new ingredient in the proof is a uniform probabilistic energy bound for approximating random
solutions. In particular, we proved almost sure global well-posedness without directly establishing
the Hypothesis. Nevertheless, the Hypothesis follows as a byproduct of the construction in [51].
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Burq and Tzvetkov [16] also considered subcubic NLW on the unit ball in R3 with the
power nonlinearity |u|”~'u, 1 < p < 3, and proved almost sure global well-posedness
of NLW for a large set of radially symmetric data in (), _; 2 H*. More precisely, they
constructed the Gibbs measure for NLW on the unit ball and the global-in-time flow on
the support of the Gibbs measure, proving also the invariance of the Gibbs measure under
the flow. The almost sure global well-posedness part was extended by the same authors
tol < p < 4 in [18], and the invariance of the measure for p = 3 was proved by
de Suzzoni [25]. Finally, Bourgain and Bulut [11, 12] extended the above results to all
1 < p < 5. Notice that for 3 < p < 5, the above almost sure global existence results are
below the scaling critical regularity.

Let us now turn our attention to known results on R¢. De Suzzoni [26] considered
subquartic NLW on R3, namely 3 < p < 4, and proved global existence, uniqueness, and
scattering for a set of full measure of radially symmetric data of low regularity, that do
not belong to L?(R3). In [27], de Suzzoni proved an almost sure global existence, unique-
ness, and scattering result for cubic NLW on R3, without the radial symmetry assumption.
The Penrose transform played an essential role in both articles. Recently, Lithrmann and
Mendelson [42] proved almost sure global well-posedness of energy-subcritical NLW
on R® with a power nonlinearity |u|?~'u, 3 < p < 5, with random initial data in
HS(R3) x H"1(R?), for some s < 1. For p € ((7+ «/ﬁ)/4, 5), the regularity of
initial data can be taken below the critical regularity dictated by the scaling invariance.
For the energy-critical NLW on R3 (p = 5), they obtained small data almost sure global
well-posedness and scattering.

Finally, there are other classes of almost sure global well-posedness results on R¢ and
other unbounded domains. They involve the construction of invariant Gibbs measures on
such domains. In particular, on R?, the typical functions in the support of Gibbs measures
do not decay at spatial infinity, and thus do not belong to the Lebesgue spaces L” (R) or
Sobolev spaces H* (Rd). See, for example, the work of McKean and Vaninsky [43] on R
and the recent work of Xu [67] concerning cubic NLW on R? with radial symmetry.

1.5. Notation
If u satisfies the wave equation
8t2u —Au+Fu) =0
on the interval I containing # and ¢, then the following Duhamel’s formula holds:

Usin((t — )|V

v Fu))dt'. (1.20)

u(t) = S — 10)(u(1o), d;u(to)) —/

]

If F(u) = |u|*@=2Dy, we use the fundamental theorem of calculus to write
1
Fu)— Fu) = (u— ﬂ)f F'(u + (1 — ANi) dA,
0

and we immediately deduce that

|F(u) — F@)| < Ju— al(u|¥ 92 4 ¥/ 4=2), (1.21)
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Definition 1.2. Let y € R and d > 2. We say that (¢, r) is an HV(Rd)-wave admissible
pairifg > 2,2 <r < oo,

1 d-1 d-1 1 d d
<—— and —+-=-—y.

q 2r 4 q r 2

We recall some Strichartz estimates for wave equations on R¢. For more details as well
as other Strichartz estimates, see [29, 41, 36].

Proposition 1.5 (Strichartz estimates on Rd). Letd > 2,y > 0, let (q,r) be an
HY (RY)-wave admissible pair, and (q,r) be an H'=Y (RY)-wave admissible pair. If u
solves

%u—Au+F =0 with u(0)=up, du(0) =u;

on I x RY, where 0 € I, then

”u”L?C(I;Hf) + ||8tu||L?C(I§I‘.I!71) + ||u||L?([;L§_)

S luoll gy + Nl ll -1 + IF I (1.22)

Ly
For convenience, we often denote the space L? (I; L) by L?L;, or by L?L; if I =
[0, T].
The wave admissible pairs for d = 4 and 5 that appear most often in this paper are:

o H!-wave admissible: (% %) ifd =4or5,and (2,8) ifd =4,
o HO-wave admissible: (0o, 2).

d+2 2(d+2)
In particular, the Strichartz space L, > (I; L,"*
ysis, and therefore we fix the notation:

(R4)) will appear very often in our anal-

I xaxray - = NFI a2 ,
L2 (LL Y77 (RY)

where I C R denotes a time interval.

This paper is organized as follows. In Section 2, we prove probabilistic Strichartz
estimates. Section 3 is dedicated to the proof of Theorems 1.1 and 1.2. In Section 4, we
design a “good” deterministic local well-posedness theory using a perturbation lemma.

Section 5 contains the proof of Theorem 1.3 (reformulated as Theorem 5.3, Corollary
5.5, and Proposition 5.6). Finally, in Section 6 we prove Theorem 1.4.

2. Probabilistic estimates

In this section we recall some basic properties of randomized functions and then present
some improved Strichartz estimates under randomization.
First recall the following probabilistic estimate.
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Lemma 2.1. Let {g,},cz¢ be a sequence of complex-valued, mean zero, random vari-
ables such that g_, = g, for all n € Z%. Assume that gy, Reg,, Img,, n € T :=

UZ;& 7k x 73 x {0}/=%=1 are independent and have respective distributions o, uf,l),
uflz). Assume that there exists ¢ > 0 such that

/ e’ dug < e’ and / er* duf,k) < 7’ 2.1)
R R

forally e R, n e 74,k = 1, 2. Then there exists C > 0 such that

H > gul@)en

nezd

priey = CVPlnllgan 2.2)

for any p > 2 and any sequence {c,}, c7¢ € 02(Z4) satisfying c_, = ¢, foralln € Z°.

Proof. Asin (1.14), we notice that

Z 8nCn = 80C0 + ZReZgncn = goco + ZZ(Regn Rec, —Img, Imcy,).

nezd nel nel

Since gop = Regp, Re gy, Img,, with n € Z, are mean zero, independent real random
variables and their distributions satisfy (2.1), it is sufficient to apply [17, Lemma 3.1] to
obtain the conclusion. O

Secondly, recall that if ¢ € H?, then the randomization ¢® is in H* almost surely as long
as (2.1) is satisfied. More precisely, we have the following lemma, whose proof is based
on Lemma 2.1. See [5] for the details.

Lemma 2.2. Let {g,}, 7« be a sequence of random variables satisfying the hypotheses
of Lemma 2.1. Let ¢ € H*(R?) be a real-valued function and let ¢© be its real-valued
randomization defined by

¢” =Y gn(@)yY (D —n)p.

nezd

Then
P16 gy > ) < Cexp(=cr?/[$ll7s).

Before continuing further, we briefly recall the definitions of the smooth projections from
Littlewood—Paley theory. Let ¢ be a smooth real-valued bump function supported on
{EeR: || <2)and g = lon {& : || < 1}.If N > 1 is a dyadic number, we
define the smooth projection P<x onto frequencies {|§| < N} by

Py F(E) = p&/N) F(&).

Similarly, we can define the smooth projection Py onto frequencies {|&| ~ N} by

Pyf(€) = (p(/N) — pQ&/N) F (&).
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‘We make the convention that P<; = P;. Bernstein’s inequality states that
IP<n fllpagay S NYP~ NPy fllppgey. 1< p<q < oo (2.3)

The same inequality holds if we replace P<y by Py. As an immediate corollary, we have

1Y (D = mllLawsy S NV (D =m)@llppgrey, 1=p=g=o0, (2.4)

for all n € Z?. This follows by applying (2.3) to ¢, (x) := €2 (D — n)¢(x) and
noting that supp 5,, C [—1, 1] . The point of (2.4) is that once a function is (roughly)
restricted to a cube in the Fourier space, we do not lose any regularity to go from the
L4-norm to the LP-norm, g > p.

Proposition 2.3 (Improved local-in-time Strichartz estimates). Let d > 1, let ug, u be
two real-valued functions defined on R¢, and let (ug, uy’) be their randomization defined
in (1.13), satisfying (1.15). Let I = [a, b] C R be a compact time interval.

1) Ifug € L2(RY) and u; € H_I(Rd), then given 1 < g <ooand?2 <r < oo, there
exist C, ¢ > 0 such that

)\2
P(||S(t)(u6", MCID)”Lq(I'Lr) > A) < Cexp(—c 5 2).
P 1274 (luoll g2 + Nl g-1)

(i) Ifug € L*(R?Y) and u; € H='(RY), then given 1 < g < 00, 2 < r < 00, there exist
C, ¢ > 0 such that

P(HS(I)("{S)’ uclo)”L?(I;LD > A.)

)\’2
< Cexp(—c )
max(1, lal?, [bI) 11279 (|luoll 2 + llurll g-1)?

(i) Ifug € H*(RY) and u; € Hs_l(Rd)for some 0 < s < 1, then given 1 < q < 09,
there exist C, ¢ > 0 such that

P(IIS(I)(MB’, MT))||L;1(1;L30) > )\)

)"2
< Cexp(—c )
max (1, |al?, [bI2) 129 (luoll s + llutll gs—1)?
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Proof. (1).Letl < g < 00,2 <r < 00, and p > max(q, r). Then, using Minkowski’s
integral inequality, (2.2), and Bernstein’s inequality (2.4), we obtain

1
(EISOW@E. u)]y ., )" < NISOGE 4D v,
sin(¢|V])
SVP I D —nm) cost|VDuollz | 9., + /P V(D —m—g—u
' Gillegey
sin(¢|V])
S VP |1 (D = n)cost|VDuollir || a2 + /P || |¥(D —n)———
o VI Ly | a2
I*n
sin(¢|V])
S VP 19D = nycost|VDuollz | 9,0 + /P VD —m—g—u|
‘ ! Lyl 42
1*n

S VP IV D =muoll 2] g2 + VB 1D =mIVI™ 2] 0,0
SV (lugll 2 + Nlur ll g-1).-

Then by Chebyshev’s inequality we have

CIMap" 2 (luoll 2 + llurll -1\
P(ISO @, uP)l g ry > *) < ( R

for p > max(q, r).

e A 2
Let p := (C‘”l/qe(”MOHLZ‘F””lHH—I)) .If p > max(q, r), we have

CHUNMp 2 (Jlugll 2 + Nurll g-)\?
w w
P(”S(t)(u()vul)”L?(I;L;) >2) < < Y

AZ
=e P = exp(—c )
1279 (lluoll L2 + llurll f-1)?

. . _ A 2
Otherwise, if p = (C|1|1/qe(\|uo||L2+\|ul”1.‘,—1))

Ce~m2X(q7) > 1 We then have

< max(q,r), we choose C such that

POIS@ @G, u) | pa¢ppry > 4) < 1< Ce”™X@) < Ce™P

)LZ
= Cexp(—c )
1124 (luoll 2 + llurll 1)

(ii) We pay a particular attention to low frequencies since, for u; € H~'(RY) and n =
0, ¥ (D —n)|V|_lu1 is not in Lz(]Rd). For |n| > 1, we argue as in (i). Using Minkowski’s




Almost sure global well-posedness for energy-critical NLW on RY, d=4,5 2539

integral inequality, (2.2), Bernstein’s inequality (2.4), and the fact that ’bm(rlgl) ‘ < 1 for
all & # 0, we deduce for p > max(q, r) that

; p 1/p ;
B sm(t|V|)u(lu - sm(t|V|)u610
VI LI L) B V] LP(Q) || 4
(L LiL:
sin(¢|V]) sin(¢|V])
M SV | TGRS
VI o2 LI VI Ly Lie
sin(7|V|)
VI 22 pee
sint|V])  [|* \'/?
S fill”q(Z Iy (D = IV~ urll7 sup wa) tuy
In|>1 11V L2
B 172
S VI (D 1D = mIVI a2, + max(al, 1) [ (D 12, )
=1 ' '
< /P max(L, lal, D11V || -1
Arguing as in part (i) for cos(¢|V|)ug yields the conclusion of (ii).
(iii) Take r > 1 such that sr > d. Then W' (R?) ¢ L (R?), and thus
IS @, uP) 191200 S NSOV ug (V) uP) (1,115
Applying (ii) with (g, r) gives the conclusion of (iii). O

Corollary 2.4. Letd > 1, ug € L2 (RY), uy € H ' (R?), and (ug, up) their random-
ization defined in (1.13), satisfying (1.15). Then, given 1 < g < 00,2 < r < 09,
0<y <1/q, and I C [a, b] a compact time interval, we have

IS@ g, uP) iy < I (ol 2 4 llurll g-1) 2.5

. L. _ el 11219
outside a set of probability at most C exp( (Ll b )
Proof. The conclusion is obtained by taking A = [I|” (Jluoll;2 + llu1llz-1) in Proposi-

tion 2.3(ii). ]
We conclude this section with some improved global-in-time Strichartz estimates.

Proposition 2.5 (Improved global-in-time Strichartz estimates). Let d = 4 or 5 and

% < s <1 Letup € H*(RY) and u; € H*~'(R?), and let (ug, uy) be their

randomization defined in (1.13), satisfying (1.15). Then, given % < r < 00, there

exist C, ¢ > 0 such that
)\2
>A)§Cexp<—c 2).
(o ll gs + Nutll gs—1)

P(IIS(@) (ug, uD) 4 %

(R; L (RY))
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Proof. As in the proof of Proposition 2.3(i), for p > r we have

1
(EISO @, 4" 1 )7 = [ISO@g uDlre]| 4
L (RiLE(RY)) LfELE
sin(¢|V])
S VP I (D —n) cos([Vuollz | ZH —n) U "
LT VI Gl
sin(¢|V])
SV |Iv(D— n)cosmvnuon =y ||42 =g 4
LET2L | 2

Then, we choose 7 < 2(d+2) such that (Z*%, 7) is H* (RY)-wave admissible. Note that the

condition Z—jr% + % = 7 —stogether with % <s < 1yields
Z(d_l)(d+2)<F<2(d+2),
—-3d+6 — T d-2

In turn, this shows that 4 ] +2 + 2 < %, and thus it is indeed possible to choose

(Zf%, F), with 7 < 2(dd+22), to be H* (R%)-wave admissible. Then, by Bernstein’s inequal-

ity (2.4) and Strichartz estimates (1.22), we have

1
(EIS@) g, utN 41 )7 < P |1 (D — n) cos(t]V Duoll 22 |
L7772 R; L7 (RY)) T A
sin(¢|V])
‘ww—n)—u] 2
4 L2

S VP I @ = muollgs | 2 + (1 (D = murll gor | 2
S VP (ol s + Nl sr)-

The conclusion then follows as in the proof of Proposition 2.3(1). O

3. Almost sure local well-posedness. Probabilistic small data global theory

In this section we prove Theorem 1.1 concerning the local well-posedness of the energy-
critical defocusing NLW (1.1) on R4, d = 4 and 5, and Theorem 1.2 concerning the small
data global theory.

Proof of Theorem 1.1. Since the linear part z% := S(¢)(ug, u{) of the solution is well
defined for all times, it suffices to prove almost sure local existence and uniqueness for
equation (1.5) satisfied by the nonlinear part v* := u® —z®. Also, by the time reversibility
of (1.5), it is sufficient to work with r > 0.

Let0 < T < 1, to be fixed later, and 0 < 6 < d— . By the improved local-in-time
Strichartz estimates (2.5), there exists a set Q7 such th for all w € Q7 we have

12° W —7.77xrey < QT (luoll g2 + llurll g-1) 3.1)
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and
P(Q5) < Cexp(—cT?~ D) = Cexp(—c/T7),
with y = Z(m — 9) > 0.
By Duhamel’s formula (1.20), v is a solution of (1.5) if and only if
"sin((t — )|V
vO(r) = — / s = OIVD e 4 o) ¢yar', 3.2)
0 VI
We define
Tsin((r — )|V
va(t) = —/ WF(U + Zw)(t/) dt/ (33)
0

We prove that, for all w € Q7, I'” is a contraction on the ball

B, :={v e C(0,T]; H'®R%)) N X([0, T] x RY) :
||U||L°0([() T1; B (RY)) + ||U||X([0 TIxRd) = aj,
with a to be chosen later. By the Banach fixed point theorem, this shows that the equation
'?v = v, and therefore (1.5), has a unique solution v® in B,.

We first prove that I'” maps B, into itself. Using the Strichartz estimates (1.22) and
(3.1), we deduce for v € B, and w € Q7 that

||FwU||L§>°([(),T];HXI(Rd)) + ||FwU||X([0,T]><Rd) =C|F(v+ Zw)”LlTL%
442 442

w
X([O rixgrdy T C1llz ”X( 0,T]xR%)

d+2
< Cia + C1(2T) L=3 (lluoll 2 + ||u1||H—I)Tt2- (34

< Cillvllg,

Taking a such that C1a* =2 < 1/2 and T sufficiently small, we obtain

Tl Lo o, 7 111 Rty + IT“lx 0,715y < @5

and thus I'“ maps the ball B, into itself for all ® € Q7. Similarly, for v, v» € B, and
w € Qr we have

IT?v1 = T2l o o, 71111 retyy + IT“v1 = T2l x 0,71 xR0

4/(d—2 4/(d—2 _ B
< Co o0 2 oy 1l ) )+ @I gl 2+ ) )

+ [lvz |l
X [lvg — UZ”x([(),T]de)

< G2 (2a¥92 1 @YD (lug | 2 + lur | -0V @) o1 — vl x 0. 71xrey- - (3-5)

Taking a and T smaller if needed, we find that I'® is a contraction on B, for all w € Q7.

This proves the existence of a unique solution v® of (1.5) in B,.
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Next, we show that v € L°([0, T'1; L)ZC (R9Y). By (3.2) and (2.5), we have

sin((t — ¢')|V])
VI

dt’
L2

F” +2)(t")

t
1Ol 2y < /0

t
< / (t —HIF® + ) @)l di’
0 X
s s
|| d— || d—
S C3T(”U ”X([O,T]XRd) + ”Z ”X([O,T]XRd))
d+2 @d+2)0 d+2
< C3T (a4 + 2T) 42 (luoll 2 + luilly-1)4-2) < Ta
for all w € Q7 if C3a*/?=2 < 1/2 and T is sufficiently small.
Finally, we prove that 8,0 € L%([0,T]; L2(R)). By (1.22), the bound on
IF(v+ Zw)”LITLz obtained in (3.4), and the choice of @ and T, for w € Q7 we have

130l oo o, 71; 22 Rey) < CIE @ + 21 g2
2 d+2)0 2
< Cia?2 + C12T) 2 (lluoll 2 + llurll g-1) 42 < a.

This concludes the proof of (a).
To prove (b), we decompose the solution u into its linear and nonlinear parts, u® =
7% + v®, where

22(0) = S = 1) ((SEI W, u), & SEIWE, ut)) + (wo, wn))
= S)(ug, uf) + St — 1) (wo, wi)

and the nonlinear part v satisfies

[ _
V¥(t) = —/ MF(T)‘” + 729 dr.
t V]

As in (a), it is sufficient to design a fixed point argument to prove the local existence and
uniqueness of 7® on [t, — T', t, + T'] for all € Q7. The key observation is that, for all
o € Qr, the improved local-in-time Strichartz estimates hold uniformly on subintervals
[ts = T', 1, + T'] C [T, T]. Therefore,

12N x (1 =17 et 7115 Ry = NS@ G D X (=77 14771 xRA)
+ I1S@ — 1) (wo, WO I x (11,77 1,+T/1xRY)
< @T) (luoll 2 + lurll 1) + 1S() (wo, WDl x (=77 71xRA) -

We then choose T’ < T sufficiently small depending on wg and w; such that the norm
I1S(#)(wo, wi)llx -7/ 7/)xre) is small. The rest of the proof follows that of (a). ]

We conclude this section with the proof of the probabilistic small data global theory of
Theorem 1.2.
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Proof of Theorem 1.2. Tt suffices to prove almost sure global existence and uniqueness
for equation (1.5) satisfied by the nonlinear part v* := u® — z® of the solution.
Let n > 0 be sufficiently small such that

201742 <1, 30D <12,

where C1, C, are the constants appearing in (3.4) and (3.5) above. Then, by Proposition
2.5, there exists a set 2, with

2
n
P(QS) < Cexp(—c )
‘ e2(lluoll s + lur ll grs—1)?

such that, for all w € Q,, we have

I k) = SO D g osp <
(R; Ly (RY))

We now prove that I' defined in (3.3) is a contraction on the ball
B, :={veCR; H'®R)HNXR x RY) : IVl oo m: 1} rey) F IVl x RxRA) = n}.

Indeed, similarly to (3.4) and (3.5), for w € Q, and v, vy, v2 € B, we have

d+2 d+2
e U”LOO(]R HL(R4)) +|I® U”X(Rde) <C ”v“X(Rde) + C11z” ”X(RXRd) 2Cl’7d 2

=7

and

||Fw1)1 — va2||L[°°(R;H)!(Rd)) + ”val - FwUZ”X(Rde)

4/ d—2
< Cy(flog | ¥42

4/(d-2 4/(d-2
ek T 10205 G + 12217 G 101 = v2llx @xre)

X (RxR4) X (RxR4)

4/(d—2 1
<3Con" v — vallxgurey < 3101 — V2llx RxRA)-

Thus, I is indeed a contraction on B, as long as w € ;. Therefore, by the Banach fixed
point theorem, for all w € €, there exists a unique global solution v” € B, of (1.5). By
the Strichartz estimates (1.22), we also have

d+2 d+2 a2
w
”8;1) ”L?O(R;LE(]R‘])) S ”U ”X(RXRd) + ”Z ”X(]RXRd) ~ 77d

Since we have the global space-time bound
”vw”X(Rde) =N <,

a standard argument shows that, for all w € Q,, (v®, 8,v?) scatters in H'(R?) x L2(R%)
to a linear solution, both forward and backward in time. O
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4. Deterministic local well-posedness

This section is dedicated to the local well-posedness of the energy-critical defocusing
nonlinear wave equation with a deterministic perturbation on RY, d = 4 and 5. We start
with a standard local well-posedness result and a blowup criterion. We then upgrade these
to a “good” local well-posedness result in which the time of existence depends only on
the H'(R?) x L?(R%)-norm of the initial data and on the perturbation. This upgraded
local well-posedness is one of the two main ingredients in proving Theorem 1.3, the other
being a probabilistic energy bound.

Rroposition 4.1 (Deterministic local well-posedness). Let d = 4 or 5 and (vo, v1) €
H I(Rd ) X Lz(Rd). Let tg € R and let I be an interval containing to. Then there exists
& > 0 sufficiently small such that if

d—2
||f||X(1><Rd) < §d+2
and
1S — t0) (vo, vl x (1 xre) < 8 4.1)
then the Cauchy problem

32v — Av+ F(v+ f) =0,

4.2
(v, V) |t=1, = (vo, V1), “2

admits a unique solution v with (v, 9;v) € C(I; HY'(RY) x L2(R?)). Here, v is unique in
the ball B,(I) of X (I x R?) defined by

B,(I)={ve XU x Rd) Cvllx g xray < aly “4.3)
where a = Cyé for some Cy > 0.

The proof of Proposition 4.1 is standard, and therefore we omit it. It consists in using
Duhamel’s formula (1.20) to design a fixed point argument in B,. As a consequence of
Proposition 4.1, we obtain the following blowup criterion.

Lemma 4.2 (Blowup criterion). Let d = 4 or 5 and (vo, vi) € H'(R?) x L2(R?). Let
To < T < Ty and let f be a function with || f || x (1, 1y1xre) < 0. If v is a solution on
[70, T1] of the Cauchy problem

Btzv—Av+F(v+f)=0,

“4.4)
(v, V) =1, = (vo, V1),

satisfying ||vl x (7, 1,1xrd) < 0O, then there exists &9 > 0 such that the solution v can be
uniquely extended to [Ty, T\ + &o].

Equivalently, if Ty < oo is the maximal time of existence of the solution v of (4.4),
then

IVllx (79,7115 Re) = 00
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Condition (4.1) in Proposition 4.1 shows that the local time of existence of the solution
of the perturbed NLW (4.2) depends on the profile of the initial data (vg, vi). In the
following, we upgrade the local well-posedness result in Proposition 4.1 to a “good”
local well-posedness, in which the local time of existence depends only on the H' (R%) x
L% (R%)-norm of (v, v1) and on the perturbation f.

Proposition 4.3 (“Good” local well-posedness). Let d = 4 or 5 and (vo,vi) €
H'RY) x L2(R?). Let K, y > 0and ty < T, and let f be a real-valued function
defined on [to, T). Then there exists T = 7(||(vo, U])”]_']l(Rd)xLz(Rd), K, y) sufficiently
small and nonincreasing in the first two arguments such that if

11 ot 1Ry < KT 4.5)

fqr some 0 < 1, < 1, then (4.2) admits a unique solution (v, d;v) in C([to, to + T«];
HY(RY) x Lz(Rd)). Moreover,

”(Uv atv)”Ltm([zo,l‘o-}—r*];lﬂ(Rd)xL%(]Rd)) + ”UIlL;I([to,to—F‘E*];LK-(Rd))
< C(ll(vo, Ul)”[—'[l(Rd)xLZ(Rd)) (4.6)

for all H'(RY)-wave admissible pairs (g, r), where C(-) is a positive nondecreasing func-
tion.

Here uniqueness holds in the following sense. There exists a family {L,,},eN of disjoint
intervals covering [ty, to + T«] such that v is unique in each ball B, (L) of X (Z,,) for all
n € N, where a > 0 is a sufficiently small constant.

The key ingredients in the proof of Proposition 4.3 are the following perturbation lemmas.

Lemma 4.4 (Short-time perturbations). Let d = 4 or 5, (vo, v1) € H'(R?) x L2(RY),
I C R be a compact time interval, and tg € I. Let v be a solution defined on I x R? of
the perturbed equation

v—Av+F@)=e
with initial data (v, 9;v)|;=4, = (vo, v1). Let (wo, w1) € Hl(Rd) x L2(R?) and let w
be the solution of the energy-critical defocusing nonlinear wave equation on I x R? with

initial data (w, 9, w)|;=, = (wo, w1). Then there exist § > 0 and gy > 0 sufficiently
small such that if 0 < ¢ < g9 and

lvllx(7xray <6, 4.7)
I (vo — wo, v1 — wl)”Hl(Rd)xLz(Rd) =g, (4.8)
He”L}(I;L)Z((]Rd)) <, 4.9)

then there exists C > 1 such that

sup || (v() — w(@), 3 v(1) = JwO) 1 ayer2 @iy + 1V = wllpo(g, 17 rayy < Ce
tel

forall H! (Rd)-wave admissible pairs (q, r).
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Proof. Without loss of generality, we can assume that 7y = inf 7. We set V := w — v.
Then V satisfies the equation

32V — AV +F(V +v)— F)+e=0.

By Duhamel’s formula, Strichartz estimates, (1.21), Holder’s inequality, and (4.7)-(4.9),
we find for 0 < € < g that

IV B VOl oo rag.o1: £t Ry xcr2®eyy + IV e qpeg e ety = IV i (rrg 11 re)
d+2

S IV o), 8V WD 1ty 2ty + IV I o 1

-2)
+ 11V x (i, t]XRd)”v”X( [t0.£]xR4) + ||e||L1([t0,t];L§(Rd))

d+2

4/(d-2
S e+ 8DVl i F VI G, xrey

for all H!(R?)-wave admissible pairs (g, r). If eg and & are sufficiently small, then a
standard continuity argument yields ||V || x (4.1 jxre) < € for all # € 1. We then obtain

sup “(V atv)”H'(]Rd)xLz(Rd) + “V”Lq([ L’(]Rd)) N 0
rel

Lemma 4.5 (Long-time perturbations). Let d = 4 or 5, (vo, v1) € H'(R?) x L%(R?),
I C R be a compact time interval, tg € I, and M > 0. Let v be a solution defined on
I x RY of the perturbed equation

v—Av+F@)=e
with initial data (v, 9;v)|;=, = (vo, v1), satisfying
vl x(1xray = M. (4.10)
Let (wg, wy) € H! (R x LZ(R”Z) and let w be the solution of the energy-critical defo-

cusing nonlinear wave equation on I x RY with initial data (w, W)=y = (wo, wi).
Then there exists e(M) > 0 sufficiently small such that if 0 < ¢ < ¢(M) and

[(vo — wo, vi — WOl f1 ()5 2R = €5 4.11)
”e”L,l(l;L%(Rd)) <e, 4.12)

then

sup [[(v(#) — w(t), o, v(t) — atw(t))”Hl(Rd)XLZ(Rd) + llv— w”Lq([ L (R4)) <CWM)e
tel

forall H! (RYY-wave admissible pairs (q,r). Here C(M) > 1 is a nondecreasing function
of M.



Almost sure global well-posedness for energy-critical NLW on RY, d=4,5 2547

Proof. Let 6 > 0 be as in Lemma 4.4. Without loss of generality, we can assume fy =
inf 7. The bound (4.10) allows us to divide the interval I into J = J(M, §) subintervals
Ij = [t;, tj+1] such that

101l x (1 iy ~ 8 4.13)
forall j =0,...,J — 1. By (4.11) and (4.12) with 0 < ¢ < &g, Lemma 4.4 yields, on
the first interval I,

sup [[(v(#) — w(#), 0 v(t) — azw(f))”H;(Rd)xL)Zc(Rd) + v - w”L?(Io;L;(Rd)) <Cs
tely

for all H!(R?)-wave admissible pairs (g, r). In particular,

[w(@) = w(tr), () = Jwt)ll g1 rayx 2wy < Ce.

If ¢ is so small that Ce < g, we can apply Lemma 4.4 on the interval I to obtain

sup [[(v(r) — w(r). Bv(r) — w1 ety 2ty + 10 = WL gpepp ety < Ce
tely

Arguing recursively, we obtain

sup ||(U(t) - IU(I), a[U(I) - atw(t))“[-'])}(Rd)XL)Z[(Rd) + ||U - w”L?(Ij;L;.(Rd)) = Cj+lt9
tEIj

foreach j = 0,1,...,J — 1, as long as max;j—g, s 1 Cle < g. Since J = J(M, ) is
finite, the conclusion follows with (M) := go/C J(M.9) O

Before proceeding to the proof of Proposition 4.3, we recall a global space-time bound
for solutions of the energy-critical defocusing nonlinear wave equation on R x R?, d = 4
and 5.

Lemma 4.6 (Global space-time bound for energy-critical defocusing NLW on R4,
d = 4,5). Letd = 4 or 5 and (vg, v1) € H'(R?) x L>(R?). Let w be the solution
of the energy-critical defocusing nonlinear wave equation on R x R:

32w — Aw + F(w) =0,

w(to) = vo, dw(ty) = vi.

Then

lwll x mxrdy < €U0, VDIl g1 Ry 2R (4.14)
where C(-) is a positive nondecreasing function.
Proof. By the work of Shatah and Struwe [59], (w, d,w) € L (R, B> x B, '/*) with

loc
q = 24+ Then, by [48, Proposition 4.5(ii)], we have

lim/ lw(, x)| 72 dx = 0. (4.15)
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As in [3, proof of Proposition 2.4] (see also [4]), a simple argument then shows that
w € L,q (R; LY (R?)) for any H'(R?)-wave admissible pair (g, r). In particular, w €
X (R x RY).

Next, to prove the global space-time bound (4.14), we use a concentration-compact-
ness argument adapted to dimensions 4 and 5. More precisely, we use a profile decom-
position theorem for solutions of the energy-critical defocusing nonlinear wave equation
on RY, d = 4,5. This theorem states that if {(¢0.n, P1.n)}nen 1s a bounded sequence
in H'(R?) x L2(R?), then for every £ > 1, the solutions w, of (1.1) with initial data
(W, 0rwy)|i=0 = (Po.n, $1,,) can be decomposed (on a subsequence) as

Xe: 1 () t—t,gj) x—x,(,j) )
wyt,x) =Y ———yU <— : ) +rO®, x), (4.16)
=1 ghaae M w

where U() are some solutions of (1.1) with initial data in H!(RY) x L2(R%), 1 > 0,
1) e R, x\! e RY, and limsup,_, ||rr(l€)”X(RX]Rd) — 0as ¢ — oo.

For d = 3, the analogue of the above profile decomposition theorem was proved by
Bahouri and Gérard [3]. We point out that the extension to dimensions 4 and 5 poses no
difficulty and simply consists in changing the numerology, as dictated by the dimension-
dependent Sobolev embeddings and Strichartz estimates. For d = 5, some additional care
is needed since the degree of the nonlinearity |w|*/3w is not an integer.

The global space-time bound (4.14) then follows by a contradiction argument, as in
[3, proof of Corollary 2]. Indeed, assume that there exists a sequence {w;, }, < of solutions
such that

sup E(w,) < oo, lim_ [|wy || x mxrd) = 00

HEN n—o0
Since sup,, .y E(w,) < oo, we can apply the above profile decomposition theorem to the
sequence {w, }nen. In particular, (4.16) implies that {w), },c is bounded in X (R x R?).
This is a contradiction, and hence (4.14) holds.

See also [37, Lemma 4.3, Corollary 4.5] for slightly different versions of the profile
decomposition theorem and of the global space-time bound (4.14) ford = 3,4, 5. O

Proof of Proposition 4.3. We prove that any solution v of (4.2) defined on [#g, fo + 7], if
it exists, satisfies the a priori bound

”(U, 8tv)||L,°C([l(),l‘0+T*];[‘-[)g (Rd)XL)Z((Rd)) + ”v”L?([[O,tOJrT*];L;(Rd))
=< C(”(UO, vl)”Hl(Rd)xLz(Rd)) (417)

for all H'(R?)-wave admissible pairs (¢, r) and for a positive nondecreasing function
C(-), provided that 0 < 7, < 7(||(vo, U1)||H1(Rd)XL2(Rd), K,y) and f satisfies (4.5).

This, together with Proposition 4.1 and Lemma 4.2, shows that there exists a unique
solution (v, 0;v) € C([to, to + T«]; Hl(Rd) X Lz(Rd)) satisfying (4.17). Indeed, since

1S —10)(vo, vl xmxrdy S Nvoll g1 gay + Vil p2ray < 00,
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one can always find a small time interval Zg = [f9,#1) C [fo, %0 + T«] on which the
conditions of Proposition 4.1 are satisfied. As a consequence, there exists a solution v of
(4.2) with (v, 8,v) € C(Zo; H'(R?) x L%(R)), unique in the ball B, (Zy) of X (Zy x RY),
where a is sufficiently small. Furthermore, by the a priori bound (4.17) and Lemma 4.2, v
can be extended to some interval Z; = [#1, t2) C [ty, o + T«] and the extension is unique
in B,(Z1). On the interval Zy U Zy, v still satisfies (4.17) and hence it can be further
extended. Arguing recursively, we can extend v as long as (4.17) is satisfied. Hence, we
can define it on the whole interval [#y, o + 7.]. Moreover, there exist disjoint intervals
{Z,}nen With [fg, o + T4] = UnEN 7T, such that v is unique in B,(Z,) for alln € N.

We now focus on finding t = 7 (|| (vg, v1) I 1 ey L2R)> Ko V) such that the a priori
bound (4.17) holds for t, = t provided (4.5) holds for this value of t,. It will be clear
from the proof below that (4.5) also implies (4.17) for all 0 < 7, < t. By Duhamel’s
formula (1.20), Strichartz estimates (1.22), and (4.5), we have

v, 30 oo qag.10+23: B} Ry x L2y F IV L 101942127 ()

< Il (vo, Ul)”]—']l(Rd)XLZ(Rd) + I F(v+ f)”L,'([tg,to-&-r];Lf(R"))
d+2

+ d+2
S Mool g1 ey + 101l 2y + IOIES Ly + CKTNT2 (4.18)

for all H!(R?)-wave admissible pairs (g, r). As a consequence, in order to obtain (4.17),
it is sufficient to show that

11l x (119, 10+ 1xRE) = C U0, VDI g1 (rayx £2(Re))

with C(-) a positive nondecreasing function.
Let w be the solution of the energy-critical defocusing nonlinear wave equation on
R x R¢ with the same initial conditions as v:

32w — Aw + F(w) =0,
w(fo) =vo, Odrw(to) = v1.

By (4.14), we have ||w| x mxrd) < C([l(vo, VD g1 ey 2 RdY)- Then we divide R into
J = J(l(vo, vl g1 (rayx 12 (re)> 1) subintervals I; = [t;, j11] such that

||w||x(1jx]Rd) ~n

for some small > 0 to be chosen later.

Fix t > 0to be chosen later. We write [#g, fo+T] = UJ.J:BI ([t0, to + 1N I;) for some
J' < J,where [to,to+ 71N #Pfor0<j<J —1.

Since the nonlinear evolution of w on each I; is small, it follows that so is the linear
evolution S(t — ;) (w(t;), d;w(t;)). Indeed, recall first Duhamel’s formula

Usin((r — )| V))

Fw(@))dt' fortel;.
V| /

w(t) = St — 1)), wy)) — /

i
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Then, by the Strichartz estimates (1.22),

IS — t])(w(t]) atw(t]))”X(I xRd) = ”w”X(I xRd) T C”F(w)”L NI L2 (RY))
d+2 12
_774‘(3’7m <2n (419)

for j =0,1,...,J — 1 and 7 sufficiently small.
We now use the P;rturbation Lemma 4.5 to show that, on each interval /;, v — w is
small in the L®(1;; HI(R?) x L2(R%))-norm, as well as in Strichartz norms. We first

estimate v on Iy. Arguing as before and using (v(#y), o:v(tp)) = (w(ty), drw(ty)), we
obtain

d+2 d+2

10l x ey < IS = 10)w(t0), o) lxryxety + CIVIE S s + CIFNES
d+2 d+2
< 20+ Cllvlly gy + CKTTE. (4.20)

By taking n < 1 sufficiently small and Kt7 « 1, it follows by a standard continuity
argument that ||v]lx;,xrey < 37 + CKt”. Furthermore, by taking T = (K, y,n) so
small that

CKtY <n, 4.21)
we obtain
||U||x(10de) <d4n.

Thus, condition (4.10) in Lemma 4.5 is satisfied on Io with M = 4. We are thus left with
estimating the error e := F (v + f) — F(v). First, consider &g to be chosen later such that
0 < g9 < £(4n), where £(4n) is as in Lemma 4.5. As above, we have

4)(d—2) a2

”e”L,‘(IO;LZ(Rd)) = C”U”X(onRd)”f”X(IOde) + C”f”X(] xR4)
+2
<Cpt@ DKy 4 C(K'l:y)H < CKrt < ¢,
provided we choose T = t(K, y, 11, €9) so small that CKt < gp. Thus, condition (4.12)

is satisfied on 1.
Applying the Perturbation Lemma 4.5 on the interval I, we then deduce that

sup || (v — w, d;v — afw)”H}(Rd)fo(Rd) < C(4n)eo.
tely ’

In particular,

@) = wer). Bv(t1) = dwE)ll 1 gy 12y < CAMEg =181 (4.22)
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Then, proceeding as in (4.20) and using (4.19) and (4.21), we obtain

lvllx 7, xray < I1SE — 1) (w(t1), drw (@)l x (7, xre)
+ 1S — 1) (v —w)(1), Ov — dw) (1)) |l x (1, xre)

d+2 d+2

+ClIIY G, xmay T KT, wpay

d+2
d-2
X (I xR4)
d+2

d+2
=2n+e +Clvll + C(Kt”)d=

d— ¢42
< ter+ClIEE Lo+ 0

Therefore, imposing that e = €1(n) < 7 and fixing n < 1 sufficiently small, by a
standard continuity argument we have

vl x (7, xRy < 4n.

Thus, condition (4.10) in Lemma 4.5 is satisfied on I; with M = 4n. Then, by (4.22),
condition (4.11) is satisfied on I; if we choose gg so small that 1 = C(4n)eg < £(4n).
As for the error, we have as above

4/(d-2) =
||e||L}(I|;L%(R‘1)) = C”U”X(IlXRd)||f||X(I]><Rd) + C”f”X_(le]Rd)

< /DKL £ C(KTY)TE < CKT < 6

forr = t(K, y, n, €0, €1) sufficiently small. Therefore, condition (4.12) is also satisfied
on /1 and we can apply the Perturbation Lemma 4.5 on this interval to obtain

sup [|(v — w, v — Byw)l g1 ey 2y < C @) 0.
tel) !

We proceed similarly for the intervals I, ..., I;_;.Oneach I;, j = 1,...,J — 1,
we impose that _
gj = C(4n)’ go

satisfies &; < £(4n) and &; < 1. In order to satisfy all these conditions, it is enough to fix

1 min(1, (41))
2 C (dn)? T@02D 1 )2ty

go([l (vo, Ul)”Hl(Rd)xLZ(Rd), n) =

Furthermore, forall j =0, 1, ..., J' — 1, we impose the condition
||e||L}(Ij;L%(Rd)) <CKrt <gj.
To satisfy this, we fix T = 7(||(vo, vl g1 (re)x 12(re)» K, ¥) such that
CKt = min{n’ €05 €15+, 81*1} = min{ﬁ, SO(H(UO’ Ul)”[:[l(Rd)xLZ(Rd)y 77)}

Since J (| (vo, vl g1 rdyx L2(rey» M) is nondecreasing in || (vo, Vi)l g1 gdyx L2(rd)> WE s€€
easily that T can be chosen to be nonincreasing in both || (vg, vi) || g1 (R4)x L2 (Rd) and K.
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Applying the Perturbation Lemma 4.5 recursively on the intervals /;, we conclude
that any solution v defined on [#g, fo + T] % R? satisfies the following a priori estimates:
||v||X([zO,zO+r]><]Rd) =< 477-]/(”(00, Ul)”H](Rd)xLz(Rd)) < C(|I(vo, Ul)”Hl(Rd)xy(Rd)),

sup  [[((v —w)(2), (3;v — atw)(t))”H;(Rd)ng(Rd) + v — w”L?([tO,tO+r];L;(Rd))

telty,to+]
< &@n),

where C(-) is a positive nondecreasing function. Combining this with (4.18) and (4.21)
yields the estimate (4.17). ]

5. Almost sure global existence and uniqueness

The goal of this section is to prove the main result of the paper, namely Theorem 1.3. We
start by stating and proving a probabilistic energy bound. The conclusion of Theorem 1.3
then follows from Theorem 5.3, Corollary 5.5, and Proposition 5.6 below.

We first recall a nonlinear Gronwall’s inequality that will be useful in proving the
probabilistic energy bound for d = 5. See, for example, [44, Theorem 1, p. 360] for more
details.

Lemma 5.1 (A nonlinear Gronwall’s inequality). Fix T > 0,¢ > 0,and0 <« < 1. Let

u and b be nonnegative continuous functions defined on [0, T| and satisfying

'
u(t) <c +/ b(s)u(s)*ds, forallt €0, T].
0

Then (e
t —a
u(t) < <c1—“ +Q —a)/ b(s)ds) forallt €10, T].
0

Following the same lines as in [19, Proposition 2.2], we show that the energy E (v*) of
the nonlinear part v of the solution #® is almost surely bounded for solutions v of (1.5).

Proposition 5.2 (Probabilistic energy bound). Letd = 4 or 5and 0 < ¢ < 1. Let
(uo, ur) € HRY) x H* TR with0 < s < 1ifd =4, and0 < s < 1 ifd = 5, and let
(ug, u?) be the randomization defined in (1.13), satisfying (1.15). Given 1 < T < oo, let
v? be a solution of the Cauchy problem (1.5) on [0, T']. Then there exists a set fZT,g C @
with P(fchys) < &/2 such that for allt € [0, T] and all w € fZT,g, we have

E@”(t)) < C(T, ¢, |[(uo, ) | s ey x 51 (RAY) s
and thus also
l(v®, 8lvw)||L,°°([(),T];HA!(Rd)fo(Rd)) < C(T, &, |[(uo, Ul)”Hf(Rd)xH“—l(R”))’ (CRY)

where C(T, &, ||(uo, u1) |l gs (rdyx gs—1(re)) s a constant depending only on T, ¢, and
(o, w) |l s (metyx Hrs—1 (R
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Proof. Taking the time derivative of the energy, we obtain
d w wa2 w w w w
EE(U (1)) = (0, v*9,v* + Vou® - Vv + F(v*)0,v”) dx
R4
= / v (D2v° — Av? + F(v®)) dx
R4
= / 0 v°[F (v?®) — F(z% 4+ v*¥)] dx.
R4

Using the Cauchy—Schwarz and Holder inequalities, it then follows that

d 12
'Em”(r)) < C(E@® () P IF(0°) — @ +v°) 12 aa)
w 1/2 w % w w4/(d-2)
< C(EQ®@)) (1221 Ty + 1221 10®] |2 gay)- 52
L, RY) !

We first consider the case d = 4. By (5.2), we have

1/2

d
‘ZE(U‘”(I)) < C(E@“(1))

3 2
(”Zw ”Lg(R“) + ”Zw ”L?O(R“) ” Uw ||L§(R4))’
and therefore

1/2
< ClZ° B gqpsy + Cl2° e (E@° @) 2 (53)

d w
’E(Ew 0))'"?

Integrating this from ¢t = 0to ¢ < T, we then obtain

t
1/2 1/2
(E@?@0)'"? < CIZ By o, rpems) + € fo 12O sy (E(s0) " ds.

Then, by Gronwall’s inequality,

1/2 CIIZ”’\IL}

(E@”@))"" = Cllz I qo.71xm4¢ OTEEEE, (5.4)

Next, we consider K|, K2 > 0 such that C exp(—CKlz) +C exp(—cK22) < &/2, where
C, ¢ > 0 are such that both the estimates in Proposition 2.3(ii) for (¢,r) = (3, 6) and
in Proposition 2.3(iii) for (1, co) hold. Then, for 0 < s < 1, by Proposition 2.3(ii)&(iii)
with 2 = K1 743 (luoll 12 + luill -1) and & = Ko T2([uoll s + [l || 1) respectively,
there exists Q7 (R*) C Q with P(Q5 . (R*)) < &/2 such that

4
||Zw||x([o,T]XR4) <KiT /3(||M0||L2(R4) + lluy ||H*1(R4)),

”Zw”L} (10,T1; L= (R%)) =< K2T2(||u0||HS'(R4) + lug ||HS*1(]R4))
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for any w € QTYS(]R“). Therefore, by (5.4), we conclude for d = 4 that

2
E(va)(t)) S (KfT4(||uO|IL2(]R4) + ”ul”H*l(R‘l))?’eCKZT (||MOHHS(]R4)+HM1HH»Tfl(]R‘*)))Z

< C(T, &, [[(uo, u) Il s ey s s —1 m4))

forallz € [0, T]and all w € fzr,g(R“). Notice that, for d = 4, we have used Proposition
2.3(iii), which requires s > 0.
We now turn to the case d = 5. Using (5.2), we find that

172 73

Uz L1473

‘dE “(t
7 (@)

4/3
< C(EQ”())) 12 1o 10 1o s )

(®3) (R3)

and therefore

d
’E(Ew‘”(r)))”2 < Clel i s, + €l sy (E@20)) ). (55)

(R)
Integrating from ¢ = 0tor < T, we obtain

(EQ @) < CI1Y30 pems) + € / 122 ) 1os) (E@?(s) /) ds

Then, by the nonlinear Gronwall’s inequality in Lemma 5.1 with o = 4/5,

172 7/3 5
(E(vw(t))) S C”Zw”X([O,T]XRS) + C”Zw”LtI ([O,T];L;O(RS)).

Applying Proposition 2.3(ii) as above, we deduce that there exists a set fZT,g(]R5 ) C Q
with P(Q¢ ,(R)) = 0 such that
12° 1 x o.71xs) < K1 T (luoll 2s) + lu1ll -1 gs))-

||Zw||Lt1([0,T],L~IYO(Ri)) = KZT (||M0||L2(R5) + llu; ||H 1(R5))
forany w € QT,S(RS ) and for some K| and K> depending on €. Therefore, ford = 5,

14/3
E@®) < (KT (luoll 2es) + It -1 esy)
10
+ (K27 (luoll 2 sy + llerll -1 vs)))
< C(T, ¢, ||(uo, M1)||L2(]R5)fol(R5))
forallt € [0,T] and all w € QT,E(RS). Notice that, for d = 5, we have only applied
Proposition 2.3(ii), which allows us to consider (ug, 1) € H*(R>) x H*~'(R’) with

0 < s <1, thus also including s = 0.
Finally, (5.1) follows by noticing that

120, BV Oy oy 2ty < 2E@70)) = CCT, e w0, 100) | sy o1 )
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and by using

t t
||Uw(f)||L§(Rd) = H/O 0 v (s)ds S/O ||8,v“’(s)||L%(Rd) ds

L2(R4)
= TNl oo o, 7122 (Re))
S C(Ta g, ||(I/l0, ul)”Hx(Rd)XHsfl(Rd))'

This concludes the proof. O

Remark 5.1. The argument in the proof of Proposition 5.2 cannot be used to prove a
probabilistic energy bound for the analogous problem on R3. Indeed, from (5.2) we see
that in the proof of Proposition 5.2 we require the control of ||z¢|v®|*/ @=2) L2(Rd) 1N
terms of the energy E (v®”). We notice that

4/(d-2 4/(d-2)
1221012 2 gay < 12° ooy 10”13 a2 oy (5.6)
The energy E(v®) only controls the L? (R?)-norms of v® for2 < p < %. Therefore,

in order to control the right-hand side of (5.6) in terms of E(v®), one needs % < %,

that is, d > 4. This shows that for d = 3 a more intricate analysis is needed to prove a
probabilistic energy bound.

The main result of this section is the following theorem concerning the almost sure global
existence and uniqueness for the energy-critical defocusing NLW in H* (R?) x HS~!(R)
withO <s <1lifd =4,and0 <s < 1ifd =5.

Theorem 5.3 (Almost sure global existence and uniqueness). Letd =4 or 5. Let (ug, uy)
e H'RY) x H VR, with0 < s < 1ifd =4, and 0 < s < 1ifd = 5, and
let (uf)", u‘l") be the randomization defined in (1.13), satisfying (1.15). Then the defocusing
energy-critical NLW (1.1) on R¢ admits almost surely a unique global solution with initial
data (u‘(‘)’, u?) att = 0. More precisely, there exists a set Q C Q with P(fZ) = 1 such
that, for each w € K, there exists a unique global solution u® of equation (1.1) with
(u®, 9u®) ;=0 = (ug, uy) and such that

W?, du®) € (SOWg, u?), Sy, u?)) + C(R; H' (RY) x L2(RY))
C C(R; H*(RY) x H*~1(RY)).

Uniqueness here holds in the following sense. The set Q2 can be written as Q = Ue=0 Qe
with P(20) < ¢ and forany ¢ > 0, w € Q¢, and 0 < T < 00, there exists a family
{Zn}nen of disjoint intervals covering [—T, T] such that the nonlinear part of the solution,
v’ = u®—S()(ug, uy), is unique in the ball B,(ZL,) of X (I, x R?) foralln € N, where
a > 0is a small constant.

As in [7, 23], the following proposition stating “almost” almost sure global existence and
uniqueness for (1.1) readily implies Theorem 5.3.
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Proposition 5.4 (“Almost” almost sure global existence and uniqueness). Let d =
or 5. Let (ug,u1) € H'(RY) x H 'R with0 < s < 1ifd =4, and0 <s < 1if
d =5, and let (ug, uy’) be the randomization defined in (1.13), satisfying (1.15). Then for
any 0 < ¢ K land T > 1, there exists Qr . C Q with P(Q2} ) < & such that for any
w € Qr ¢ there exists a unique solution u® of equation (1.1) on [0 T1 x R4 with initial
data (u®, 8u®)|=0 = (ug, uy’) and such that

W, du®) € (SO, uf), SOy, u)) + (0, Tl; H' (RY) x L*(RY))
c C([0, TT; H*(RY) x H*"L(RY)).

Moreover, the nonlinear part of the solution v = u® — S(-)(ug, uy) satisfies the bounds

10N L2 g0, 7 L ey

3

~ T

= F( sup ”(Uw(t) atvw(t))”HI(Rd)xLZ(]Rd)’ Il (uo, 1/‘1)||HY(IRf1)><HT 1(Rd)) 7<10g ;)
1€[0,T]

< C(T, &, ||(1/t(), M])HH.V(RL{)XH:—I(R(]))

for all H'(RY)-wave admissible pairs (q,r). Here F : [0, 00) x [0, 00) — [0, 00) is a
nondecreasing function in both variables satisfying F (0, -) = 0.

Uniqueness here holds in the following sense. There exists a family {Z,}, N of disjoint
intervals covering [0, T such that the nonlinear part v* of the solution is unique in each
ball B,(Z,) of X(Z,, x R9) foralln € N, where a > 0 is a small constant.

Before proving Proposition 5.4, we first show how Theorem 5.3 follows from it.

Proof of Theorem 5.3. By the time reversibility of the equation, it is sufficient to prove
the almost sure existence of unique solutions defined on the time interval [0, 00). For
fixed ¢ > 0, we consider 7; = =2/ and g =27 J g, and using Proposition 5.4, we obtain
QT e Considering now Qg = ﬂ 1 QT &) W find that P(Q‘) < ¢ and (1.1) admits a
unique solution on [0, co) for all € €. Finally, defining Q := = .0 Q2. we conclude
that P(QC) = 0 and (1.1) admits a unique solution on [0, co) for all w € Q. O

We continue with the proof of Proposition 5.4. The main ingredients of the proof are
Proposition 5.2 giving the probabilistic energy bound and Proposition 4.3 containing the
“good” deterministic local well-posedness.

Proof of Proposition 5.4. By Proposition 5.2, there exists QT,S with P(Q% o) < &/2such
that for any w € Q7 ¢, the solution of (1.5) satisfies the a priori bound

A:= sup [(v”(), atvw(t))”Hl R?)x L2(RY)
1€[0,T]
< C(T, &, [[(uo, u) | grs Ry x rs—1 (RY))- (5.8)
We set
K := C(lluoll 2y + lurll g-1ge)) and y < -2 (5.9)

d+2
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Consider T = t(A, K, y) defined in Proposition 4.3. Fix t, < t to be chosen later. We
cover the interval [0, T'] by [T /4] or [T /7] + 1 subintervals Jy := [kt,, (k + )7 ] N
[0,T],k=0,1,....By Corollary 2.4, for each k, there exists 2 C 2 with

P(Q) < Cexp(—%)
T2T*(m—}/)

such that for any w € € we have [|z”] x (5, xra) < Kt]. Consider QT,@ =) % C Q.
Then, for any w € Qr andforallk =0, 1, ..., we have

14
121 x (3, xRy < K4

() el z=)
- EXp\ ===
Ts Tzrz(zji—y)

*

A =) I ewr=2)
—texp|l ——————— | =Texp|l ———
T 572, 23 572, 2B

* *

and

A

P,

IA

if 7, is sufficiently small. Fixing

AK v T . A K 1 c 72(:172’1352(#2» 510
T ) s Vo ,€) =MINY T ) ) s Al A1 A~ ) .

(A K.y, T.e) A K05 5100770 (5.10)
we obtain P(?Z% Q) <&/2.

We now define Qr, = S~2T,g N ﬁr,g. Notice that P(QCT’E) < ¢. For any w € Qr,
the conditions of Proposition 4.3 are satisfied on each subinterval J; with f = z%, K
and y defined above in (5.9), and || (v(kty), atv(k'f*))”H](Rd)XLz(Rd) < A with A de-
fined above in (5.8). Applying successively Proposition 4.3 on each J;, k = 0,1, ...,
we obtain for all € €7, a unique solution v® of (1.5) such that (v, d;v®) is in
C([0, T]; HY(RY) x LE(RY)). By (5.1), (v?, 9;v®) also belongs to this class. The unique-
ness is in the sense of Proposition 4.3.

Moreover, with the choice of 7, in (5.10) and fixing y =
(4.6) that this solution satisfies

5d—14 d=2

STy < a7 wesee from

" T 1 , T\’
lv ”L?([O,T];L;(Rd)) SC(A)T_* < C(A)T max Mv T lOgg

T 3
- 7
< F(A,K)T <log —)
£

for all H'(RY)-wave admissible pairs (¢,r) and A > 0. Since C(A) is a nondecreasing
function of A, and (A, K) is nonincreasing in both A and K, it follows that F can be
chosen to be nondecreasing in both variables. Then, by (5.8), we conclude that

||Uw||Lf([0,T];L§(Rd)) =< C(T, ¢, |[(uo, M1)||Hs(Rd)><Hsfl(Rd))~ o
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The following corollary shows that almost sure global existence and uniqueness for the
energy-critical defocusing NLW on R?, d = 4 and 5, can also be proved for more general
initial data than the ones considered in Theorem 5.3.

Corollary 5.5 (Enhanced almost sure global existence and uniqueness). Letd = 4 or 5.
Let (ug, u1) € HS(RY) x H "' R with0 < s < 1ifd =4, and0 < s < 1ifd =5,
and let (ug, uy’) be the randomization defined in (1.13), satisfying (1.15). Let t, € R and
(v, v1) € H'(RY) x L*(R?). Then there exists a set Q' C Q with P(Q') = 1 such that,
for each w € , the energy-critical defocusing NLW on R? with initial data

W®, 0u®) 1=, = (Sl u?), 9 S(t,) (ug, uf)) + (vo, v1)
admits a unique global solution u® with

W?, 0,u®) € (SO)uf, ut), 3 SOy, u?)) + CR; H'(RY) x L*(R?)
C C(R; H*(RY) x H*~L(RY)).
Uniqueness here holds in the following sense. The set Q' can be written as Q' = |- 2,
with P((2,)€) < e and forany ¢ > 0, w € Q,, and 0 < T < oo, there exists a family
{Zn}nen of disjoint intervals covering [t — T, t, + T such that the nonlinear part of the
solution, v* = u® — S(-)(ug, uy), is unique in the ball B, (ZL,) of X(L, x RY) for all
n € N, where a > 0 is a small constant.

Proof. Let0) < ¢ <« 1land2 < T < oo. Then max(|t|, |t + T|) > 1. We look for a
solution of the energy-critical defocusing NLW on R? of the form

u®(t) = SO ug, uy) + v,

where the nonlinear part v satisfies

iatzv“’—Av‘”+F(v“’+z‘”) =0, S

(Uw, alvw)|l:[* = (UO9 Ul)
with z% = S(t) (ug, u?).

_We first prove a probabilistic energy bound for v”. By the Sobolev embedding
H'(RY) ¢ L2/@d=2)(R?), we have

2d/(d—2
E@(1)) = 31070, 30O 1 oy 2y T CIV O e (5:12)
We first consider the case d = 4. The same computations as in Proposition 5.2

show that (5.3) holds. Integrating (5.3) from ¢, to ¢, where ¢, < t < t, + T, and using
(v, 9:v®)|;=s, = (vo, v1) and (5.12), we find that

1/2
(E(Uw(t))) / = C(””O”HI(R4) + ”U] ||L2(R4) + ”vO”i[l(Rét)) + C”Zw”:;(([t*’t*_;’_T]XRét)

t
+C / 122 oty (E2())) 2.
1y
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Then, by Gronwall’s inequality, for all ¢ € [z, t. + T],

1/2
(EQ“@))"" = Clllvoll s + 01l 2y + 10001 oy + 127 W,z

Cllz®
N et Lo @Y (5.13)

Next, we consider K1, Ko > 0 such that Cexp(—cK]Z) + Cexp(—cK%) < &/2, where
C, ¢ > 0 are such that both the estimates in Proposition 2.3(ii) for (¢, r) = (3, 6) and in
Proposition 2.3(iii) for (1, o) hold. Then, by Proposition 2.3(ii)&(iii) with

A= KT max(ltsl, [t + T (luoll 2 sy + It ll g1 ge))

and
A = KoT max(|t], |t + TDluoll gs mey + llunll gs-1re))

respectively, there exists Qt* T, «(RY) C Q with P(Qt T, E(R“)) < &/2 such that

1/3
120 x (1 1o+ T1xRY < K1 T 3 max (|t |t + TDHUuoll 2y + Nl ll g-1r4),

12 1 7Lty < KT max(Utal, 1w + Tl s gty + et oot )

for any w € Q,*,T,S(R“) and 0 < s < 1. Combining these with (5.13) yields, for all
w € Q[*,T,E’

I (v, a[vw)||L;’o([[*’t*+T];HA}(R4)XL%(R“)) = C(||UO||H1(R4) + ||U1||L2(]R4) + ||U0||%-11(R4)

+ KT max(|tel, [t + TD > (luoll L2y + lutll g1 @4)°?)

oo pCKRT max(eul. s+ T D0l s ety + 1 51 )

< Cta, T, &, 10, V)l 1 gty L2ty 11005 ) | s ety prs—1 ve) =2 ARY). (5.14)

We now turn to the case d = 5. The same computations as in Proposition 5.2 show
that (5.5) holds. Integrating (5.5) from ¢, to ¢, where 7, < t < t, + T, and using
(v, 9;v®)|;=s, = (vo, v1) and (5.12), we obtain

7/3

)+ Cl Ny g o )

1/2
(EQ°@)'" < Clllvoll 1 rs) + 101 l2qes) + 100133 s,

+c f 12 ) aoges) (E@® () %) dls

Then, by the nonlinear Gronwall’s inequality in Lemma 5.1 with o = 4/5,

| 7/3
(E(Uw(l))) /2 < C(||”0||H1(R5 + |lv1 ”LZ(RS) + ”vOHHl(RS )+ C“Zw”X/([t*,t*‘i‘T]XRS)

+ Cllz* ”Ll ([t4.ts+TT; LIO(RS))
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for all~t € [t4, t« + T]. Applying Prgposition 2.3(ii) as above, we obtain~the existence of
aset Q, 7..(R%) C Q such that P(S L(R%) < /2 and, forall w € Q,,7..(R),

5/3
1, B v ) oo 11y 1,471 ) @) x 22 @)y < C V0Nl 1 @sy + Ivill 2 sy + ||”0||H/1(R5))

7/3
+ (K1 737 max(ltal, It + TDluoll 2zs) + lutll -1 @)

5
+ (K2 T max(|t«], |t + TN (luoll 2gs) + llu1ll g-1.gs)))
< Clt, T e, 1100, vD 1 5y 12y 1005 w251 g5) = AR, (5.15)
We now return to general dimension d = 4 or 5. For A defined in (5.14) for d = 4,
and in (5.15) for d = 5, and for K and y as in (5.9), we consider 7(A, K, y) defined in

Proposition 4.3. Following the proof of Proposition 5.4 with [0, T'] replaced by [#, t++T ],
T7(A, K, y) replaced by t(A, K, y),

T*(Aa K5 y5 t*a T7 8)

. ~ 1 c Ty
=minit(A, K,y), = )
2\ 2max(|t.|?, [t + T|?) log(2T /&)

and initial data (vg, vy) at ¢ = t, for the first interval [z, f, + 7,] on which we apply
Proposition 4.3, we obtain the existence of a set Q;*’T’S C Q with P((Q;*’T’S)") < €
such that, for any w € SZ;*,T’ > (5.11) admits a unique solution on [z, t, + T']. Corollary
5.5 then follows exactly the same way Theorem 5.3 follows from Proposition 5.4. O

Theorem 5.3 above essentially states that there exists a set ®@ C H®(R?) x H~1(R?) of
initial datawith O < s < 1ifd =4,and 0 < s < 1ifd =5, of full measure, such that for
each (¢, ¢1) € O, equation (1.1) admits a unique global solution with (¢g, ¢1) as initial
data at = 0. We recall the notation ®(¢) : (¢, ¢1) > u(t) for the solution map of (1.1).
Even though at time ¢+ = 0 we have a set ® of initial data of full measure, this does not
a priori prevent ®(¢)(®) from being of small measure for ¢+ # 0. Proposition 5.6 below
ensures that there exists a set ¥ on which the flow is globally defined and ®(¢)(X) is of
full measure for all # € R. See [19, Proposition 3.1] and [52, Theorem 1.2] for related
results concerning cubic NLW on T3 and cubic NLS on T, respectively.

Proposition 5.6 (Existence of invariant sets of full measure). Letd =4 0r5, 0 <s <1
ifd =4, and 0 < s < 1ifd = 5. Then, for any countable subgroup T of (R, +),
there exists X7 C H* (RY) x HS~L(RY) of full measure, i.e. [L(yy,w)(XT) = 1 for all
W(wo,wy) € My, such that for every (¢o, ¢1) € X7, equation (1.1) admits a unique global
solution u with initial data (u, d;u)|,—9 = (¢o, ¢1), and ®(t)(X7) = X forallt € T.

As a consequence, there exists a set ¥ C H® (RYY x HS~Y(R?) such that the flow of
the energy-critical defocusing NLW (1.1) is globally defined on ¥ and ®(t)(X) is of full
measure for all t € R.

Proof. Lett, € R. We first find full measure sets ® and ©,,(t,) of initial data in H*(R%) x
H! (Rd) with0 < s < 1ifd =4,and0 < s < lifd = 5, that give rise to unique global
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solutions of the energy-critical defocusing NLW on R?. This is merely a reformulation of
Theorem 5.3 and Corollary 5.5. These sets will then be used to construct a set X of full
measure such that the flow of equation (1.1) is globally defined on ¥ and ®(¢)(X) is of
full measure for all r € R.

In the following, we present the proof for the case d = 4. Let 0 < y < 1/3. Given
A, K > 0, we recall (A, K, y) defined in Proposition 4.3. For a finite time interval
I = [a, b] and 7, > 0, we denote by Jx (/) = [a + kty,a + (k+ D1 ],k =0,1,...,
the [|7]/t«] or [|1|/7«] + 1 subintervals of length t, covering /. For 0 < s < 1, we then
consider the set

®:= {(¢o, ¢1) € H'RY) x H'®RY - S(1) (o, ¢1) € L] o LENL] | LY,
there exist C, K > 0 such that [|S(7)(¢o, 1)l x 3, 1) xr*) = Kt]
forall I =[-T,T],0<T <00, k=0,1,..., and some

ClIS@)(¢0,9DIl ;1,00
0 < 7() = 7(CISO G0 Sy 4 KLy

We have seen in the proofs of Proposition 5.2, Proposition 5.4, and Theorem 5.3 that

Wug,uy) (©) = 1 for any puy.u,) € Ms. Moreover, for any (¢o, ¢1) € O, there exists a

unique global solution of equation (1.1) with initial data (1 (0), 9,;u(0)) = (¢o, ¢1).
Similarly, for0 < s < 1,#. € R, and n € N, we define

On(ty) = {<¢o, ¢1) € H'RY x H 7' RY) 1 S(t)(do. d1) € L] 1o LEN L] 1o LY,

there exist C, K > 0 such that [|S(#)(¢o, ¢1)llx (3, (1)xr4) = Kt}
forall I =ty — T,t++T],0<T <00,k=0,1,..., and some

ClIS@)(¢0.9DIl ;1,00
0 < 7D = 7(Cln+n + SO0, By z0))e T k)l

Notice that ® = ©g(0). By Proposition 4.3, 7(A, K, y) is nonincreasing in A. As a
consequence, ©,(t,) C O, (t,) for all n > m and ¢, € R. By Corollary 5.5 and its
proof based on Propositions 5.2 and Proposition 5.4, we have that pt(,,.,)(®,(t:)) = 1
for all pgu,) € Ms, n € N, and t, € R. Moreover, for any . € R, (vo,v1) €
H'(R* x L?(R*) with [|(vo, v1)|| g1y ;2 < 1, and any (¢o, ¢1) € O, (ty), the defocusing
cubic NLW on R* with initial data

(u, Ou)|i=t, = S(t:)(¢o, ¢1) + (vo, v1) (5.16)
admits a unique global solution u with
(. By10) € (SO) (. d1). B SE)(o. $1)) + CR: H'®Y) x L2®Y).  (5.17)
Next, we show that for any tp € R, n € N, and (¢o, ¢1) € O, (t,), we have

(W0, Y1) := (S(t0) (b0, #1), 3 S(t0) (b0, 1)) € O (1 — 1o). (5.18)
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It follows easily that

SO (Yo, Y1) = St +10)(po. ¢1) € L} 1o LEN L] | L.

Letl =ty —T,t.+ T]forsome 0 < T < oo. By the second condition in the definition
of ®,(t,) applied to (¢, ¢1) on the interval [t, — T, t, + T, it follows that

1S —10) (Yo, YO x 3, (1ta—T,1u4 T xRY = ISO (D0, PO X (3 (1 =T 1,4+ T xRE) = Kt/

for all k, and for some positive 7, satisfying

v = 7(C(n+n? + IS¢ = W0, YDy _r.p pr1ms)

CHS(t*to)(lﬂoJﬂl)HL[l

Ly
X e =Tt AT DKy ).

Therefore, a simple change of variables shows that (v, 1) satisfies the second condition
in the definition of ®,(t, —fg) on [t, — 19— T, t. —to+ T]. Hence, (Yo, Y1) € O (2. —10)
and (5.18) is proved.

Let 7 be a countable subgroup of (R, +). Define

7= () [ ©Onlta)

t.€T neN

Notice that 4 (yg.u;)(@7) = 1 for all 1.,y € Mj, since @7 is a countable intersection
of full measure sets O, (t,). By (5.18) and since 7 — ¢ = T for any 7 € T, it follows that
forallt € T and (¢, ¢1) € O7 we have

(St (o, ¢1), 3 S(t) (o, 1)) € O (5.19)

Using the fact that 0 € 7 and thus (:)T C ﬂneN ®,(0), we deduce from the above
discussion regarding the properties of ®,(z,) that equation (1.1) admits a unique global
solution with initial data at ¢ = 0 of the form (¢o, ¢1) + (vo, v1), where (¢, ¢1) € (:)T
and (v, v1) € H'(R*) x L2(R*). Moreover, by (5.17) and (5.19),

(u(r), du(t)) € OF + H'(R* x L2 (R*)  forallr € T.

In other words, if we set X7 := @T + H'(R* x L?(R*), the flow of equation (1.1) is
defined globally in time on ¥ and

d()(Z7) Cc Ty forallr e T.

Using the time reversibility of the equation and the fact that —¢ € 7T for allt € T, we
then conclude that ®(¢)(X7) = X7 for all € 7. Moreover, [(ug,u;)(X7) = 1 for all
o) € My, since O is of full measure.

Lastly, noticing that for any ¢ € R, tZ is a countable subgroup of (R, +) containing ¢,

we define
2= 2z
teR
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It easily follows that X is of full measure and the flow of equation (1.1) is globally defined
on X. Moreover,

iz = ®(1)(Zz) C P()(X).

Therefore,

Mgy (P(D(X)) =1
forall t € R and pi(ug,4;) € M;. This completes the proof of Proposition 5.6 in the case
d=4.

The proof for d = 5 is completely analogous. The only difference is the definition
of ®,(t,) (and thus also of ® = ®(0)) which, for d = 5, becomes

0,1, B) = [ (d0. d1) € B BRI x T ®Y) : SO (G0, d1) € L]0 L2 N1 o LY,

t,loc
there exist C, K > 0 such that [|S(2)(¢o, ¢1)ll x (3, (1)xr5) = Kt}
forall I =ty — T,t++T],0<T <00, k=0,1,..., and some

0 < (D) = 7(C(n+n" + ISO@0. #DIY g5, + ISO@0. DI, 10): Ko7 ) |-

where 0 <s <land0 < y < 3/7. O

6. Probabilistic continuous dependence of the flow

In this section we prove the probabilistic continuity of the flow of the energy-critical
defocusing cubic NLW (1.1) on R* in H*(R*) x H*~!(R*), 0 < s < I, with respect to
the initial data. The notion of probabilistic continuity that we use here was first proposed
by Burq and Tzvetkov [19]. For the readers’ convenience, we first recall two lemmas from
[19, Appendix A.2], to be used in the proof of Proposition 6.3 below.

Lemma 6.1 ([19, Lemma A.9]). If h is a Bernoulli random variable independent of a
real random variable g with symmetric distribution 0, then hg also has the distribution 6.

Lemma 6.2 ([19, Lemma A.8]). LetY;, j = 1,2, be Banach spaces endowed with mea-
sures juj. Let f 1 Y1 x Yo — Cand g1, g2 : Yo — C be measurable functions. Then

p1 ® pa((x1,x2) € Y x Yo i [f(x1, x2)| > A | [g1(x2)] < &, |g2(x2)| < R)
< sup mi(xr € Yy | f(x1, x2)| > A).
x2€Ys, 1g1(x2)|<¢, |g2(x2)|<R

Building upon the improved local-in-time Strichartz estimates in Proposition 2.3, we will
use the strategy developed by Burq and Tzvetkov in [19, Appendix A.2] to obtain the
following result.
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Proposition 6.3. Let d = 4. Assume that in the definition of the randomization (1.13),
the smooth cutoff  is replaced by the characteristic function x o, of the unit cube Qg
centered at the origin. Assume also that the probability distributions i, ;, MLI;, /L;Z’;,
nelZ j=0,1, are symmetric. Let 0 < s < 1, T > 0, and u € M. Then, given
1 < g <ooand?2 < r < oo, there exist constants C,c > 0 such that for every
e, A, A, R > 0, we have

1 ® p(((wo, wr), (wh, wh)) € (H(RY x H I (RY)?
1S(®) (wo —wh, wi =Wl g 0,712y > * 0 1S (o +wh, wi+wll a0 71,2y > A

| l(wo — wiy, wi — W)l gs o1 < € and |[(wo + wj, wi + W)l sy gs—1 < R)

52 A?
-c B _ . 6.1
B (exp( “max(1, T2)T2/qs2) - exp( “max(1, T2)T2/4R2>> e

Proof. For simplicity of notation, we assume 7 > 1. The case 0 < T < 1 is completely
analogous, with the only change coming from Proposition 2.3(ii)&(iii).

We consider Y := R x RZ equipped with the Banach space structure induced by
the £°°-norm, where Z is the index set in (1.12) for d = 4. If B(R) denotes the Borel
o-algebra of R, we endow Y with the o -algebra B(R)®{%"YZ generated by

X A, Ap € BR) and A, = R except for finitely many n]
ne{0)Uz

Let {ku}neqojuz be a system of independent Bernoulli variables. Then the map
o — {kn(®)}neqoyuz
is measurable and we endow Y with the probability measure induced by this map:
10(A) := P({kn(@)lneiojuz € A)  forany A € BR)®OVT,

For {hy},eioyuz, We set h_, = hy,, which defines &, for all n € Z*. Then, for ¢ €
LZ(R“) real-valued, we set

hO¢ =Y huxg(D—m¢ =hoxo,(D)¢ +2Re Y huxo,(D—n)¢p, (6.2)

neZ* nel

where x g, is the characteristic function of the unit cube Qo = [—1/2, 1/ 2)# centered at
the origin. Since

(n+ Qo)N(m+ Qo) =9 foranyn,m e Z* n #m, (6.3)
we have
hO¢” =Y haxg(D—m)¢” =Y huxoy(D—n) Y gn(@)xgy(D —m)p
neZ* neZ* meZ4
= Y hagn(@)xgy(D — n)¢ = hogo(@) x0y (D) +Re Y hugn(@)x0, (D — 1)
neZ* nel
= hogo(w) x0,(D)$

+ Z(hn Re g, (w)Re xg,(D —n)¢ — hy Im g, (w) Im x 0, (D — n)¢). 6.4)
nel



Almost sure global well-posedness for energy-critical NLW on RY, d=4,5 2565

Let {hy, j}acioyuz, J = 0,1, be two systems of independent Bernoulli random vari-
ables such that {ho,, go,j, hn,j, Re gn,j, Im gn j}nez, j—0,1 are independent. For j =0, 1,

we then consider the following random variables with values in RZ* endowed with the
o-algebra B (R)®Z*,

80, ho.jgo.j .
gi = | Regn,; , hjgj == | hnjRegy :Q —> R xR x RT = R%".

Imgn ;) ez P, j M 8n,j ) ez

By the independence of {ho, j, go,, ftn,j, Re gn,j, Im gn j}nez, j—0,1 and the fact that go ;,
Re gy, ;. and Im g, ; are symmetric, it then follows using Lemma 6.1 that the probability
distributions 6,4, and 6, of hjg; and g; respectively coincide. As a consequence, if

L = [(ug.uy) fOr some (ug, u1) € HS(R*) x H*~1(R*), then for all A > 0,
1 ® po ® po((wo, wi) € H x H™', (ho, h) € Y x ¥ :
1S()(ho © wo, h1 © wi)llpep, > 1)
= P(IS(1)(ho(@)go(@) @ ug, hi(@)g1 (@) @ un)llgay, > A)

/ sy ooy ounig >4 4Ohogo (¥) dOhg, o)

/ sy ooy ouni g, > 050 (v) dbs, o)
P(lIS(t)(go(w) O uo, g1(@) Ounlla, > 2)
= 1t((wo, w1) € H*(RY) x H ™ (R : 1S@) (wo, wi) a7, > ).

Arguing analogously, we find that

My = p @ n(((wo, w), (wh, wh)) € (HRY) x H ™I (RY)?
1S @) (wo — wo, wi = w071y > » |
l(wo — wh wi — Wl s sepgs—1 < & (wo + wi, w1 + WD s st < R)
= 1 ® 1 ® po ® po(((wo, wi), (wh, wh)) € (H'(RY x H ™' RY)?, (ho, hy) € ¥ x Y :
1S@)(ho © (wo — wp), 1 © (w1 = W)l a0 71,20y > * |
I(ho © (wo — wp), iy © (w1 — W)l s pgs—t < €
and [|(ho © (wo + w(), hi © (w1 + W)l gsxgs—1 < R).
Noticing by (6.2) and (6.3) that ||h © ¢||ge = ||¢| e forany ¢ € H?, 0 € R, and any
Bernoulli random variable £, it follows that
= n®uuo®uo((wo, wi), (wy, w)) € (H R H "' (R*)?, (ho, h1) €Y xY :
1S@)(ho © (wo — wp), 7 © (w1 = W)l o0 720y > * |

[ (wo — wo, wi — Wl s pgs—1 < & 1 (wo + wo, wi + W)l sy -1 < R).
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Then, by Lemma 6.2,
M, < sup o ® po((ho, k) €Y x Y ¢
I (wo—wg, w1 —wll s o gs—1 <€

1S (#)(ho © (wo — w(/))v h1 © (wy — wi))”L;f([(),T];L;) > )V)~

By the improved local-in-time Strichartz estimates in Proposition 2.3(ii)&(iii) with Ber-
noulli random variables, it then follows that

A2
M[ < Cexp<_c’]"2T/(182)
Similarly, we obtain
My = 1 ® u((wo, wr), (wh, w))) € (H*RY) x HH(RY)?
IS () (wo + wé), wy + w/l)"L?([O,T];L§) > A |

[l (wo — wg, wi — W) | s gs—1 < € and [[(wo + wh, wi + Wl gsxgs—1 < R)

< sup o ® po((ho, k1) €Y x Y

| (wo+wg, wi+w)ll s o gs—1 <R

15(t)(ho © (wo + w(/)), h1 © (wr + wq))”L;i([o,T];L;{) > A)

A2
<C CXp(—CW> .

Therefore, (6.1) follows. O

In the remainder of this section, we prove the probabilistic continuity of the flow with
respect to the initial data in Theorem 1.4.

Proof of Theorem 1.4. For simplicity of notation, we assume 7 > 1. Thecase0 < T < 1
is completely analogous.

Step 1 (Control of the linear parts of the solutions and of their difference). Let {1 }ren
with nx € (0,1) and 7 ¢ 0 as k — oo. By Proposition 6.3, for any (q,r) €
{(3,6), (3,), (2,8)},u € My, € (0,1/2),and L(ng, T, R, @) = L(n) to be chosen
later such that L(n;) — oo as k — o0, we have

1 ® (o, wr), (wh, wy)) € (HRY x HTHRH)?:
ISy (wo — wh, wi = w)ll g 1, > mg™* or 1@ (wo. wll g 1, > L)
or [[S(@) (wp, w)ll g > L) |

[l (wo — wo, w1 — W) | s @4y x -1 &% < Mk> (Wo, w1), (W, w)) € BR)

L 2
< C(exp(—@) +exp<—c 75377;)2 >>(1 +0(1)) >0 ask — oo.
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Therefore, when we estimate the conditional probability in Theorem 1.4, we can assume
that

lz =2l gy < n lzll3 ;< LOu)s N12llL3 p < LOn)  forr = 6,00, (6.5)
le=2llzs =i lellzs < 20w, 1202, < L0, (6.6)

where we set z(t) := S(t)(wo, wy) and z'(¢) := S(t)(w(, w}). We also denote by v () :=
@ (1) (wo, wi) —z(t) and v'(¢) := P (¢)(wy,, w})—2(¢) the nonlinear parts of the solutions
@ (t)(wo, wi) and @ (¢)(wy, w}), respectively.

Step 2 (Control of Strichartz norms of the nonlinear parts of the solutions). We now
prove that there exists G () > 0 such that

M (i) i= 1 ® p(((wo, wr), (wy, w))) € (HRY) x HS ™' (RY)?
0l 3 26 + N0l 218 > GGm) or 101l 3 16 + 10112 15 > GO0
Izl 3y < L) and 121l 1, < L) for r = 6,00 |

Il (wo — wo, w1 — W) | s méy -1 (R < Mk
and (wo, wy), (g, w}) € Bg) > 0 ask — oo. 6.7)

As a consequence, in addition to (6.5) and (6.6), we can assume that

loll 2.z + 0l 215 < G, (6.8)
126 + 10l 2 15 < GOno), 69)

when we estimate the conditional probability in Theorem 1.4.
Arguing as in the proof of Proposition 6.3, we get

M (i) < sup{o ® po((ho.h1) €Y x Y : 1003 26 + 1902 g > G m) ox
||7||L3TL5 + ||5/||L%L§ > G(e);
1113 1y < LOn) and |71l 3, < Lng) for r = 6, 00) :

/ / / /
l(wo — wo, wi — Wl s w4y x Hs—1 (R4 = N> (W0, w1), (Wy, W) € Bgr}.

where we have denoted by 7 and 7 the linear and nonlinear parts of the solution with
initial data (hg © wp, h1 © wy), and by 7' and ¥’ the linear and nonlinear parts of the
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solution with initial data (ko © wy, 11 © w}). Then we can upper bound M (1) by

M) < sup po® po((ho, h) €Y x Y U136 + 10Nl 2 8 > G(mi)s
T=x T"x
(wo,w1)€BR ~
123 1, < LGmo) for r = 6, 00)

+  sup wo®po((ho, k) €Y XY [¥]l3,6 + 10112 18 > GO,
(w(,w))€BR e *

12131, < L) for r = 6,00)

=2 sup  P(weQwo, wi) 1070136 + 17l 215 > GO,

(wo,w1)€BR
~o _
103 1 < L) forr =6, 00)
=2 sup  Mwy,w)(Mk)- (6.10)
(wo,wi)€BR

Here, the set Q(wg, wi) C  with P(ﬁ(wo, w1)) = 1 was defined in Theorem 5.3 and
has the property that for all w € Q(wo, wy), (1.1) admits a unique global solution i#® with
initial data (#® (0), 8;%®(0)) = (ho(w) © wy, h1(w) © wy). We also denoted by Z® and 7%
the linear and nonlinear parts of the solution u#®.

We choose ¢, = T /log(1/nx) and consider the set

Q1 (wo. wi, k) 1= {e € Q1 (wo, w1) N7 (wo, w1) 17013 16 + 10N 2 15 > GO

and [|2°]| 3, < L(ne) for r = 6, o0},

where Qr ¢, (wo, w1) was defined in Proposition 5.4 and has P(QCT’Sk (wg, w1)) < &k.
Then

M (g, wp) () < P(Q1(wo, wi, k) + .

Next, we show that there exists G (nx) = G(nk, L(nr), T, R) such that if (wg, wi) € Bg,
then Q1 (wg, wi, nx) = @. In particular, this shows that

T
Muww)(mk) < ————— > 0 ask — oo. 6.11)
o= Tog(1/m0)
First, for all @ € Qj(wo, wy, Ni), we have 120 3 r;ry < L) for r = 6, 00, and,
as in (5.4), we obtain '

Clz CcT?3)Z
I ”L"lrL)cc)c ” ”L%L?O

< C|z*)°

E@”“ (1) < C|Iz” 1316¢

6
L ge
< CL(n)0eCT* L) < (CT* L),
Then, for (wg, wi) € Bg, by (5.7) we have
~ ~ ~ 2/3
15113 g + 1702 15 < FTTE R)T (log(T /e))?

= Fr(eC' T LN T (loglog(1/m))* =: Gonp),  (6.12)
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where C; > 1 is an absolute constant. In the second to last equality we have used the
definition Fr(x) := F(x, R) with F as in (5.7). This fixes G (n;) and shows that, with
this choice, €1 (wo, wi, nx) = @. Thus, (6.11) holds for all (wg, w;) € Br. Combining
(6.11) with (6.10), we deduce that M (nx) — 0 as k — oo, which proves (6.7).

Recall that F defined in (5.7) is a nondecreasing function in both its variables. By
increasing Fr = F(-, R) if needed, we can choose it to be strictly increasing and to
satisfy Fg(x) > x for all x > 0. In particular,

Fr(eCT Em) = (OTPLO0 = ¢ 723 L (). (6.13)

Then, by (6.13) and (6.12), and since T > 1, we have
CiL(nk) < G(me)- (6.14)
Step 3 (Control of the difference of the nonlinear parts of the solutions). For the remain-
der of the proof, we assume that the bounds on the linear and nonlinear parts of solutions

given in (6.5), (6.6), (6.8), and (6.9) hold.
Using the equations satisfied by v and v/, we obtain

d
TN = '@, 000) = 30 Oy,
< 2‘ /R (1) =0 ()] = M) — V(1) dx
< 20(w(e) = V' (1), Bv() = 8V O g2l + 20 = W + 2D 2

Then, by the Sobolev embedding H'(R* c L*(R*) and Hélder’s inequality, it follows

that

Lty @), () — 3’ )l

dt > Ot t HI(RY)xL2(R*)

< Cl@@O=v'(0), v (@) =3 O)ll 12 (WO T + 1V O + 275 12" 01 75)
+ Cllz =2 Ol g (IO + 110 O 176 + 120176 +12 017)-

Integrating in time from O to ¢+ < T and using Holder’s inequality gives
10(t) = /(). Bu(t) — 3" ) 3 gty 2 2t
2 2 2 2
< C “Z_Z, ||L3([0,t];Lg) (” v”L3([0,t];L2) + ” v/”L3([O,l];L}(§) + ”Z”LC’([O,I];L)?) + ”Z, ||L3([0,t];Lg))

t
+€ [ U000, 801~ O iy oyerzen
x (I0@)7s + 1V + 2@ 7s + 12O dr'.



2570 Oana Pocovnicu

Then, Gronwall’s inequality yields, for any ¢ € [0, T,

W) = '), Bv(t) = 0" O 1 ety 2.
2 2 2 2
= C “Z _Z/||L3([O,t];LE§) (” v ||L3([0,t],Lg) + ”v/”L3([0,tJ;L2) + ”Z”L3([0,t];L2) + ”Z/”L3([(),l];Lg))
2 2 2 2
X CXP(C(” v||L2([O,t];L§) + ” v/”Lz([O,t];Li) + ||Z||L2([0,t];L§) + ”Z/ ||L2([0,t];L§)))'

By (6.5), (6.6), (6.8), and (6.9), it then follows for ¢ € [0, T'] that

l(v(r) — v/([)a ov(t) — 8tv/(t))||1qxl(R4)xL§(R4)
— 2 2
< Cr]]l a(L(nk)Z + G(nk)z)eC(G("]k) +L(nk) )
Then, by (6.14), it follows easily for ¢ € [0, T] that

_ 2
1w = ' @), 3v() = 30" O 1 sy 2ty < Camy %M,

where C, and Cj are absolute constants. Furthermore,

t
(@) = V' (Ol 2 rey < /0 13ev(t') = 30" (W)l 2 dt’ < t|9v(t") — 3" ()l Lo 10,7712
< CzTn,ifaec‘G(’“‘)z.
Hence,
1 = ', 3 — ) | o qo.7: 111 by L2y < 2C2 T} G300, (6.15)

We now discuss the choice of L(#n;). The two conditions that we need to impose on
L(ng) are L(nx) — oo as k — 00, which is crucial in Step 1, and that the right-hand side
of (6.15) tends to zero as k — oo.

Recall that Fg : [0, 0c0) — [0, 00) is a strictly increasing function satisfying Fz(0) =0
and lim4_, o, Fr(A) = oo. In particular, Fg has at most countably many discontinuities.
These are jump discontinuities that we denote by

O0<xi<x2<---.

We claim that, given a sequence {yi}reny C (0, co) with y; 7 oo, there exists another
sequence {y; }ken C [0, 00) such that y; € Ran Fg, y; < y for all k, and y; — oo as
k — oo.

Indeed, if yx € Ran Fg, then we choose y, := yi. Otherwise, if yx ¢ Ran Fg, it
follows that y, € [Fgr(xp,—), Fr(x,,+)] for some ny € N. In this case, if ny > 2, we
choose y; := Fr(xp,_,), otherwise we choose y, = 0. Clearly, y; < y and y; € Ran Fy
for all k. We then denote by {y,/{1 Yk, en and {y,/Cz }ien the subsequences of {y; }xen corre-
sponding to y; in Ran Fp, respectively corresponding to y; in (Ran F)¢. One of these
two subsequences is necessarily infinite. Clearly, either y,/(1 /1 oo or {y,’c1 Jk,en is a finite
set. Also, { yl/cz}kZEN is either a nondecreasing sequence converging to infinity or a finite
set. This shows that y; — oo as k — oo.
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We apply the above reasoning to the sequence

1 -2« | 1\/* y L
= ——F| 102 — (0, 0] as —> OQ.
Yk 20572 g e

As a consequence, there exists 7, € (0, 1) with 1, > ni such that

1-2 1\
e log — €eRanFg forallk e N and n, >0 ask — oo.
2C3T? un

The function Fg being invertible on its range, we choose L(n) as

1 L [1-2a 1\

This guarantees that L(n;) — oo as k — 0o, since n,’( — 0 and limyeRran Fy FEl(y) =00.
y—>0o0

Moreover, by (6.15), the choice of G(n;) and L(n) in (6.12) and (6.16), and n,’( > Nk,
we have

I =", 8v — V)l oo 0,77 1) (R x L2 (R
< 2C2Tnli—ae(l/2—“)(10g(l/’7/k))I/z(IOgIOg(l/Uk))G

< 2C2Tn]1_‘¥e(1/2*0‘) log(1/mx) < 2C2Tnli/2 (617)

for k sufficiently large.
On the other hand, notice that the condition ||(wg, wi) — (w(’), W)l s sepgs—1 < Nk
immediately implies the control on the difference of the linear parts of solutions:

”(Z - Z/’ atz - alz/)||L,°°([O,T];H§(R4)><H§_l(R4)) =< Tnk-

Hence,

(@) (wo, wi) — @) (wp, w)),

1/2

atcb(t)(w()v wl) - alcb(t)(wé)’ w/])) ||Ltoo([O,T];H)f(R“)XH)fil(R‘l)) E 3C2T77k/ .

Therefore, for a fixed § > 0, the u ® pu-measure of ((wg, wy), (w(’), w’l)) € Bg X Bg such
that

| (@) (wo, wi) — () (wg, w}),

3 (1) (wo, w) — 3P (1) (wp, w))) | >4

L®([0,T]; HE x HS ™)
under the constraints || (wo, w1) — (wy, w’1)||Hx(R4)XHS71(R4) < 1 and (6.5)—(6.9) is zero
if ny is sufficiently small. This shows that the right-hand side of (1.19) converges indeed
to zero as n — 0. O
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