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Motivated by the possibility of noise to cure equations of finite-time blowup, the recent work [90] by
the second and third named authors showed that with quantifiable high probability, random diffusion
restores global existence for a large class of active scalar equations in arbitrary dimension with possibly
singular velocity fields. This class includes Hamiltonian flows, such as the SQG equation and its
generalizations, and gradient flows, such as the Patlak-Keller-Segel equation. A question left open
is the asymptotic behavior of the solutions, in particular, whether they converge to a steady state. We
answer this question by showing that the solutions from [90] in the periodic setting converge in Gevrey
norm exponentially fast to the uniform distribution as time t — oo.

1 Introduction

Taking inspiration from [22, 62], the recent work [90] by the second and third named authors showed
for a large class of scalar flows that the addition of a random diffusion to the dynamics leads to
global classical solutions with high probability. Such an effect is significant, as without noise, the class
considered includes equations, such as aggregation equations, for which finite-time blowup holds for
classical solutions, as well equations such as the inviscid SQG equation, for which global existence
of classical solutions is unknown. We refer to the introduction of [90] for a detailed discussion of the
physical relevance and mathematical history of the class of equations considered.

A question left open in the cited work is the asymptotic behavior of solutions as t — co. The purpose
of this note is to answer this question by showing that with high probability, solutions converge to the
uniform distribution with mass equal to that of the initial data. One may interpret this as “equilibriation”
of the system. As the uniform distribution is a stationary solution, in particular, this implies that it is
the unique equilibrium. The present work together with the previous works [22, 62, 90], demonstrate a
fairly complete global theory for the effect of random damping/diffusion.

1.1 The model
The stochastic partial differential equation (SPDE) we consider is

3,0 + div (OMVg % 6) = v|V[S0W

(t,x) e Ry x T%. (1.1)
Oi—0 = 6°
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Above, M is a d x d constant matrix with real entries and g € S'(T%) is a tempered distribution, such that
there is a y > 0 so that the Fourier transform g(k) satisfies the bound

veezd, 18RI < kI (1.2)

The random diffusion corresponds to the term in the right-hand side of (1.1), where v > O, |V|* is the
fractional Laplacian of order s (i.e., the Fourier multiplier with symbol |k|*), and W is a one-dimensional
standard Brownian motion. The randomness stems from the fact that the diffusivity coefficient v is
modulated by the white noise W. The addition of such a term was first proposed by Buckmaster et al. [22]
to obtain global existence in the case of M, g corresponding to the inviscid SQG equation, following an
earlier random damping term proposed by Glatt-Holtz and Vicol [62] in the case of M, g corresponding to
the d = 2 incompressible Euler vorticity equation. In [90], an inhomogeneous diffusion v(1+|V|*)0W was
instead used because the problem was set on R%, which entails issues at low frequencies (see Section 1.3
for further elaboration).

The mathematical interpretation of the SPDE (1.1) is based on a pathwise change of unknown.
Supposing we have a solution 6 to (1.1) and formally setting u' := I''¢*, where for each realization of the
Brownian motion W, I't := e=*"W'IVF" is the Fourier multiplier with symbol e="W'k" 1t&’s lemma implies

2
g = — div [ uMVg I ) — ”7|V|25MA (1.3)

See (22, Section 2] or [90, Equation (1.7)] for details of the computation and [90, Remark 1.1] for an
explanation of the choice of It6 noise, as opposed to Stratonovich noise. Equation (1.3) is a random
PDE that may be interpreted pathwise: for a fixed realization of W, which almost surely is a locally
continuous path on [0, c0), one studies the Cauchy problem for (1.3).

1.2 Main results

To state our results, we first fix some notions. Here and throughout this paper, we assume that the
potential g satisfies the condition (1.2). We assume that we have a standard real Brownian motion
{W'}»o defined on a filtered probability space (Q, F, {F}i=0, P) satisfying all the usual assumptions. For
a, B,v > 0, we define the event

Qupy =fweQ: a+pt—vWiw) >0 Vtel0,00)}CQ. (1.4)

Itis known that P(Qup.) = 1— e [89, Proposition 6.8.1]. The definition of the Fourier-Lebesgue space
W+ and norm || - ll i used below may be found in Section 1.5.

Theorem 1.1. Letd > 1, y > 0, max(3, Z’Ty) < s < 1. Suppose that g satisfies (1.2) for y. Given
a,B,v >0, set ¢! .= a4+ Bt and

2
— 3 L _ -5 _ 5 =281 .
¢ = ke%{#o( 5 Blk| N (§(R) R~ (R Mk))) . (1.5)

Assume that ¢ > 0.

If s is sufficiently large depending on y, then there exists an 1o > 1 depending on d, y, s, such that
the following holds. For any 1 < r < 1y and any o > 0 sufficiently large depending on d, y,1,s,
there is a constant C > 0 depending only on d, y,71,s, o, such that for initial data u° satisfying
Gyt Jpa n0dx =1 and

<5
Wosr CIM]| !

for e > 0, and any path in Q,4,, there exists a unique global solution u e C°([0, 00); W?") to
equation (1.3) with initial datum u°. Moreover,

e@taIvF 0 _ 1‘

(16)

iy

<e?

Vt> 0, He<¢‘+e>wwsut _ 1‘ )
Wosi

eFaIVE 0 _ 1‘

e (1.7)
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Remark 1.2. To make the statement of Theorem 1.1 reader-friendly, we have opted not to include
the explicit relations between parameters, such as d, y,s,10,0. These relations are explicitly
worked outin Section 2 and 3. Throughout the paper, the reader should keep in mind that the
most favorable choice is (s, 1) = (1, 1).

Remark 1.3. The condition s > Z’Ty ensures that we can make ¢ > 0 by fixing g,g,M and then
taking v sufficiently large.

Remark 1.4. By rescaling time and using conservation of mass (see Remark 2.3 below), we may
always reduce to the case ﬁ Jpa #0dx = 1 up to a change of v. More precisely, suppose that u
is a solution to (1.3). Letting m = ﬁ Jpa 10dx, set ut, = L p™ Then using the chain rule,

1 t . £\~ 1 t\~1 U2
a .t _ _ o W t/m W t/my) _ 2s  t/m
Opy, = 5T div ((F ) u/MMV g % (F ) m ) 7 7 IVIZ 1

to3: ty-1 ot t\-1 ot vy 2t
=Ty le((Fm) Mng*(Fm) Mm)_ilv‘ Hm» (1.8)

where vy = v/y/m, Wi, = /mWY™ and It = e~»WnlVF Note that W,, is again a standard
Brownian motion (e.g., see [71, Lemma 9.4]).

As advertised at the beginning of the introduction, our main result shows that with quantifiable high
probability, solutions of the random PDE (1.3) with Gevrey initial data are global and as t — oo, converge
exponentially fast in Gevrey norm to the uniform distribution with the same mass as u!. The essential
point and importance of our work is that our result is agnostic to M (no gradient flow or repulsive-
type assumptions) and to g, subject to the very general condition (1.2). This generality means our result
covers equations for which global existence, let alone asymptotic behavior, is unknown or for which
finite-time blow-up happens in the deterministic case.

The long-time behavior of equation (1.1) with v = 0 is highly dependent on the nature of M and
the singularity of g. In general, little is known in the Hamiltonian case where M is antisymmetric.
For instance, if d = 2, M is rotation by %, and g(k) = [k|=2, the equation becomes the incompressible
Euler vorticity equation (see [81, Section 1.2], [80, Chapter 2]). Global well-posedness of classical/weak
solutions [67, 94, 95] is known, but the asymptotic behavior is only partially understood (e.g., see [8, 46,
47,68, 69, 73, 83, 92] and references therein). For the same choice of d, M, if g(k) = |k|77, for y € (0,2),
then equation (1.1) becomes the inviscid generalized SQG equation [33, 39, 65, 88]. Global existence
of smooth solutions to the gSQG equation is a major open problem [23, 31, 32, 41, 42, 59, 60, 64]. It is
only known if one adds suitably deterministic strong diffusion (e.g., see [26, 37, 40, 72]). In the gradient
case where M = FI, global existence versus finite-time blow-up depends on the choice of sign. We
discuss only the model interaction g(k) = |k|77, which is sometimes called a fractional porous medium
equation. Local well-posedness of classical solutions is known [35]. But in the attractive case I, suitably
strong solutions blow up in finite time [9]. In the repulsive case —I, global existence, uniqueness, and
asymptotic behavior of nonnegative classical and L* weak solutions are known when y = 2 [3, 9, 77,
91] (see also [2, 79, 82]). The easier case y > 2 follows by the same arguments 30, Section 4] (see also
[10]). For O < y < 2, global existence, regularity, and asymptotic behavior of certain nonnegative weak
solutions are known [11, 24, 25, 27-29, 78]; but per our knowledge, these weak solutions are only known
to be unique if d = 1 [12]. It is an open problem whether classical solutions are global if 0 < y < 2.In
the interests of completeness, we also mention there is a large body of work on the long-time behavior
of the gradient case for regular potentials g satisfying convexity assumptions (on R%). For example, see
[93], to which the title of our paper pays homage (Many of the references discussed in this paragraph
are set on RY; but in general, these results have analogues on T9.).

There is an extensive literature on the effects of noise (e.g., “regularization by noise”), a sample of
which is contained in the references [6, 7, 22, 36, 43-45, 50-54, 61, 62, 86]. But to our knowledge, these
previous works have notinvestigated the equilibriating properties of stochastic perturbations. Related in
spirit to our work, we mention some works [21, 38, 48, 55, 57, 63, 84] on the ergodicity of fluid equations
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subject to stochastic forcing. But we emphasize these results add noise to a diffusive deterministic
model, for which a result comparable to ours is already known (e.g., see [58] for 2D Navier-Stokes), and
are instead about the balance between the injection of energy through noise and the dissipation of
energy through viscosity.

Remark 1.5. As noted by one of the reviewers, our result would also hold if v < 0. Indeed, since
W = —W is also a Brownian motion, one may write vW = [v|W, for v < 0, which has the same
form as the noise for the v > 0 case. Thus, the mechanism of random diffusion is agnostic to
both the sign of the nonlinearity and the sign of the noise.

1.3 Comments on the proof

The proof of Theorem 1.1 builds on the previous work [90]. The key point there to obtaining global
solutions is a monotonicity formula for the Gevrey norm, asserting thatit is strictly decreasing, provided
the initial data and parameters are appropriately chosen. Showing this monotonicity requires carefully
estimating the size of nonlinearity and showing it does not overwhelm the dissipative effect of the
diffusion. In the present work, we go a step further by considering the evolution equation satisfied by
the unknown o' = u' — 1. We show a dissipation inequality for the Gevrey norm of ¢f, which, under
suitable conditions on the initial data, allows us to deduce the exponential-in-time decay of the Gevrey
norm of o' through a delicate continuity argument and Grénwall’s lemma.

One might ask why we work on the torus for the equation (1.1), as opposed to on R? for the equation

36 + +(OMVg % 6) = v(1 + [V[O)OW! (1.9)

originally considered in [90]. The periodic setting is technically simpler since the spectrum is discrete
and one does not have to worry about low-frequency issues, in particular, when y > 1. This allows to
replace the inhomogeneous multiplier (1 + |V[®), which kills off all Fourier modes, by |V|%, which kills
off only nonzero Fourier modes. We expect that a similar analysis can be performed for (1.9) on R
mutatis mutandis, where now with high probability, ut := e=*W' @+ V)¢t should converge to zero (vacuum)
in Gevrey norm as t — oo.

Finally, let us mention that our method is quite robust and would also work, for example, for the
periodic 3D incompressible Euler equation modified by random diffusion (alternatively, the 3D Navier—
Stokes with white noise modulated hypoviscosity):

U+ U- VU= —Vp +v|V[SuW. (1.10)

This becomes clearer from rewriting (1.10) in Leray projector form. One can show that with high
probability, the transformed unknown v' := I''u' converges in Gevrey norm exponentially fast as t — oo
to the vector [, v%dx. To minimize the length of the paper, we leave such extensions to the interested
reader. It would be interesting to treat equation (1.10) for values of s > 1, in particular including
genuine viscosity and hyperviscosity. But as discussed in [90], we crucially use the elementary inequality
(la]+ b —Jal* — [b|® < 0, which requires s < 1, in both the local well-posedness and monotonicity steps.

1.4 Organization of paper

We briefly comment on the organization of the remaining body of the paper. Section 2 introduces the
scale of Gevrey function spaces, some elementary embeddings for these spaces, and then uses these
spaces to show the local well-posedness for equation (1.3), with the main result being Proposition 2.2.
Section 3 then shows the global existence and exponential decay to equilibrium, completing the proof
of Theorem 1.1. This is spread over two preliminary results: Proposition 3.1 and Lemma 3.4.

1.5 Notation

Let us conclude the introduction by reviewing the essential notation of the paper, following the
conventions of [90].

Given nonnegative quantities A and B, we write A < B if there exists a constant C > 0, independent
of A and B, such that A < CB.If A < Band B < A, we write A ~ B. To emphasize the dependence of the
constant C on some parameter p, we sometimes write A <, Bor A ~, B.
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The Fourier and inverse transform of a function f : T — C™ are given by

fo = F(fHk) = /T feoe

1 (1.11)
7 —1 . ik-
fx)=FHHx) = e Zf(le)el X
kezd

The homogeneous Bessel potential space W*? is defined by

If e = VIS I, seR, pe(l,00), (1.12)
and the Fourier-Lebesgue space W*? is defined by

I s = 111 - Isfllzv, seR, pell oo (1.13)

C°([0, T); X) denotes the space of functions taking values in the Banach space X, which are continuous
and bounded.

2 Local Well-Posedness

We show local well-posedness for the equation (1.3), the main result of this section being Proposition 2.2
stated below. This proposition—and its proof via a contraction mapping argument—is a modification
of [90, Proposition 3.1]. Although it was noted in [90, Remark 1.7] that the results from that paper have
corresponding analogues on the torus, we present the proof anyway because it is not written anywhere
else and, more importantly, the two-tier function space (see (3.7) in the cited work) used on R? becomes
unnecessary on the torus because the spectrum is discrete. We also improve on [90, Proposition 3.1]
(and the earlier [22, Proposition 3.1]) by removing the smallness condition g < % which explains why
the statement may not look comparable.
Set A := |V|% and define the bilinear operator

B(f,g) := (I YfMVg ' 1g)). (2.1)

Strictly speaking, B is time-dependent through I'. When necessary, we make explicit this time depen-

dence by writing B'(f, 9). Assume 7 [« u%dx = 1.In contrast to [90], it will be more convenient to work

with the unknown o' := u' — 1, which satisfies the equation

2
do' = — = T(I1o'MVg+ It — ~(MVg o) — %WFS@
2
= —B'(0', 0" — Lo' — EA@R (2.2)
where L = + (MVg = (-)). Note that L = 0 if M is antisymmetric. If we have a solution ' to (2.2), then

ut =1+ o' is a solution to (1.3). So, there is no loss in working with the unknown e. We rewrite the
Cauchy problem for (2.2) in the mild form,

, t I
o' = e’t(T”)QO _/0 o t0(F 1) pr (0", 0")dr. (2.3)

Remark 2.1. Observe that the real part of the symbol of ”ZTA +Lis

v2|k|23 I)QUQ|QS

+9(ER) (Mk - k) > — CIMI[RI>, (24)

where we have used assumption (1.2) to obtain the lower bound. If 2s > 2 — y, then for all

1
k| > (%) "7 the symbol of £ + L has nonnegative real part.
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To perform a contraction mapping argument based on (2.3), we use a scale of Gevrey function spaces
from [90] (see [22, 56] for earlier L? special cases). We also mention that Gevrey norm techniques have
figured prominently in the analysis of fluid-type and related equations, as indicated by the following
sample of works [1, 4, 5, 13-20, 34, 49, 66, 70, 74-76, 85, 87, 96].

Fora > 0, « € R, define

|| jarl?
Ifllgyr = {e** " f Ger (2.5)
For 0 < T < oo and a continuous function ¢ : [0, T] — [0, c0), we define
— t o
||f\|cgc;,‘ = 055135 IIf ||G¢t . (2.6)
We write CJ, when sup,_._r is replaced by sup,_,_,.. Define the Banach space
CRGy" = {f € CO, TL; W (TD) : IIf lcogyr < 00} (2.7)

We also allow for T = oo, replacing [0, T] in the preceding line with [0, c0).

Proposition 2.2. Letd > 1,y > 0, max(%, Q%V) <s<1.Givene,B,v > 0, suppose W is a realization
from the set Q4 4, and set ¢' = o + ft.

There exists 1y > 1 depending on d, y, s, such that the following holds. For any 1 < r < 1o, there
exists og € (0, 255—‘1) depending on d, y, 1, s, such that for any o € (oo, %) with 1 -y < os, there
exists a time T > 0 such that for HQOHGZJ < R, there exists a unique solution ¢ € C%Gg" to the
Cauchy problem for (2.2). Moreover,

lellcogz < 2lleliggs- (2.8)
Additionally, if ||Q}'0||G:~' <R, forje (1,2}, then
lor — e2llcogy” < 2ll0f — @3llgz- (2.9)

Remark 2.3. The solutions given by Proposition 2.2 conserve mass, hence solutions to the original
equation (1.3) also conserve mass. One readily sees this by integrating both sides of (2.3) over

V2
T¢ and by using the fundamental theorem of calculus together with F (e’t(TA”"L)) 0 =1.
Thus,

/ o' (xdx :/ 0°(x)dx = 0. (2.10)
Td Td

2.1 Gevrey and Sobolev embeddings

Before proceeding to the proof of Proposition 2.2, we record some elementary embeddings satisfied by
the spaces Gg". For proofs of the following lemmas, see [90, Section 2.2].

Lemma 2.4. If a’ > a > 0 and «’ > «, then
ey < e gy (2.11)

If ' >k and a’ > a > 0, then

[’

— ]!
= mllfllc;w (2.12)

Iflge-

where [-] denotes the usual ceiling function.
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Lemma 2.5. If 1 <p <1 < o0, then

Wlhirs Sapr W1, sicn, o (2.13)

where the notation (-)+ means (-) + ¢, for any ¢ > 0, with the implicit constant then depending
on ¢ and possibly blowing up as e — 0*. If 2 < p < o0, then if f(0) =0,
Wflhirse Sap IFIL e - (2.14)

p-1

2.2 Contraction mapping argument

Throughout this subsection, assume that we have fixed a realization of W from €44, . Fix ¢° and define
the map

v2A t »2
o'~ (To)l = eit(TJrL)go —/ ei(tir)(TA+L)BT(Qr,QT)dTA (2.15)
0

We check that 7 is well-defined on C%Gg“ for ¢t = o + Bt, with o, 8,0, 7 > 0 satisfying the conditions in
the statement of Proposition 2.2.

First, we control the linear term in (2.3). We introduce some notation that will be used in what follows.
Define the parameters

21|25
kol = sup[\]ﬂ ke zd, BRI + 9 (BRIMK - k) — 2 ‘;' > o], (2.16)
21|25
»oi= 21113 (,3|1e|S + % (§(k)Mk - k) — Y I§| ) (2.17)
eZ

Since 2s > max(2 — y, s) by assumption, |ko| is finite and

. v2[R|%
L= sup (ﬂ\kr‘"' + % (§(o)Mk - k) — ) . (2.18)
ekl <lko| 2

Lemma 2.6. Forany 1 < < oo, max(z’TV,O) <s<10eR,anda, B,v > 0,it holds that

—t( 4L 3
vizo, e (= )fn(—,;gse“nfncga (2.19)

Proof. Unpacking the definition of the Ggf norm, it holds that

¥

2 2
|\€7t(TA+L)f\|E;Z( = e"’tAl/ze*t(%“)

Vosr

2

o K= (IR)ER F ()

r

:Z‘klrsu
k

W22

R e Sk

[z |

[ki<lkol  [kI>lkol

< z |k|rsaera|k\sertAU?(k)|r+ Z |k|rsaem|k\5|f'(k)|y

[kI<Iko| [kI> ko
< PR L (2.20)
where the final line follows from A > O. [ |

Next, we control the bilinear term in (2.3).
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Lemma 2.7. Letd > 1,y > 0, max(z’T”, 1) < s < 1. There exists an 1o € [1, 00], depending on d, s,
such that the following holds. For any 1 < r < rp, there exists ap € (0, %) depending on d,s, 1,
such that for any o € (oo, 25;1) with 1 — y < os, there exists a constant C depending only on
d,r,q,0,s,8,v,such that for any T > 0,

t 2
/ e (F 4B o1 g5y
JO

eT’\ -1 o5+l
=< C|M|”Q1”C$va'”QQ”C?.G;”(”QOFU (7) + T% ) (2.27)
Gy A

Proof of Lemma 2.7. We make the change of unknown g = e Ay |os) t ,so that

16l = el (2.22)

By Minkowski’s inequality, we see that

ot 2 t ¢ 2
”ednAl/z/ e—(t—r)(TAJrL)Br(Q;‘Q;)dr A S/ e¢ Al/zf(t—r)(TAJrL)Br (ingé) . dt, (2‘23)
0 Wosr 0 Wosr
and by definition of the W?s" norm, the preceding right-hand side equals
/ | (Ze’“‘”(ﬂ‘kls+>"<g<k>Mk~k>—"2“5‘25)|k|ms
0 Nk
- MGIBO e —ri— koo w
‘Z ||k }lJlL%(lJaJ @ VWO ] o7 o — ) 5 () ) dr. (2.24)

We adopt the notational convention ”H}((kl,,{) = 0 when k = j (similarly, for 4}). Using ¢' — ¢* = B(t— 1), the

preceding expression is controlled by

/t (Zer(pw(mkﬁ NG
0\

‘Z e MR -t 1

Zmzs)
Pl Iklms

1/r
—)as) ) dr. (2.25)

[k —jlosyjls

Since 0 < s < 1, we have [k* — |k —j|* — |j|I* < O for all k,j € Z%. Since ¢* —vW* > Oforall 0 < r < t by
assumption, it follows that

@ —WOIIRF—k=jI"=liF] < 1 (2.26)

Thus, for fixed k, estimating the inner sum of (25), we find

IR - MGIBGI 5 oy — i 5
v T(k—
‘Z [k =jirfies ik=DEEO)

k- MGIIEG)| e
< e k—
N<§j & s pies P J)||,02())|)

< IMI[R|" (Z Ik —j177°151 (R = DIJI*™ 7133 0)|) : (2.27)
j

where we have implicitly used that g satisfies (1.2) to obtain the last line. With |ko| defined as in (2.16)
above, there exists a constant § > 0, such that for frequencies |k| > |kol,

v2|k|25
2

— BIRIS — R(ERME - k) > 5|k|%. (2.28)
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Furthermore, observe that by writing |k| = (t— r)*% (t—1)% [k|, it follows from the power series for z > e?
that

D (ﬂ\k\5+}1i(g(k)Mk-k)— 21k

vmsd»

)Iklrsn < o Tt r)\klzs‘klms <s (t—1)" (2.29)

For frequencies [k| < |ko| (of which there are at most finitely many), we crudely estimate

2 (k|25
t—1) (BIRIF+9 ERME k) — = -
o= (BIRE+1 (@0 bk by - 1 )‘klm < oDy 157 (2.30)

with 2 as in (2.17). With these observations, we find

ot P 7“2‘“25
/ (Zem—r)(ﬂ|k\5+.w<g<k>1wk-k> ) s
0

k

Ik - MGG ooy k- ] 5 NN )M
v Tk — T T d
Z ”Q_}lusl}lcrs 1 ( Do20) T

r 1/r
t
§|M||ko|5“/e“—’>* DA D k=TI R = DI 1A G dr
0 ki<lkol \ j
r 1/r

+|M|/<t_r>-‘“*“ DA D k=T (R = DI 75155 () de.  (2.31)

lki>lkol \ j

Thus, it remains to estimate the factor containing the ¢; norm of the sum over . For this, we use Young's
inequality followed by Sobolev embedding Lemma 2.5,
rn ur
DD k=18 R = DI 183 G)
koA

—oS A 1—
S I el P (R R

S PT-as1 105 Is-o L=t + 1T ] 0 ||P2r||w1—y—ns,r1p:%
r>

1T lg=osr 103 | 5oy —ass 202 113:{

T T
+ llp1 ”W(d(;m —os)tr 103 HW”’V’"” d(p;h H‘rllffld

T AL2 TAL2 TAL2 T A2
= 1€ 05 o 1€ 05 Iy Lima + 167 A 0T s s, €747 05 Iy s Lp=1
weT r>1
T AL2 T AL/2
+1e” A 0Ll 167 3l iz Loy
TAL2 A2
S GRS OIS iy I s Licper (2.32)
!

where the final equality follows from unpacking the definition of p'. To obtain estimates that close, the
top Sobolev index appearing in (2.32) must be < os. This leads to the following conditions:

11—y <os, r=1

D~ gsand1-y <os, p=1landr>1 233)
1—y+ 42 < g5, p=randr>1 ’
d(',—;p)<asand1—y+%<as, l<p<randr>1.

Assuming the preceding conditions are met and also that @52 < 1, it follows from our work that

TA _

parz [Cto(% ) e, o
e e B (07, 05)dt
0

e 1
< IMllkol* ( ) llerllcoggrllo2ll oy

Wos.r

_os+1
+ IMIT 5 lletllcogy lezllcogy  (2:34)

for any 0 <t < T. We adopt the convention that eTT*l =Tifa=0
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To complete the proof of the lemma, it is important to list all the conditions we imposed on the
parameters d, y, o, s, r during the course of the above analysis:

(LWP1) ¥ <s < 1;

2
(LwP2) a)r=1land1-y <os,

)

®)orr>1and =1 <ssand1 -y <os,

(c)orr> 1and1—y+d“ o)

(d) orr > 1and 3p € (1,1 such that 4 p) <osandl—y+ % <os;
(Lwp3) st < 1

< oS,

We refer the reader to the proof of [90, Lemma 3.7] for the existence of a non-trivial choice of
parameters satisfying the above conditions. |

Proof of Proposition 2.2. Putting together the estimates of Lemmas 2.6 and 2.7, we have shown that
there exists a constant C > 0 dependingon d, y,1,0,s, 8, v, such that

e“ -1 7{75+1
IT@lcgeyr < €™l gy + CIMIlleliEagys (Ikols” (T) +T! ) (2:35)

and

e —1
A

1T (@) — T sy < CIMI(\ko\S“ ( ) +TE )nm o llcogyr % (letllcogy” + loallcogs)  (2.36)

We want to show that for any appropriate choice of T, the map 7 is a contraction on the closed ball
Br(0) of radius R > 2||QO||G;W centered at the origin in the space C3G;". From the estimates (2.35) and (36),
we see that if

T i (2.37)

N w

e

Th 1 o 1
2C|M|R(|kols" (QT) + T f)gg, (2.38)

=

then 7 is a contraction on Bg(0). So by the contraction mapping theorem, there exists a unique fixed
point ¢ = T(g) € C3G;". We let Ty denote the maximal T such that (2.37), (2.38) both hold. We note that
the maximal lifespan of the solution is > Ty.

The preceding result shows the local existence and uniqueness. To complete the proof of Proposition
2.2, we now prove continuous dependence on the initial data. For j = 1, 2, let g; be a solution in C% Gy to
(2.2) with initial datum QJ.O, such that ||g}.O gz < R.From the mild formulation (2.3), the triangle inequality,
Lemmas 2.6 and 2.7, we see that

0_ 0
ller = e2llcogy =< ller — ezllgy
so e —1 1- o5t
+ CIMI{ Ikol — ) T ller — e2llcogy (lellcogs ™ + llealicogsn)-  (2.39)
Taking T smaller if necessary while still preserving T > Ty, we may assume that

Th _
2C|M|(|ko|5” (e - 1) TlJHl)g% (2.40)

Bounding each lojllcogy™ by R in the last factor, it then follows from (39) that

o — e2llcogy < 2l1ef — f g (2.41)

This last estimate completes the proof of Proposition 2.2. |
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Remark 2.8. An examination of the proof of Proposition 2.2 reveals that when |ky| = 0 (and
therefore A = 0), which is implied by the assumption ¢ > 0 (recall (1.5)), the time of existence T
given by the fixed point argument satisfies the lower bound

2s

T > C(MR)™ =T, (2.42)

where the constant C > 0 depends quantitatively on the parameters d, y,s, 0,71, 8, v.

3 Global Existence and Convergence to Equilibrium

We now conclude the proof of Theorem 1.1 by showing that the solutions are global and converge to
the uniform distribution as t — oo.

Assume that ﬁ JranPdx = 1. Let o' = u' — 1 be as in Section 2, and recall that o' satisfies the
equation

2
do' = —B'(0', 0" — Lo' — %AQI, (3.1)

where we remind the reader that A = |V|*, the operator B was defined in (2.1), and L = + (MVg=* ().
Also, recall that ¢°(0) = [, °dx = 0, so by conservation of mass (Remark 2.3), '(0) = 0 for every t > 0.

Our first result shows that if ¢ belongs to a higher regularity Gevrey space on [0, T], then the norm
associated to a lower regularity Gevrey space decays exponentially in time on [0, T].

Proposition 3.1. Letd > 1,y > 0,1 <1 < oo, max(3, %) <s < 1. Given o, 8,v > 0, set ¢ = & + fit
and assume that W is a realization from €, g,,. Define

2
¢ = inf (”7 — BIRI™S + R(@(R)) k"2 Mk - k) (3.2)

keZd:k#0
and assume that ¢ > 0.

There is a threshold «p € R depending on r,d,s, y, such that for any « > «o, the following holds.

2r. .
There is a constant C > 0, depending only on d,y,7,s,«, such thatif ¢ € C%Ggf"r is a solution
to (2.2), for some T > 0, satisfying

(3.3)

0 ¢
llollgy < o’

then

vee 0Tl le'lley < e ? e lley (3.4)
The starting point of the proof of Proposition 3.1 (cf. [90, Section 4.1]) is to compute for k € Z%,
d |yt At R Ay (— 1 og RE AL DY s 0t kI At
= [ 80| = 9t (160 ol e TR R) (Bl ! (o)
—e?' K F (B (0f, ")) (®) + (k- MR) g(R)e?' 1" 5" (k) — "2—2|k|25e¢“k‘s@t(k)) . (35

Majorizing the nonlinear term by its absolute value, we obtain

t 2 t S
% e 5t | = - [e# 5" o) (%Ws — BIRI® — 9(§(R)ME - k) + | F (B () (). (36)
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Using (3.6), we compute

e AV ot _1d ros | ph'kI°
rdtH @ wasvfrdtzk:‘kl “re
= ks [er ’edmw(k)‘
k
<0 3[R D
k
+ 3 [ ki gt o) | kIS | F (B (o o) (b (3.7)
k

To estimate the nonlinear term in the preceding right-hand side, we use two lemmas, which are
periodic analogues of [90, Lemmas 4.3, 4.4], respectively. We omit their proofs, as the arguments are
essentially the same as the y < 1 Euclidean case.

Lemma 3.2. For any t > 0 with ¢! — vW* > 0, it holds for any test functions f, g that

¥ FBUF, ) 001 S, 1M1 S [RII [ fi — et g ) (38)
j#0

Lemma3.3. letd>1,y >0,1 <71 <00, % < s < 1. Then there exists a threshold «o depending on
d,y,r,s, such that for any « > o, there exists a constant C > 0 depending on d, y, 1, s, « so that

> i) | it 3 [ef I e = et g )|
k j#0

1/2
< Cle? A hy -t
W(K+7>sr

tAl/2 tA1/2 tAl/2 tA1/2
(\|e¢ Pl 2 16727 G lgesr + 16247 fllges, ll? gnwg.s,). (3.9)

Proof. Conclusion of proof of Proposition 3.1 Applying Lemmas 3.2 and 3.3 with f = g = h = o' and
k > ko, and choosing o = « in the inequality (3.7), we find that

tAl/2 tAl/2 tA1/2 tAl/2
B P d sl IR 1V L e oo
1/2 1/2
= |t e (O], ). (3.10)
If we assume that

AL/2 OH ¢
e _— 3.11
@ Nesr = 20V (11)

where C1is the same constant as in (3.10), then we claim that this inequality persists for all timet € [0, T].
We argue by contradiction. Let T, > 0 denote the maximal time such that

Vee [0, T, e o llgper < (3.12)

s
20|

Such a T, exists and is positive since the preceding inequality is true at t = 0 by assumption and the
function t ||e¢tA1/ZQtIIWK§, is continuous. If T, = T, then there is nothing to prove, so assume otherwise.
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(3.12) together with (3.10) imply that t > [|e#'4" o', is strictly decreasing on [0, T,) (assuming o is a
nonzero solution), implying

SAV T, SAV2 0 e 1

lle Q ”W»:s,r < e o was,v < 72C|M| (3 3)

This inequality implies by maximality that T, = T. Therefore, for t € [0, T],
H ¢'A1/2 ¢ -_ T{ H ¢‘A1/2 ¢ H ¢IA’I/2 t (3 14)

at Vs = @ W(K*Z)Sr = € s - ’
Applying Gronwall’s lemma, we conclude that

veeo T | e s e E et ., (3.15)
which completes the proof of Proposition 3.1. |

On its own, Proposition 3.1 does not imply Theorem 1.1 because the former assumes that o' lives in
a higher index Gevrey space on [0, T], while only showing that a lower index Gevrey norm of ¢ decays
on [0, T]. The lower index norm does not control the higher index norm, so somehow we have to make
up for this discrepancy between Spaces.

Fix € > 0 and suppose that ¢° € G\ for oy above the regularity threshold «q given by Proposition 3.1.
Assume that the parametersd, y, 1, s, 0o, «, B, v satisfy all the constraints of Theorem 1.1 and also assume
that

1o llgror < =—>— (3.16)

ate exp |M| ,

where ¢ is as in (3.2) and Cey > 0 is the constant from Proposition 3.1. Assuming a realization of W
from 4, and given r > 1 sufficiently small depending on d, y, s, Proposition 2.2 implies that for any
z-1 with 1 -y < os, sufficiently large depending on d, y,s, 1, there is a maximal solution ¢ to
equation (2.2) with lifespan [0, Tmax ), Such that ¢ belongs to COG;J:E forany O < T < Tmaxe . The main
lemma to conclude global existence relates the lifespan of ¢ in Gq) .. to the lifespan of o' in the larger
space G¢f+e” forany €’ € [0, €). For details on how to prove such a result, see the proof of [90, Lemma 4.5],
bearing in mind Remark 2.8.

O<o <

Lemma 3.4. Let ¢ be as above. There exists a constant C > 0 depending on d, y,1,s,o, 8,v such
that for any 0 < €, < €; < ¢, the maximal times of existence Tmaxo¢,, Tmaxo ., Of of as taking
values in G/, _, G}/, respectively, satisfy the inequality

__ 2
Tmaxo.c; = Tmaxa.e; + CAMIIIQ° I grg) 7o . (3.17)

Proof of Theorem 1.1. Fix 0 < € < ¢, and let o, 00 be as above. If Tmaxs e < 00, then let n € N be such
that nC(|M|||gO\|Gn<ir)’25—2;s—1 satisfies the inequality

nCAMIN® gz )™ 1 > Tmaxo e — Tmaxs c. (3.18)

where C is the same constant as in the inequality (3.17). We observe from Lemma 3.4 that

n-1
m: ;) — = E ( n — ")
ax,o € max,o,e J+De—€) jle—€")
max,o,e— ———— -

max,o,e
j=0
n-1
0 _ 2
= D COMIl°llg) ™ 7+

j=0

> Tmax,a,e’ - Tmax,a,e, (319)

which is a contradiction. Thus, Tmax,e e = 00.
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Forany 0 < € < e and any 0 < o < 2= sufficiently large depending on d, y,s,, it therefore holds

that HQ”C?G;’, < oo for all T > 0. Using the arbitrariness of ¢/, Lemma 2.4 implies that for any T > 0,
+¢

llell < o0o. Using that

2
oot
@60,

¢

ONeoor < 0%l o0 < ——— 3.20
lo“llgror, = lle”llgur < Cop M (3.20)
by assumption (3.16), we can apply Proposition 3.1 on the interval [0, T] to obtain that
Vte[0,T],  letlger <e % eCllgor . (3.21)
$l+e’ ate!

Since T > 0 was arbitrary, the decay (3.21), in fact, holds on [0, c0).
Finally, we can replace € in both sides of (3.21) by the larger e. Indeed, the result of the preceding
paragraph and the trivial inequality | - |gor < || - ||G,,0+,, for € < e, give

t -5, 0 -5,0
Vi 0, feflger <e Fllelgnr < e Fellgur < oo. (3.22)
olte’ ate’ ote

The desired conclusion now follows by unpacking the definition of the left-hand side and appealing to
the monotone convergence theorem.
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