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SUMMARY

In this thesis the question of existence and uniqueness of non-negative solutions to the
stochastic thin-film equation on the d-dimensional flat torus T¢ is addressed. This refers
to the initial value problem

d,u = —div(u"VAw) + div(w2#%), onQx[0,T] xTY,
u(0,-) = uyp, onQx T4,

where #: Q x [0, T) x T? — R is a temporally white Gaussian noise and ug: Q x T4 —
[0,00) the initial value. The solution u: Q x [0, T] x T4 — [0,00) models the height of a
thin liquid film driven by surface tension and thermal fluctuations.

In the first chapter we give a soft introduction to the subject. We review the physical
motivation behind the equation and comment on relevant model assumptions which
are imposed throughout the thesis. Moreover, we recall different notions of solutions to
stochastic and partial differential equations to interpret the stochastic thin-film equa-
tion later on. Subsequently, we summarize the main results and techniques used in the
thesis and give a concise literature review on other mathematical works concerning the
stochastic thin-film equation.

In the second chapter we construct martingale solutions to the stochastic thin-film equa-
tion with quadratic mobility exponent n = 2 in the physically relevant two-dimensional
setting d = 2. The conservative noise term becomes linear in this case and is well-
behaved on its own. This allows for a decomposition of the deterministic and stochastic
dynamics, which was previously employed by Gess and Gnann to construct solutions in
the one-dimensional case by closing an energy estimate along the time-splitting scheme.
We generalize their approach to the two-dimensional situation and overcome the ana-
lytical challenges due to the higher spatial dimension by invoking estimates on the a-
entropy

1

—— [ u*'dx, ae(-1,0),
ala+1) [y
and corresponding dissipation terms.

For the nonlinear noise case n # 2 not many existence results are known, even in one
dimension d = 1. Specifically, existence of martingale solutions to the stochastic thin-
film equation with nonlinear noise was shown by Dareiotis, Gess, Gnann and Griin for
n € [8/3,4) and initial profiles from the energy space ug € H'(T) with finite entropy

/ up~" dx < oo.
T

Their proof relies on a control of the energy production due to the noise by the entropy
dissipation of the thin-film operator. In the third chapter of this thesis, we close the

ix



X SUMMARY

resulting gap of mobility exponents by proving the existence of martingale solutions for
n € (2,3) and initial values satisfying the slightly milder condition

—/log(uo) dx < co.
T

Since the log-entropy functional works less well with non-negative approximations of
the stochastic thin-film equation an additional approximation layer compared to the
aforementioned result is used.

These results only answer the question of existence of solutions for n # 2 for initial values
which are positive almost everywhere. In particular, the presence of a contact line, i.e., a
triple junction of the three interfaces of liquid, solid and gas, is excluded. In the fourth
chapter of this thesis we show existence of martingale solutions to the stochastic thin-
film equation for n € (2,3) and initial values without full support by discarding the en-
ergy estimate and relying the compactness argument solely on a-entropy estimates for
a > —1. Since the functionals are lower order than the energy %Ilaxulli2 () We can treat
spatially less regular noise and allow for initial values from the space of Radon measures.
In the fifth chapter we turn our attention to the situation that the film-height is strictly
positive. In this case, many difficulties of the stochastic thin-film equation do not oc-
cur, because the coefficient " does not degenerate and the equation remains effectively
parabolic. Using recent results on quasilinear stochastic evolution equations, we show
that unique, positive, probabilistically strong solutions to the stochastic thin-film equa-
tion exist in this case until some stopping time 7 > 0 for arbitrary n and d = 1. Moreover,
we deduce that the solutions become as smooth as the spatial regularity of the noise
¥ allows for. Lastly, we show that if repulsive interaction forces between the molecules
of the fluid and the substrate are included in the equation it holds 7 = co almost surely
for n € (0,6) and d = 1 by closing first a-entropy estimates and subsequently an energy
estimate.



SAMENVATTING

In dit proefschrift wordt de kwestie van de existentie en de uniciteit van niet-negatieve
oplossingen van de stochastische dunne-filmvergelijking op de d-dimensionale vlakke
torus T¢ behandeld. Dit heeft betrekking op het beginwaardeprobleem

0,u = —div(u"VAu) + div@w?#), opQx[0,T]x T4,
u(0,) = ug opQx T4,

waarbij #: Q x [0, T] x T? — R? een in de tijd witte Gaussische ruis is en ug: Q x T4 —

[0,00) de beginwaarde is. De oplossing u: Q x [0, T] x T¢ — [0,00) modelleert de hoogte

van een dunne vloeistoffilm aangedreven door oppervlaktespanning en thermische fluc-

tuaties.

In het eerste hoofdstuk geven we een zachte inleiding tot het onderwerp. We bespreken
de fysische motivatie achter de vergelijking en relevante modelaannames die in het hele
proefschrift worden opgelegd. Bovendien brengen we verschillende noties van oplossin-
gen voor stochastische en partiéle differentiaalvergelijkingen in herinnering om later de
stochastische dunne-filmvergelijking te kunnen interpreteren. Vervolgens vatten we de
belangrijkste resultaten en technieken samen die in het proefschrift zijn gebruikt en ge-
ven we een beknopt literatuuroverzicht van andere wiskundige werken met betrekking
tot de stochastische dunne-filmvergelijking.

In het tweede hoofdstuk construeren we martingaaloplossingen voor de stochastische
dunne-filmvergelijking met kwadratische mobiliteitsexponent n = 2 in de fysisch rele-
vante tweedimensionale setting d = 2. De conservatieve ruisterm wordt in dit geval line-
air en is op zichzelf goed gedragen. Dit maakt een decompositie van de deterministische
en stochastische dynamica mogelijk, die eerder werd gebruikt door Gess en Gnann om
oplossingen te construeren in het eendimensionale geval door een energieafschatting
langs het tijd-splitsingsschema te sluiten. We veralgemenen hun benadering naar de
tweedimensionale situatie en overwinnen de analytische uitdagingen die voortvloeien
uit de hogere ruimtelijke dimensie door afschattingen van de a-entropie

1

— | uldx, ae(-1,0),
ala+1) 2

en de bijbehorende dissipatietermen te gebruiken.

Voor het niet-lineaire ruisgeval n # 2 zijn niet veel existentieresultaten bekend, zelfs niet
in één dimensie d = 1. Meer bepaald werd het bestaan van martingaaloplossingen voor
de stochastische dunne-filmvergelijking met niet-lineaire ruis aangetoond door Dareio-
tis, Gess, Gnann en Griin voor 7 € [8/3,4) en beginprofielen uit de energieruimte v in
H(T) met eindige entropie

/ ud™"dx < oco.
T

Xi



Xii SAMENVATTING

Hun bewijs berust op het beheersen van de energieproductie als gevolg van de ruis door
de entropiedissipatie van de dunne-filmoperator. In het derde hoofdstuk van dit proef-
schrift dichten we de resulterende kloof van mobiliteitsexponenten door het bestaan te
bewijzen van martingaaloplossingen voor n € (2, 3) en beginwaarden die voldoen aan de
iets mildere voorwaarde

—/log(uo) dx < oo.
T

Omdat de log-entropiefunctie minder goed werkt met niet-negatieve benaderingen van
de stochastische dunne-filmvergelijking wordt een extra benaderingslaag gebruikt in
vergelijking met het bovenstaande resultaat.

Deze resultaten geven alleen antwoord op de vraag of er oplossingen zijn voor 7 # 2 voor
beginwaarden die bijna overal positief zijn. In het bijzonder wordt de aanwezigheid van
een contactlijn, d.w.z. een drievoudige kruising van de drie grensvlakken van vloeistof,
vaste stof en gas, uitgesloten. In het vierde hoofdstuk van dit proefschrift tonen we het
bestaan aan van martingaaloplossingen voor de stochastische dunne-filmvergelijking
voor n € (2,3) en beginwaarden die niet volledig gedragen zijn door de energieafschat-
ting weg te laten en het compactheidsargument alleen te baseren op a-entropieafschat-
tingen voor a > —1. Omdat de functies van lagere orde zijn dan de energie %Ilc'ixulli2 M
kunnen we ruimtelijk minder regelmatige ruis en beginwaarden uit de ruimte van Radon-
maten behandelen.

In hoofdstuk vijf richten we onze aandacht op de situatie dat de filmhoogte strikt posi-
tief is. In dit geval treden veel problemen van de stochastische dunne-filmvergelijking
niet op, omdat de coéfficiént u” niet ontaardt en de vergelijking in wezen parabolisch
blijft. Met behulp van recente resultaten over quasilineaire stochastische evolutieverge-
lijkingen laten we zien dat er in dit geval unieke, positieve, probabilistisch sterke oplos-
singen voor de stochastische dunne-filmvergelijking bestaan tot een bepaalde stoptijd
7 > 0 voor willekeurige n en d = 1. Bovendien leiden we af dat de oplossingen zo glad
worden als de ruimtelijke regelmaat van de ruis # toelaat. Tot slot laten we zien dat
als de afstotende interactiekrachten tussen de moleculen van de vloeistof en het sub-
straat in de vergelijking worden meegenomen, het bijna zeker is dat 7 = co geldt voor
ne (0,6) en d = 1 door eerst a-entropieafschattingen en vervolgens een energieafschat-
ting te sluiten.
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INTRODUCTION

In this thesis the question of existence and uniqueness of non-negative solutions to the
stochastic thin-film equation on the d-dimensional flat torus T¢ is addressed. This refers
to the initial value problem

(STFE)

0,u = —div(u"VAw) + divw™?#), onQx[0,T] x T4,
u(0,-) = up, onQx T4,

where #: Q x [0, T) x T? — R is a temporally white Gaussian noise and ug: Q x T4 —
[0,00) the initial value. The solution u: Q x [0, T] x T4 - [0,00) models the height of
a thin liquid film driven by surface tension and thermal fluctuations limited by viscous
friction. The parameter n is called mobility exponent and is a positive real number de-
pending on the boundary condition of the fluid velocity near the substrate. In particular,
the quasilinear stochastic partial differential equation (STFE) is degenerate parabolic.
The combination of the degenerate parabolic operator with the, generally, non-Lipschitz
continuous noise term makes establishing a solution theory to (STFE) challenging.

The purpose of this chapter is to capture the main ideas employed in the subsequent
parts of this manuscript. To this end, details are omitted with the hope to make the
introduction more accessible, while a detailed analysis is postponed to later chapters.

In Section 1.1 we derive equation (STFE) from a physical model for a thin liquid film.
On the one hand, this serves as a motivation to analyze (STFE) mathematically, while,
on the other hand, it provides intuition about the expected behavior of a solution. In
Section 1.2 we introduce some notions from stochastic calculus and the theory of partial
differential equations to prepare ourselves to give a precise meaning to a solution to
(STFE) later on. In Sections 1.3 and 1.4 we state the main results of this thesis in an
informal fashion and sketch the underlying ideas of their proofs. In Section 1.5 we review
the mathematical literature on (STFE) available at the moment and locate the results of
this thesis among them.



2 1. INTRODUCTION

1.1. PHYSICAL BACKGROUND

In this section, we motivate the stochastic partial differential equation (STFE). For sim-
plicity, we restrict ourselves to the effective dimension d = 1 corresponding to a two-
dimensional liquid film supported on a one-dimensional substrate.

1.1.1. LONG-WAVE APPROXIMATION
We follow the review article [111] in the derivation of the deterministic thin-film equation
in effectively one spatial dimension

(TFE)

6tu = —ax(unaiu), on [0, T] xR,
u(0,-) = uy, onR,

using the long-wave approximation and refer additionally to [23, 56] for more informa-
tion on the physics of wetting.

The shape of a liquid film at a given time ¢ supported on a substrate is described by the
free interface between the liquid and gas, which we assume to be given by the graph of a
function u(t,-), see Figure 1.1. The velocity v = (v, )T and pressure p of the liquid
are described by the incompressible Navier-Stokes equations

{atU+V.Vy:AV—Vp, 0<y<ult,x), (1.1.1)

div(v) = 0, 0<y<ultx).
We supplement the system by a no-slip boundary condition near the substrate, i.e., we

assume that
v=0, aty=0. (1.1.2)

At the free boundary holds instead the kinematic boundary condition
v =0,u+ vWou,  aty=u(t,x), (1.1.3)

which prescribes an element of the free boundary to move according to the fluid velocity
at that point.
We also impose the stress balance

(D(x,y)v + (Dix ) ! - pIgz)fi = —ykA, aty = u(t, x). (1.1.4)

Here, y > 0 is the surface tension which we will later assume to be large, and 1 and « are
the outward unit normal vector and the mean curvature of the graph of u(z,-), respec-
tively, i.e., we set

fi=0+0,wH 2 =0,uT,  «x=Q0+0,wH ¥ u

Consequently, the equality (1.1.4) expresses that at the free interface the normal stresses
due to viscosity and pressure have to be in balance with the stresses due to surface ten-
sion. For later purposes, we write out the normal and tangential component of (1.1.4)
separately, resulting in
2(0xw)%0, v = 2(0,w) (05 vV +0,v™) + 20,0V — (1+ @ w?)p
-1/2
= y(1+0w?) "y,

20w (0y v —0,v™) + (1 - @xw?)(0x v +0,v™) = 0.

(1.1.5)
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The idea of the long-wave approximation is to derive a model for the dynamics of
the free boundary u alone by simplifying the described system. To this end, we integrate
the incompressibility condition from (1.1.1) from 0 to © and use the boundary condition
(1.1.2) resulting in

u
¥ = —/ 0, vPdy, at y = u(t, x).
0

By inserting this in (1.1.3) and using the integral rule of Leibniz, we arrive at the conti-
nuity equation

u
6tu+6x(/ vmdy) =0 (1.1.6)
0

for the film height with the flux given by the vertically averaged fluid velocity. As a conse-
quence, we recover the conservation of mass 0; f udx = 0 due to the conservative form
of the equation.

To obtain from (1.1.6) a closed evolution equation for the film height u we impose the
additional assumption that the film is thin, i.e., that the ratio

_ typical film heights
~ typical lateral scales

is small. The resulting separation of scales is schematically depicted in Figure 1.1 in
which the wave length of a droplet is significantly larger than the average film height.
As a result, the film height u is essentially constant in space and varies only slowly over
time.

> | Liquid
I y) p®

|

|

|

|
1 1/¢e

Figure 1.1: The thin-film model: We assume a separation between the vertical and lateral scales.

To nonetheless capture the dynamics of the free boundary, we zoom out of the lateral
component by defining new coordinates ¥ = €x, ¥ = y and speed up the time 7 = €, see
Figure 1.2. Accordingly, we obtain the rescaled velocities 7® = v, 0 = ¢=1p) and
we scale the pressure by p = ep so that the Navier-Stokes system reads

£(077% + 7-V(z507) = 2050 + 650 - 0z, 0<y<iif %),
(0700 + 7V poV) = €2(2050™) + 050W) — 03P, 0<y<i(T3),

[
diV(gJ,)(f/') =0, 0<y< 17(?, 55)

)
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Figure 1.2: The thin-film model in rescaled variables, cf. Figure 1.1.

In particular, we observe that the dynamics of the rescaled velocity are dominated by the
viscous forces and the inertial terms become negligible as € \, 0. Consequently, the flow
is laminar if € is small and we obtain

@00 =0zp and 95p=0, 0<y<i(i3), 1.1.7)

as the leading order terms in €. From the latter equality we deduce that the pressure
varies only laterally, i.e., it can be written as a function solely depending on (7, X).

To rescale the stress balance, we assume that the surface tension is large in the sense
that €3y = 1, then (1.1.5) becomes

26" (0710)°05 0™ — 2620z 10) (62070 + 0507 + 262050 — (1+ (e0x0)%)p
= (1+(e0zm?)"?0%a,
26?0z (050 - 0, 0™) + (1 - (e0z)?)(e*05 07 +050) = 0.
This reduces to the conditions
-p=0%a and 0;7W =0, aty=u(%), (1.1.8)

as € \, 0. The boundary conditions (1.1.2) and (1.1.3) and the resulting continuity equa-
tion (1.1.6) on the other hand are invariant under the scaling and hold for the rescaled
variables as well.

Using the latter equality of (1.1.8) as a boundary condition and integrating the first
relation from (1.1.7) from ¥ to #(Z, X) results in

050 = (y-w)ozp, 0<y<i(fX) (1.1.9)
Integrating this again from 0 to y and using the no-slip condition (1.1.2) yields
79 = (712-uy)ozp  0<y<i(i %) (1.1.10)

We conclude by inserting this into the continuity equation (1.1.6) and solving the integral
with respect to y resulting in

071 — 0z((2*/3)0zp) = 0. (1.1.11)
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The pressure on the other hand is determined by the profile # according to (1.1.8) so
that, after dropping the tilde-notation, we arrive at the thin-film equation

0:u = —0x((u*13)03u),

corresponding to (TFE) with n = 3, as desired.

We remark that, if we started from a Navier-slip condition
vW=0 and v™-20,0W =0, aty=0, (1.1.12)
instead of (1.1.2), we would have arrived at
0cu = —0x((u 13+ Au?)o3u). (1.1.13)

Indeed, the no-slip condition was used as a boundary condition when integrating (1.1.9)
from 0 to y. If we allow for slip according to (1.1.12) the term 10, v¥ evaluated at y = 0
enters the right-hand side of (1.1.10). However, by (1.1.9) this is nothing but —Aud,p.
After the second integration, this leads to the additional term Au? in front of the pressure
gradient in (1.1.11) and ultimately to (1.1.13). More generally, imposing the boundary
condition (1.1.12) with a height-dependent slip length A = u”~? results in

0ru = —0x((1/3+u")du).

Since the qualitative properties of the above equation, like the dynamics of the con-
tact line or positivity properties, are determined in regions where u is small, the 13-term
is less important for the dynamics, at least if n < 3. Hence, we recover the effective model
(TFE) for the height of a thin liquid film with a variable exponent n reflecting the bound-
ary condition of the fluid velocity near the substrate.

1.1.2. SURFACE ENERGY

A central assumption in the preceding derivation is that the effects due to surface tension
govern the dynamics. Consequently, the energy of a configuration is determined by the
total amount of surface energy, that is

1/2

Yesl{t = 0} + yig{u> 0} + ygl/ (1410, u2) "2 dx,
{u>0}

where ygs, ¥1s and yg are the surface tension constants of the three interfaces gas-solid,
liquid-solid and gas-liquid. Using the Taylor approximation of the square root around 1
and assuming that the lateral changes of the film height are small |0, u| <« 1, this can be
simplified to

Vollu=0l 4 pulfu>o} +7a [ 1+ o,utax
{u>0}
Y (1.1.14)
= const. + (ygs — Vis — Ya) |[{u=0}| + 7g/ 10, ul* dx.
— {u>0}
S:=
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The emerging constant S is called spreading coefficient and determines the spreading
behavior of the fluid film. Indeed, if S = 0, a completely wetted substrate is energetically
advantageous so that this situation is referred to as the complete wetting regime. In
contrast, the regime S < 0 is referred to as partial wetting.

u
u
Vgl
Ygs 0 Yes Vel
Yis Yis
(a) Forces due to surface tension at the contact (b) Forces due to surface tension at the contact
point in the partial wetting regime. point in the complete wetting regime.

Figure 1.3: In (a) an equilibrium of forces can be reached for some angle 6 > 0, in (b) it holds instead 6 = 0.

Young’s law states that at the contact line, i.e., the triple junction of liquid, solid and gas,
a balance of the lateral forces due to surface tension

Ygs = Y1s — Vgl €Os(6)

tries to form. Here, 0 is the contact angle of the thin-film, see Figure 1.3. In particular,
in the case of complete wetting, which is the focus of this thesis, we have that 8 = 0 at the
contact line.

If specifically S = 0, the term involving |{u = 0}| vanishes in (1.1.14), so that the dy-
namics is determined by

&= %/Iaxulzdx, (1.1.15)

where we employed the normalizing assumption yg = 1. If instead S < 0, the energy of
the system can be instantaneously reduced by an immediate wetting of the whole sub-
strate, which is physically observed by a microscopic precursor film shooting ahead of
the macroscopic film. Consequently, also in this case the term involving |{u = 0}| disap-
pears and, on the macroscopic level, the dynamics of the fluid film are determined by
the simplified energy (1.1.15).

1.1.3. THE EFFECTS OF THERMAL NOISE
There exists a vast body of mathematical literature on the deterministic thin-film equa-
tion (TFE), including effective numerical algorithms to simulate the expected behavior
of a thin fluid film described by the equation. Remarkably, a research group of mathe-
maticians and physicists joined in [10] to compare the numerical predictions based on
the mathematical model (TFE) to experiments involving fluid films with heights of sev-
eral nanometers, i.e., films which consist of less than a hundred layers of atoms.

While their numerical simulations beautifully matched the experiments, an overlap-
ping research group pointed out in the follow up work [78] that there was a small dis-
crepancy between the numerical and experimental time scales, in which film rupture
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takes place, compared to the onset of droplet formation. They proceeded to incorporate
the effects of thermal noise in the thin-film model, leading to the stochastic thin-film
equation (STFE). To their satisfaction, they could reproduce the time scales observed
in the experiments in numerical simulations of the stochastic equation, indicating that
thermal fluctuations should be accounted for in the modeling and analysis of nanofilms.
We sketch the derivation of the stochastic thin-film equation from [78], and refer addi-
tionally to [43] for an elaborated version. The fundamental idea is to start the long-wave
approximation from the Navier-Stokes equations of fluctuating hydrodynamics

0;v+v-Vv=Av - Vp+div(¥#), 0<y<u(tx),

div(v) =0, 0<y<ul(tx),
in which the effects of thermal fluctuations on the fluid velocity are incorporated by the
fluctuating stress tensor #, see [99]. The latter is a mean-free R2*2.yalued Gaussian noise
whose entries %%, WY and V) = 09 are white in time and space, where we

refer to the forthcoming Subsection 1.2.1 for a description of Gaussian white noise. We
supplement the system with the same boundary conditions

v=0 atx=0, and vV =0,u+ vWou  aty=u(tx), (1.1.16)

as in the deterministic case. However, we have to account for the fluctuating stresses in
the stress balance (1.1.4) resulting in

(D v+ (D pyv) ' = pIge +F)fi = —yki, at y = u(t, x).

To take again the long-wave limit, we rescale the fluctuating stress tensor in such a
way that it has the same order in € as the dominating terms in the viscous stress tensor,
i.e., we set

P - E—ly(x,X)' PO =g lopy) gnd  FEI = y(x,y),
corresponding to
0:00 =e71a, W, ;97 =710,V and 959 =a, 0.

This ensures that also in the rescaled variables the viscous and stochastic stresses are
comparable to each other.

Hence, as the contributions of 43 7™ and 6}75@) to the viscous stress disappeared in
the governing equations (1.1.7) and (1.1.8) after letting € \, 0, so do %% and ¥ in
the stochastic case. On the other hand, whenever the contribution of 6y'17m is still visible
as & \\ 0 50 is #©¥ resulting in the stochastic versions

05(0590 + TN =09zp and d5p=0, O0<y<u(f,x)  (1.1.17)

and
-p=0% and 0500 + 8%V =0, aty=u(7X) (1.1.18)

of (1.1.7) and (1.1.8) for the rescaled variables.
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As in the deterministic case, it remains to solve the integral in the continuity equation

ﬁ ~
0zl + a,;(/ v dy) =0
0

by integrating the first equation of (1.1.17) and using (1.1.16) and (1.1.18) as boundary
conditions. As result, one obtains the equation

u
Oru = Gx((u‘%/?))diu + / (u—y) sy dy) (1.1.19)
0

for the film height, where we dropped again the tilde-notation.

This is however not satisfactory, since the stochastic term still depends on the y-
variable contradicting the idea of the long-wave approximation. Consequently, the au-
thors of [78] show that the stochastic partial differential equation

0,u = 0| (u13)0%u + (u13)"*w (1.1.20)

for a spatio-temporal white noise #” has the same statistical properties as (1.1.19) in the
sense that their Fokker-Planck equations coincide, atleast on a spatially discretized level.
Equation (1.1.20) has indeed the form of (STFE) for n = 3. As in the deterministic case,
other values of n can be obtained by imposing (film height-dependent) slip conditions
of the fluid velocity near the substrate and we refer the interested reader to [126].

We conclude this subsection by remarking that, independently of [78], the same stochas-
tic thin-film equation was derived in [37]. The latter group of researchers applied the
fluctuation-dissipation relation to calculate the correct magnitude of thermal fluctua-
tions around a flat film profile. Together with a spatial localization of a non-flat fluid
film and requiring conservation of mass, this results in (STFE) as well.

1.2. INTERPRETATION OF THE EQUATION

In the present section we address the question what it means for u to be a solution to
(STFE). Next to the classical problem of stochastic analysis to give meaning to the prod-
uct u™?%, we also discuss different notions of weak solutions from the theory of partial
differential equations. Moreover, we comment on the subtle difference between proba-
bilistically strong and martingale, or probabilistically weak, solutions. These topics are
of course standard and we refer, e.g., to [46, 90, 97] for a more complete treatment.

1.2.1. GAUSSIAN WHITE NOISE

The aim of this subsection is to describe the properties of white noise, which we used in
the previous section to model thermal fluctuations and which appears in (STFE). To this
end, let (Q,2(,P) be a probability space and X: Q — R be a random variable. Then, X is
called a Gaussian random variable, if its law follows a normal distribution, i.e., if

1
P({Xea}) = W/Ae‘%“x"”’”)zdx, (1.2.1)
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for any Borel measurable subset A c R and parameters p € R and o > 0. In this case y
and o2 are nothing but the mean and the variance of the random variable X:

p=E[X], o*=Var(X)=E[(X-w?]
It is customary to also call X Gaussian if X is constant almost surely, meaning that

P({XeA}) = {1’ Hed, (1.2.2)

0, else,

for its mean p and that its variance equals 0.
More generally, we call a stochastic process & : Q x [0, T] — R with continuous paths
X (w,-) € C([0, T]) a Gaussian process if any linear combination

n
Y A%y,  AieR, 1;€0,T), (1.2.3)
i=1

of its marginals is a Gaussian random variable. As p and o2 determine uniquely the
distribution of a Gaussian random variable X via (1.2.1) or (1.2.2), also the probability
distribution of X on the space C([0, T]) is uniquely determined by the mean and variance
of the Gaussian random variables (1.2.3) for the various choices of 1; and t;.

These quantities, on the other hand, can be rewritten using the linearity of the ex-
pectation and the bilinearity of the covariance operator as

> S AE[]
[E[ /ll-%,i] =Y NE[Z),
i=1 i=1

n n n n
Var(Y 1is,) = Cov( Y- M, Y A% ) = Y Aud; Cov(%sy, %)-
i=1 i=1 j=1 ij=1

Consequently, we can uniquely determine the law of a Gaussian process & by specifying
E[Z:] and Cov(Xs %)

forall s,z €0, T].
Probably the most famous Gaussian process is the Brownian motion appearing in
many branches of probability theory. Its law is determined by

E[B:] =0,  Cov(Bs, B;) = min(s, 1) (1.2.4)

forall s, f € [0, T]. As a consequence, the paths of a Brownian motion B(w, -) lie for almost
all w in the Holder class CY/27¢([0, T]) for each € € (0,1/2) but not in CY2([0, T]).

Gaussian white noise can be thought of as the derivative of a Brownian motion. However,
since the paths of a Brownian motion are not even 1/2-times Holder continuous, their
derivative cannot be defined in a classical way. Keeping in mind that we are dealing with
a Gaussian process in a generalized sense we formally compute the limiting mean of the
difference quotients

E[#:] = g\r%[E[(Bm -B)le] =0,  tel0,T),
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1.6 Blw,.") b
1.4 Bley) 4
B(wy)

04| 4

Figure 1.4: Paths of a Brownian motion generated in MATLAB.

and their covariance
Cov(Ws, ;) = };{%s* Cov((Bs+e = Bs)(Br+e — By))

= li{‘% 72 (min(s+¢, r+€) —min(s + &, £) —min(s, £ + €) + min(s, 1)) = 0,
£
for 0 = s < t < T. In the last step we have used that min(s + ¢, t) = s + ¢ if € is sufficiently
small, so that the terms inside of the parentheses cancel each other. We conclude that
Gaussian white noise is centered, i.e., its mean is 0, and that it is uncorrelated meaning
that #; and #; are independent for s # ¢.
If we let however s = t, we obtain from (1.2.4) that

Cov(#:, ;) = g{%g* Cov((Bt+e = B)(Brse — By))
= li{‘%‘e*z (min(z +¢, t+€) —min(t + ¢, t) - min(z, t + €) + min(z, 1))
&
= limg_z(t+£ - 21+ 1) = 0o,

e\\0

and we conclude that at a fixed time ¢ the white noise #; is a Gaussian random variable
with zero mean and infinite variance. This is in a sense expected, because we have seen
already that B does not admit a derivative in a classical sense.

To quantify the strength of #;, we consider the covariance Cov(¥#5, #;) as a function
of s. Using as before that the covariation operator is bilinear, we obtain that

Cov(#, By) = lime ™! Cov(Bs+e — Bs, By)
e\0

= ligg)e_l[min(s+£, £) — min(s, 1)) = % min(s, £)
£
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and the latter can be evaluated as 1y ;) (s) or equivalently 15 7;(#). By the same reasoning
we calculate further

Cov(Ws, Wy) = - CovWi, By) = 115 7)(0).

The latter is a Heaviside function, which is not classically differentiable, but admits the
Dirac delta distribution §(f — s) as a generalized derivative. Hence, we can think of the
covariance function of # to be given by the distribution

Cov(#s, W) = 6(t—3),

which acts on test functions @ : [0, T]? — R via

T /T T
(6(t—s),<l))=/ / 5(t—s)<I>(s,t)dtds=/ D(s,s)ds.
0o Jo 0

Interestingly, this determines the statistics of the Fourier coefficients

T
wk=/ W fi(Hdt
0

of # along an orthonormal basis (f)en of L2([0, T1). Indeed, they are centered Gaus-
sian random variables with covariance structure

T /T
Cov(wyg, wy) =/ / Cov(#5, W?) fr(s) fi()dtds
o Jo

1, k=1,
0, else.

T pT T
:/ / 6(t—s)fk(s)fl(t)dtds:/ fk(s)fl(s)ds:{
0o Jo 0

Consequently, (wy) xen is @ sequence of independent, standard normally distributed ran-
dom variables. Hence, we can either write

W = gB or W = Z Wy f
dt keN
for such a sequence, providing a second interpretation of white noise.

Combining both interpretations we can define spatio-temporal white noiseon [0, T] x

2 for a spatial domain & as the temporal derivative of

By =Y ep¥ (1.2.5)

keN
for a sequence of independent Brownian motions (8¥));en and an orthonormal basis
(ex) ken of L?(2). Using the presented ideas, one can compute that # = %B admits the
covariance structure
Cov(#s(x), W (y)) = 6(t—$)6(y — x)

in analogy to the temporal case.

While the roughness of a spatio-temporal white noise # in (STFE) in time can be
dealt with using the classical ideas of stochastic integration, its roughness in space poses
questions which are beyond the scope of this thesis. Therefore, we consider in the com-
ing chapters (STFE) instead with a spatially colored noise, which can be obtained by re-
placing the orthonormal basis (e) xen in (1.2.5) by a sequence of functions which decays
in L*(T) as k — oo.
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1.2.2. STOCHASTIC INTEGRAL EQUATIONS

We use the ideas from the previous subsection to give meaning to (STFE) as a stochastic

integral equation. To focus only on the challenges related to the stochasticity, we set d =

1and n =2in (STFE) and disregard the thin-film operator, i.e., we consider the stochastic

partial differential equation

{Gtu =0,(uW), onQx[0,T]xT, (1.2.6)
u(0,-) = up, onQxT,

instead. We assume that the noise is white in time and colored in space, i.e., that

d
W= — ekﬁ(k)
dt keN

for a sequence of independent Brownian motions (8) ey and a sequence of suffi-
ciently smooth and decaying functions ex: T — R, for ke N.

As discussed before, the Brownian motions S admit almost surely Holder regular-
ity C!/27¢ in time. Accordingly, the temporal regularity # is C~!/>~¢ so that we can ex-
pect at most temporal regularity C'/2~¢ of a solution u to (1.2.6). Hence, even in the best
of all cases, the sum of the smoothness of u and the smoothness of # will be negative
meaning that the product u#” cannot be defined using classical tools from analysis.

The key idea of stochastic integration is to exploit the statistical properties of #" to
give a meaning to the temporal integral

/u?f/dt: /u(% Z ekﬁ(k))dt: Z uekdﬁ(k) (1.2.7)

keN keN

instead. To this end, we equip the underlying probability space (2,2, P) with an increas-
ing family of sub-o-fields . = (%) tc(0, 11 encoding the information at each time. We as-
sume that the resulting filtration .% suffices the usual conditions, meaning that .%; con-
tains all nullsets and that .%; = N, %; for all ¢ € [0, T). A stochastic process & is called
Z -adapted, if Z; is .%;-measurable for each ¢, i.e., if & doesn’t anticipate the future.
We assume furthermore that each B is an .% -Brownian motion, meaning that % is
# -adapted and that the increments ,B(tk) - gk) are independentof Z,forall0<s<t<T.

Then, assuming that also the process u is .-# -adapted, one calculates that the Rie-

mann sums of the integral (1.2.7) satisfy

e

n—1 2 n—1
Y ity e (B, - Y | = Y [ttt ep(xn?]-E[(BL, - BF)]
i=0 i=0

tiv1 lit1
(1.2.8)
n-1 t
=k Z(u(ti,x)ek(x))z(tm—ti)] - fE[/ (u(s, x)er(x)*ds|, n— oo,
i=0 0

for any sequence of finer and finer partitions 0 = £y < --- < t;, = t. Consequently, while for
a fixed w the Riemann sum can in general diverge, we expect it to converge as a random
variable in L?(Q).
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This observation allowed Kiyoshi It0in [87] to define the integral (1.2.7) as an element
of L?(Q) based on his famous isometry, which in our situation reads

t
Yo [ luts, ep(x)*ds|.
keN /0

t 2
Y [ uswerndpP| | =E

keN /0

We can use the resulting It6 integral to give a meaning to equation (1.2.6) by integrating
in time resulting in the stochastic integral equation

t
u) —ug =Y. [ 0x(uls,er)dpr. (1.2.9)
keN /0
Moreover, by integrating the pointwise It6é isometry with respect to x, we deduce that

¢ 2
Yo ox(uls, e dp® ds
keN v 0 L2(T)

E[). H@x(u(s, Yei)|| 72y ds| (1.2.10)
keN

and that as soon as the right-hand side of the above is finite, the stochastic integral
in (1.2.9) exists as an L2(T)-valued random variable. In particular, since the finiteness
of (1.2.10) does not require any smoothness of u in time, (1.2.9) is a mathematically
tractable interpretation of (1.2.6).

However, the roughness of the Brownian motions leave some ambiguity in the definition
of the stochastic integral. Indeed, the use of the left endpoints of the intervals [#;, t; + 1)
in the Riemann sums from (1.2.8) is necessary to take full advantage of the adaptedness
of the integrand. If one starts in contrast from the trapezoidal rule for integration

one obtains instead the Stratonovich integral denoted by

t
/ uey Odﬁ(k)

0

(tl,x)+ U(tiz1,x)

er)- (B, - ),

in the limit, as introduced independently in [52, 123]. While it falls short compared to
the Itd integral in terms of mathematical properties, it has the advantage that it behaves
like a deterministic integral under composition.

To illustrate this, we formally apply the chain rule to deduce that

0:p(w) = ¢’ (W)oru = ¢' (W) (uW) (1.2.11)

for the composition of a function ¢ with a solution to (1.2.6). However, if u is a solution
in the It6 sense (1.2.9), Itd’s fomula dictates that

Pu(D) ~ plug) =3 / ¢" (u(s,)) Oy (uls,)er))* ds
keN

+ ) ¢> (u(s)0x (uls,er) dpP,
keN




14 1. INTRODUCTION

which contains an additional term compared to the temporal integral of (1.2.11). If, on
the other hand, & solves the Stratonovich version

t
) —ug= Y [ 0xils )ex) odp® (1.2.12)
keN /0

of (1.2.6), it holds instead that

t
QD) - plug) = Y. | &' (@()0x(E(s,)ex) odpP

keN /0

in line with the rule from classical calculus (1.2.11).

That we followed the rules of classical calculus in the derivation of (STFE) given in
Subsection 1.1.3 indicates that the Stratonovich integral is more suitable for our pur-
poses, as pointed out in [58]. To still be able to use the various tools from Ité’s stochastic
calculus it is customary to exploit that the difference of the respective Riemann sums

) — (i, x)

.
g et DZHOD o - (69, - B19)

converges to half of the covariation process of iie; and f® and therefore it holds
t t
/ fiex odp® = Liie, pP), + / e dpt
0 0

in the limit. Inserting this conversion formula in the Stratonovich equation (1.2.12) re-
sults in the equivalent It6 formulation

un - ug = Z o (e, fP), + Y Ox(il(s, Jer) dpw, (1.2.13)
ke!\l keN
To further rewrite the covariation term, we multiply (1.2.13) with ey, for some ko € N to
deduce that

t
(iiex,) (1) — (uoey,) = = Z(6x<uek,ﬁ N ek + Y | 0x(Ei(s, Ver)er, dBE.

2 keN keN /0

The covariation process between the right-hand side and %0 can be evaluated using
the rules of Ité’s calculus resulting in

t
(ﬁeko,ﬁ(k°)>t:/0 0. (U(s, ") ex,) e, ds.

Consequently, the It6-Stratonovich correction appearing in (1.2.13) takes the form

Za<ueko,ﬁ”€°)>t Z ax (9x(@iCs, exy)ex, ) ds
k()EN ()EN
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Inserting this in (1.2.13) results in the fully converted It6 formulation

t

t
Y [ 0x(0xi(s, Je)er)ds + Y. [ ax(ii(s,)er) dBP

. 1
u(t) —ug = -
2 keN /0 keN /0

of the Stratonovich equation (1.2.12).

We conclude by remarking that we can analogously give meaning to the full equation
(STFE) as an Ito or Stratonovich integral equation and that the Ité6-Stratonovich correc-
tion term is not affected by the presence of the thin-film operator. Moreover, to ease
notation, one commonly uses the differential notation for stochastic integral equations,
which we will employ in the following chapters of this thesis. For example, one writes

du, = Z ax(utek) dﬁgk) and du; = Z ax(utek)odﬁs‘k)
keN keN

for (1.2.9) and (1.2.12), respectively.

1.2.3. ANALYTICALLY WEAK SOLUTIONS

So far, we have understood how to solve the problems related to the noise when defin-
ing solutions to (STFE). In this subsection on the contrary, we turn our attention to the
deterministic thin-film equation

—_ 233 TIxT
{6tu 0x(u“0yu), onl0,T1xT, (1.2.14)

u(0,-) = uy, onT,

with a quadratic mobility n = 2 in one spatial dimension, complementing the purely
stochastic part (1.2.6). While interpreting (1.2.14) for a sufficiently smooth function u
is not a problem, it can be advantageous for the construction of solutions to relax the
regularity requirements for u by introducing a weaker solution concept. In fact, this can
also be helpful in the construction of classical, smooth solutions to partial differential
equations by first showing existence of a weak solution and as a second step additional
regularity properties.

A fruitful tool to introduce weaker solution concepts is the weak derivative. The defi-
nition of the latter relies on the fact that whenever 8, f = g for two continuous functions
f,8: 2 —Ronadomain Z and [ € N, it holds

/fa;qodx:(—l)’/ gpdx (1.2.15)
2 7

for any smooth and compactly supported test function ¢: 2 — R by repeated integra-
tion by parts. Using the fact that (1.2.15) can be evaluated for merely locally integrable
functions, we call g € L] (2) the I-th weak derivative of f € L{. () as soon as (1.2.15)
holds for each ¢ € C°(2). Moreover, by the fundamental lemma of the calculus varia-
tion, (1.2.15) determines g d x-almost everywhere, so that, if it exists, the weak derivative
is unique.

In the same spirit, we can remove derivatives from the thin-film operator by testing
it with a smooth function ¢: T — Rresulting in

/(—Ox(uzaiu))q)dx:/uzaiuaxq)dx.
T T
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Additionally, we can assume that the appearing 0>u is the third derivative of « in the
weak sense. As a result, we have already significantly reduced the smoothness assump-
tions on u compared to the classical notion of solution to (1.2.14).

However, this is not quite sufficient for our purposes since also the existence of the third
weak derivative of a solution to (1.2.14) on T is hard to show due to the degeneracy of the
problem, i.e., the possibility of the coefficient u? in the thin-film operator to become 0.
In this case, the thin-film equation loses parabolicity and the corresponding smoothing
effect so that we do not expect u to be three times weakly differentiable on the whole
domain. However, we can use the trivial observation that

/uzdiuax(pdxz/ U’ ud g dx,
T {u>0}

so that it suffices to require weak differentiability only on the positivity set {z > 0}, on
which the equation remains effectively parabolic.

Hence, by integrating (1.2.14) against ¢ and subsequently in the time variable we
obtain the weak formulation of the thin-film equation, namely that

¢
/u(t)(pdx—/uo(pdx:/ / uz(s)aiu(s)6x<pdxds
T T 0 J{u(s,)>0}

for all ¢ € [0, T] and ¢ € C®(T). The weak derivative 83 u is only required to exist on
{u > 0}, which, as demonstrated in [15], allows for the construction of a weak solution
with a given initial profile u.

In other situations, the condition that u is three times weakly differentiable on its
positivity set is still too restrictive. Then, one can further integrate by parts to deduce
that

/ u?dud pdx = —2/ U0, ud*ud,pdx —/ u?0iud%pdx
{u>0} {u>0} {u>0}

= / (axu)36x<pdx + 3/ u(@xu)zai(pdx + / uzdxuai(pdx,
{u>0} {u>0} {u>0}

where the boundary terms vanish because u = 0 on the boundary of the set {u > 0}. We
obtain the very weak formulation of (1.2.14) by requiring that

t
/u(t)(pdx—/uo(pdx=/ / 0cu(s)30pdxds
T T 0 J{u(s,)>0)

t t
+ 3/ / u(s) (0, u(s)?pdxds + / / U (5)0,u(s)0>pdxds,
0 J{uls,)>0} 0 J{u(s,)>0)

forany ¢ € C*°(T) and £ € [0, T, as introduced in [33]. In particular, to evaluate the above
u needs to be only one time weakly differentiable on its positivity set.

1.2.4. MARTINGALE SOLUTIONS
Combining the observations from the preceding subsections, we can give an exemplary
definition of a solution to (STFE) with n = 2 in one dimension, namely

(1.2.16)

0ru = —0,(u?d3u) + 0y (uW), onQx[0,TIxT,
u(0,-) = uyp, onQxT.
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Let (Q2,2(,P) be again a probability space with a filtration .# that satisfies the usual con-
ditions and (8®) 1y a family of independent .% -Brownian motions. We assume that the
noise in (1.2.16) admits the expansion

d
W=—Y epr (1.2.17)
dz keN
for sufficiently smooth and decaying functions (ej) xery and that up is an .#y-measurable
initial value. Then, an .% -adapted process u is a very weak solution to the Stratonovich
interpretation of (1.2.16), if it satisfies

t
/u(t)q)dx—/uo(pdx:/ / 0 u(s)30,pdxds
T T 0 J{u(s,)>0}

t t
+ 3/ / u(s) (0 u(s)*0%pdxds + / / u?(s)0,u(s)0>pdxds
0 J{u(s,)>0} 0 J{u(s,)>0}

t ¢
- % Z/ /(Ox(u(s)ek)ek)ax(pdxds— Z/ /u(s)ek(?x(pdxdﬁgk)
A o JT

keN keN

for all £ € [0, T] and any test function ¢ € C*°(T). We remark that, analogously as for the
thin-film operator, we transferred one spatial derivative of the It6—Stratonovich correc-
tion term and the stochastic integrand to the test function.

Such a process constitutes a probabilistically strong solution to (1.2.16), express-
ing the fact that we considered the stochastic basis consisting of the probability space
(Q,2,P), the filtration .% and the Brownian motions (,B(k))ke,\, as given. In contrast, a
probabilistically weak or martingale solution does not only consist of the process, which
solves the stochastic partial differential equation, but also the underlying stochastic ba-
sis.

For example, a very weak martingale solution to the Stratonovich interpretation of
(1.2.16) consists of

+ a complete probability space (€, A, 1),

« afiltration . on «Q, QV(, P) satisfying the usual conditions,

* afamily (B(k)) xen Of independent .Z -Brownian motions,

° an ﬂ‘o-measurable tip which has the same distribution as g,

* and an .% -adapted process i, such that

t
/a(t)<pdx—/ao<pdx=/ / (0x11(5)30pdxds
T T 0 J{u(s,)>0}

t
+3/ / a(s)(axa(s))zai<pdxds+/ 12 (5)0,i1(s)0>pdxds
0 J{u(s,)>0} {1i(s,)>0}

1 t t .
-3 Z/ /(dx(ﬁ(s)ek)ek)ax(pdxds— Z/ /L?(s)ekdx(pdxdﬁgk)
keNvO JT 0JT

keN
forall €10, T] and ¢ € C*(T).
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Since the solution process i is defined on the (not necessarily) different probability
space (Q, 21, ), we can unfortunately not prescribe its initial value as a random variable.
However, as indicated in the fourth bullet point, we can specify the probability distri-
bution of 7 at time 0. Along the same vein, while i is driven by a different sequence of
Brownian motions (ﬁ ©) keN, the laws of

. d «
W =— ekﬁ(k)
dt keN

and (1.2.17) do coincide.

1.3. EXISTENCE OF MARTINGALE SOLUTIONS

The aim of this section is to summarize the results of Chapters 2—4 on the existence of
(very) weak martingale solutions to (STFE). We start by illustrating the stochastic com-
pactness method, a general construction scheme for martingale solutions to stochas-
tic (partial) differential equations, on the example of the stochastic thin-film equation
as considered in [58]. Subsequently, we review typical a-priori estimates for the deter-
ministic thin-film equation which we will (partially) generalize to the stochastic setting.
Finally, we discuss how a combination of these ideas culminates in the results of the
aforementioned chapters.

1.3.1. THE STOCHASTIC COMPACTNESS METHOD
The stochastic compactness method is a general procedure to construct martingale so-
lutions to a given stochastic (partial) differential equation. It is the probabilistic ana-
logue to a compactness argument for deterministic equations dealing additionally with
the w-dependence of an approximating sequence.

To illustrate it, we consider the construction of weak martingale solutions to (STFE)
with quadratic mobility exponent n = 2 in one dimension

{atu = —0,(U?d%u) + 0x(u#), onQx[0,TIxT, (1.3.1)

u(oy ') = Uy, on Q X —[r,

from [58] and refer for a more general introduction to [25]. The starting point of the
stochastic compactness method is the approximation of the equation by equations for
which the question of existence is less delicate. Here, we use a Trotter-Kato scheme, i.e.,
a temporal decomposition of the deterministic and stochastic dynamics as illustrated in
Figure 1.5.

For a given non-negative initial value 1o from H'(T), there exists a non-negative
weak solution ud°! to the deterministic thin-film equation (1.2.14) on the time interval
[0,€) by the aforementioned result of [15]. Here, H' (T) denotes the space of weakly dif-
ferentiable L2(T)-functions with weak derivative in L2(T) carrying the norm

1F Wy = 1032y + 10xf 152 - (1.3.2)

Using a viscous regularization, one constructs a non-negative weak solution ugtOCh on

[0, ¢) to the Stratonovich interpretation of the stochastic part (1.2.6) with the initial value
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time step €
Ug > y— > —>----
6,u=—6x(u20§’cu)
udet 3> > «
€ PR —- 7
- [ - I
h - I - I
u:IOC - - V] - Y.
0ru =0x(uwW)

Figure 1.5: The splitting-up ansatz for the stochastic thin-film equation as used in [58].

lim; -, uzt“h(t), which persists in H 1(T). Hence, one can use lim, e ugt‘mh again as an

initial value for the solution uget to (1.2.14) on the time interval [g,2¢) and iterate this
procedure [T/¢] times until one reaches the final time 7. Concatenating the processes
udet and u$'°°" yields an approximate solution u, to (1.3.1) and we expect a limit of u as
€\, 0 to solve the original equation.

To extract a convergent subsequence, the authors of [58] show, among other, an esti-

mate on

T
q q-2 2 3 2
E| sup IIugllHlm+/0 ”“‘f(t)”Hlﬂn/m o u; (1) (03ue (1)) dxdr|,  gel2,00),

0<t<T

(1.3.3)
which is uniform in €. Such an estimate is very natural since, for g = 2, the leading or-
der part IIGJCuII?i2 M of the H(T)-norm quantifies the surface energy of the system as
elaborated in Subsection 1.1.2, while the second term is the energy dissipation due to
the thin-film operator. Since the thermal fluctuations can lead to an increase in energy
compared to the deterministic setting, the estimate on (1.3.3) expresses a control on the
averaged energy production by the noise.

Using (1.3.3) and the Sobolev embedding theorem we can estimate the norms

q 3 2
llue ”L‘l(Q;L"O(O,T;HlﬂT))) and e 010 e ”LZ(Q;LZ([O,T] xT)) (1.3.4)
uniformly in €, so that by the Banach-Alaoglu theorem there exists a subsequence along
which

ue, —* u  in L9Q; L0, T; H' (),
u§11{u£l>0}6iu81 — ] in LZ(Q;LZ([O, ] xT)).

Of course, one wants the weak limit J to equal again u?1,-0,0>u, but weak convergences
alone do usually not suffice to identify nonlinear terms. To demonstrate the latter, we
consider the sequence sin(2zn-) € L%(T), which converges weakly to 0 as the Fourier co-
efficients of any [2(T)-function are square summable. The squared sequence sin(2zn-)
is bounded in L?(T) and hence converges weakly to some g € L?(T) up to tasking a sub-
sequence. Since however

/gdx — /sin(Znn-)zdx = ||sin@2zn-) ||iz(-|]—) =1/2,
T T
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the limit g cannot coincide with (the square of) 0. Even after combining the estimate
on (1.3.3) with the time splitting scheme to estimate the increments of u, resulting in a
uniform bound on

q
” u‘f ”Lq(Q;C“lG((O,T);C“S(T)))’ 67 € [2,00), (135)

any convergence we can hope for would still be weak in w.

The idea of the stochastic compactness method is to consider the probability laws of
(u¢)¢ instead of dealing with the random variables themselves. Then, the celebrated The-
orem of Prokhorov characterizes compactness of the family of probability distributions
by uniform tightness, namely that for every 6 > 0 there exists a compact set K5 with

P({us€Ks})=21-6 (1.3.6)

for all £ > 0. Hence, if we can verify (1.3.6) it follows that a subsequence of (i), con-
verges in distribution. By the Skorokhod representation theorem there exists another
probability space (€, 9,P) supporting an equidistributed sequence which converges [P-
almost surely to a random variable 7. For example, by compactness of the embedding

cY18(0, T); C1'8(T) — C((0, T) x T)

and the Chebyshev—Markov inequality

P({“ e || e o, 1icery) = %}) = 8t 0,118y

uniform tightness of 1, on C([0, T1x T) readily follows from the uniform bound on (1.3.5).
Hence, by the aforementioned procedure, we obtain another probability space (Q,Qvl, )
and an equidistributed subsequence ii¢, ~ u, which convergesin C([0, T]1x T), P-almost
surely.

If we also want to exploit the bound on (1.3.4), we quickly run into the problem that
the weak-* topology on L*®(0, T; H'(T)), and the weak toplogy on L?([0, T] x T), are not
metrizable and therefore the theorems of Prokhorov and Skorokhod are not applicable.
However, this problem can be solved in an ad hoc way by applying the theorems in-
stead to the sequence of norms | u¢ |l ;oo 7. 11 (T))- AS @ cOonsequence, the previously con-
structed subsequence can be chosen in such a way that also || i, || oo ¢ 111 (T)) CONVerges
P-almost surely and is in particular bounded. Since we know already that i, — i in
C([0, T] x T) it follows by a subsequence-subsequence argument that this convergence
holds also in the weak-* topology of L*°(0, T; H L(T)). We can apply the same idea to
u21y, >0,05 e by first showing convergence for an equidistributed subsequence in some
ambient space and, by the additional convergence of |z, l{ﬂg,>0}6§c tte, | 12 (j0, 71 xT), €ON-
cluding the desired weak convergence P-almost surely. Alternatively, one can also use
the Skorokhod-Jakubowski theorem, which generalizes the described method to more
general topological spaces, and yields an almost surely convergent, equidistributed sub-
sequence under rather mild assumptions.

The resulting convergences are that

fly, — @ inC(0,T]xT),
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e, ="t in L0, T; H'(T),
012, Vg, 00038, — ] in (10, T x T),

P-almost surely. Consequently, for any fixed @ the convergences are similiar to the de-
terministic case considered in [15] and therefore J = i1?1;-0;0° i can be identified in an
analogous fashion.

We still need to show that it solves the stochastic partial differential equation (1.3.1) for
a Gaussian noise #. A natural candidate for the latter can be constructed by also ap-
plying the theorems of Prokhorov and Skorokhod to the Brownian motions resulting in
equidistributed ﬁ(k) B such that

po — o inc(po, 1)),

as [ — oco. A corresponding filtration Z is readily defined as the smallest filtration mak-
ing the limiting processes (,B(k))keN and 7 adapted which also satisfies the usual condi-
tions. To show that (,B(k) )ken is indeed a family of independent % -Brownian motions,
one shows first that each S is an .% -martingale, meaning that the best prediction for
the future value of ¥ is nothing but the current state:

E[fP|F] = pP, o0<s<t<T 1.3.7)

Because this is a property determined by the probability laws, we can use the joint equi-
distribution
(1251, (,Bg;))kEN) ~ (ufl) (,B(k))kEN)
to verify (1.3.7). This can also be used to show that the covariation processes obey
Con t, j=k,
) gy —
(B2 57, {0, else,

identifying (ﬁ(k)) ken as a family of independent .% .Z-Brownian motions by Levy’s charac-
terization theorem.

To deduce that the quadruple (€, P), .%, (¥ ren and i constitutes a weak mar-
tingale solution to the Stratonovich interpretation of (1.3.1), it remains to verify that

t
/ll(t)(pdx—/it(O)(pdx—/ / U2 (s)83 110 pdxds
T {u(s,)>0}

//ax(u(s)ek)ek)dxq)dxds—— //u(s)ekax(pdxdﬁ(k) tel0,T],
keN keN

for all test function ¢ € C*°(T). This can be achieved similarly as the identification of the
Brownian motions and one starts again by showing that the left-hand side of the above
equation constitutes an .% -martingale, which we denote by M. As a second step, we
show that M admits the expected (co-) variation processes, i.e., that

2
<M>t Z (/ u(s)ekaxq)dx) ds,

keN (1.3.8)

(M,pP), = —/ /zz(s)ekaxqodxds.
0 T
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The rules of Itd’s calculus dictate

<M+Z/ /L“t(s)ekax(pdxdﬁ(sk)>
keNJ/O JT t
t 5 t 2
=(M),+2) (/ L?(s)ekax(pdx) d(M, Py + Y (/ it(s)ekdxwdx) ds,
T T

keN /0 keN /0

and, by (1.3.8), we can evaluate the quadratic variation process as 0. This implies that the
sum of martingales vanishes, completing the construction of a weak martingale solution.

1.3.2. A-PRIORI ESTIMATES FOR THE THIN-FILM EQUATION

While the machinery of the stochastic compactness method applies to various stochastic
(partial) differential equations, the sequence of approximations needs to be carefully
chosen in order to close uniform estimates, which are sufficient to identify the limit as a
solution to the original problem. For example, the time-splitting ansatz employed in the
previous section can be used for (STFE) with quadratic mobility, while for n # 2 it fails
since the existence of a solution to the nonlinear stochastic conservation law

0;u=0,w W), onQx[0,T)xT,
u(0,+) = uy, onQxT,

in the energy space H' (T) is unclear.
To come up a with another, more suitable approximation of

(1.3.9)

0u = —0,(u"33uw) + 8, (W"?W), onQx[0,T]xTY,
u(0,-) = up, onQx T4,

for n # 2 it is helpful to consider the fact that whichever uniform estimates we derive for
the approximations will carry over to the constructed solution to (1.3.9). For example,
in the situation of the previous subsection, we see by the lower semicontinuity of the
norms with respect to weak(-*) convergence and Fatou’s lemma that

.0 q o 3 v 12

Il u”Lq(Q;LOO(o,T;Hl m and [| 150,05 2t L2(C3L2([0, T]x T))

admit the same upper bounds as (1.3.4). Since also any uniform estimate on approxima-
tions of (1.3.9) will result in a bound on the solution itself, it is fruitful to first show an

a-priori estimate for (1.3.9) and then look for a compatible approximation scheme.

With this in mind, we review some a-priori estimates of the deterministic thin-film equa-
tion

0u=—0,(u">u), onl0,TIxTY,

{ y <70 ) 10, 7] (1.3.10)

u(0,) = up, onT¢,

which provide a natural starting point to derive estimates in the stochastic setting. To
justify all the involved integrations by parts we assume that u is a strictly positive and
smooth solution to (1.3.10). The assumption of strict positivity is not necessarily ex-
pected for the solutions that we construct, but can physically be justified in the com-
plete wetting regime discussed in Subsection 1.1.2. Indeed, in this case the film height
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is strictly positive on a microscopic level and consequently the macroscopic film height
can be obtained as a limit of strictly positive solutions to (1.3.10).
By integrating (1.3.10) against —aiu we obtain

1 2 3 2
Eatllaxullem = —/Tu”(axu) dx,

which, after integration in time, results in the energy estimate

1 2 T 3 2 2
EOZ?ETIIOM(I)IILZWﬁ/O /Tu"(t)(axu(t)) dxdr < 10xuollyzy,-  (&-Est)

The name alludes to the fact that % 10 ulli2 M is the excess surface energy of the profile u,
see again Subsection 1.1.2, which is a very natural quantity to estimate. Correspondingly,

the integral in (£'-Est) quantifies the dissipated surface energy until the final time 7.
Integrating (1.3.10) instead against g'(u) for

u r 1
g(u)z/1 /1 (r,)ndr’dr, (1.3.11)

6,/g(u)dx= —/(Giu)zdx
T T

and ultimately in the entropy estimate

results in

sup /Tg(u(t))dx+ ||6§ulliz([oyﬂm < Z/Tg(uo)dx. (G-Est)

0<t<T
The choice of the lower integration bounds in (1.3.11) ensures that g is convex and at-
tains its global minimum at g(1) = 0 and is therefore non-negative. Moreover, for n = 2,
g admits a singularity of the order

—log(r), n=2,
8 {rz‘”, n>2,

near 0. Consequently, as soon as the left-hand side of (¢/-Est) is finite for an arbitrary
function u: [0, T] x T — [0,00), then u(¢,-) is dx-almost everywhere strictly positive for
every t € [0, T]. This preservation of positivity is special to (1.3.10), as the linear equation
8,v = —0%v satisfies no comparison principle in contrast to second order equations.

The entropy estimate can be further generalized by introducing the a-entropy func-
tions

u r
8alu) = / / (rh*tdr dr, a€ell/2-n,2-nl,
1 1

containing the entropy function as the special case g;_,. Following [11], we calculate

0t/ga(u)dx:/u“”‘laiuéxudx
T T

_/ w132 u)? dx — (a+n—1)/ U202 u(0 w)* dx (1.3.12)
‘I]' T

_/ua+n—l(aiu)2dx+ (a+n—1)3(a+n—2)/ua+n—3(axu)4dx,
T T
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a+n

| | |
| | |
| | |
| | |
| | |
| | |
| | |
! ! !
! ! !
| | |
| | |
1/2 1 2

Figure 1.6: Admissible values of y depending on a + n.

by integrating (1.3.10) against g/, (1) and repeated integration by parts. The prefactor of

the last integral is non-positive if
C _ —(a+n-1)(a@+n-2) >0 ival 1
an=—"——"73 —— = or equivalently a€(l-n2-n],

in which case we recover the a-entropy estimate

T
sup /ga(u(t))dx+/ /u“+”_1(6iu)2dx+ca,n/u“+”_3(6xu)4dxdt
0<t<TJT 0 T T

< Z/Tga(uo) dx. (1.3.13)
To also obtain an a-priori estimate for smaller values of «, it is useful to substitute
@3uw)’ = %u“y(ai u"? = (y=1*u? 0w - 2(y - D' 0xw)*0%u,
for a second parameter y # 0 in the last line of (1.3.12), resulting in

1
at/ga(u)dxz _F/ua+n_2Y+l(aiuY)2dx+2(Y—1)/ua+n_2(axu)26iudx
T T T

+ (W"—an +(y- 1)2) /1r U 30w dx

1
— __2/ua+n—2Y+1(6§uy)2dx_Ca'%n/ua+n—3(axu)4dx,
Y T T
with

(a+n—-1-2(y-1)(a+n-2)
Cayn = _( Y3 + (y- 1)2)~

A corresponding version of (1.3.13) can be established as soon as Cg,y,» = 0, which is
equivalent to

a+n+l1-vV2-(a+n)2a+n)-1) <y< a+n+l1+vV2-(a+n)2la+n-1)
3 - 3

(1.3.14)
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with the boundary cases corresponding to Cy 4., = 0. Moreover, there exists an admissi-
ble y if and only if a is in the previously specified range

i-nsas2-n (1.3.15)

We arrive at the general a-entropy estimate

1 (T
sup /ga(u(t))dx+ —2/ /u“"‘zyﬂ(diu”)zdxdt
0=t=TJT YJo Jr

T
+ Cay,n / / w30 uytdxdr < 2 / galup) dx (Z,-Est)
0 T T

for a and y according to (1.3.14) and (1.3.15).

The lower values a < 1 — n improve the implications regarding the positivity of the
solution compared to (¢ -Est), while the higher values a > 1—n can be useful in situations
in which the entropy of the initial value is infinite, for example if {1y = 0} has positive
measure.

1.3.3. THE RESULTS OF CHAPTERS 2—4

After having reviewed the stochastic compactness method and relevant a-priori esti-
mates for the deterministic thin-film equation, we summarize the results from this thesis
on the existence of (very) weak martingale solutions to (STFE).

In Chapter 2 based on the article [116] we consider (STFE) in the physical situation of
effective dimension d = 2 with a quadratic mobility function n = 2. We recall that in
the higher-dimensional case the temporally white, spatially colored Gaussian noise # is
vector-valued, i.e., that

d
= — ekﬁ(k), e: T? - Rz,
dt keN

for a sequence of independent Brownian motions (8)) jen. We assume that the smooth
functions ey decay sufficiently fast so that # is two times differentiable in space and im-
pose amild symmetry assumption on the ey to close all the estimates involved. The latter
essentially expresses that the vector components of # are independent and identically
distributed.

The restriction to the case n = 2 is convenient since then the stochastic part is lin-
ear and therefore well-behaved on its own, at least when interpreted in the Stratonovich
sense. Hence, analogously to [58] for the one-dimensional equation, we employ a time-
splitting scheme in conjunction with a viscous regularization of the stochastic part lead-
ing to approximate solutions us . as depicted in Figure 1.7.

Assumingthat uy € H 1(T2) we show, as in the one-dimensional case, that a stochastic
version of the energy estimate (¢’-Est) holds with a right-hand side which is independent
of 6 and ¢. Unlike in the one-dimensional situation however, the energy estimate itself
does not suffice to identify a limit as §,& — 0 as a solution to (STFE). Indeed, already
in the deterministic case the authors of [33] derive additionally uniform a-entropy esti-
mates (¢, -Est) for approximations of the deterministic thin-film equation to show the
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time step 0
Us,e > e > —= et
Oru = —div(uZVAu)
udet N > gees
ystoch - NP \'I....
0,€ 4 4

0ru = eAu + div(u¥)

Figure 1.7: Time-splitting scheme for (STFE) with d = n = 2 and a regularized stochastic part as employed in
Chapter 2.

existence of very weak solutions in higher dimensions. We follow their approach and de-
rive a stochastic version of (¢, -Est) along the time-splitting scheme, which is uniform in
6 and ¢ as well. This suffices to let us first pass € — 0 and subsequently § — 0 to construct
a very weak martingale solution to (STFE) with d = n = 2 based on the stochastic com-
pactness method. Since it suffices to take some a > —1 in line with (1.3.15), no additional
positivity assumption on ¢y needs to be imposed.

The aim of the following Chapters 3 and 4 based on the preprints [36, 117] is to prove the
existence of (very) weak martingale solutions to (STFE) also in the case of a nonlinear
noise term n # 2. Since this is quite challenging by itself, we restrict ourselves there to
the case of effective dimension d = 1.

Indeed, the only other existence result for (STFE) in the nonlinear noise case was
obtained in [35]. Their result relies on the observation that, while the energy estimate
(£ -Est) can even in the case of Stratonovich noise not be closed on its own, the energy
production of the noise up to a time T can be quantified as

T
/ / U0, u)* dxdr. (1.3.17)
0 T

After further integration by parts, (1.3.17) can be controlled using the terms from the
entropy estimate (¢-Est), at least for n € [8/3,4). Luckily, the entropy estimate (¢-Est)
is in contrast compatible with the nonlinear Stratonovich noise and a combined energy-
entropy estimate can be established. Since the resulting convergences suffice to identify
a solution to the thin-film equation it remains to find a suitable approximation scheme.
To this end, the authors of [35] use a stochastic thin-film equation with a non-degenerate
mobility function

Ortte = —0x(me(ue)3ue) + 0y (MW W),  me(r) = (r? + €2)""?, (1.3.18)

for which the existence of solutions is less difficult to show. Using a corresponding ap-
proximate version of the energy-entropy estimate, they succeed in extracting a weak
martingale solution to (STFE) with d = 1 and n € [8/3,4) as € — 0. In particular, while
U, may become negative, the limiting solution is positive almost everywhere due to the
estimate on the entropy of the solution.

In Chapter 3 we resolve the resulting gap of mobility exponents n € (2, 8/3) for which
no existence result for (STFE) was known. The underlying observation is that the energy
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production of the noise (1.3.17) coincides with the last integral on the left-hand side of
(¢, -Est) for a = —1 corresponding to the logarithmic a-entropy function

g-1(w) =u-1-loguw

with a positive constant C_; ;1 , for n € (2,3). Unfortunately, while the approximations
(1.3.18) work well with (¢-Est), they are not compatible with the log-entropy estimate
due to the possible negativity of u,.

We resolve this by adding another approximation layer and solving first

at”&g = _ax(mé,e(ué,e)aiué,e) + 6x(mé,/£2(u5,s)71/),

mse(r) = ma((r2 + €9Y2),  ma(r) = 1™V /(rV/? 4 VT2 pnI2)

for suitable v € (3,4). Since mgs(u) ~ u" near 0, we can adapt the proof from [35] to let
€ — 0 and obtain a non-negative weak martingale solution to

0:us = —0x(ms(us)3us) + 6x(mé/2(u5)7//).

The non-negativity of the solution allows us to prove a log-entropy estimate and finally
establish a §-uniform version of the energy-log-entropy estimate. Then we pass also to
6 — 0 and deduce the existence of a weak martingale solution to (STFE) with d = 1 and
n € (2,3) for initial values 1y € H(T) satisfying

—/log(uo) dx < oo. (1.3.19)
T

As before, we need to assume additionally that the noise #” is two times differentiable in
space to close all the aforementioned estimates.

We remark that the assumption (1.3.19) requires the initial profile to be strictly positive
almost everywhere, and that the resulting solution remains positive almost everywhere
by the log-entropy estimate, similarly to the result from [35]. This excludes the situation
that [{u = 0}| > 0, and in particular that a contact line, i.e., a triple junction of gas, liquid
and solid, is present. It is the aim of Chapter 4 to show existence of very weak martingale
solutions to (STFE), again with d = 1 and n € (2,3), without any strict positivity assump-
tion on uy.

The main challenge is that, as suggested by the discussed results, the control of the
energy production (1.3.17) by the noise requires an estimate on the smallness of the solu-
tion. Since such a control, e.g. by (¢, -Est), would require again for the initial value to be
positive almost everywhere, our approach is to completely discard the energy estimate
and instead rely the whole analysis on (¢, -Est) for a € (1,2 — n).

In particular, for a non-negative convolution kernel (1,)¢>0, the problem

0ty = —0,(U'dSu;) + 0, (ul"* W),
ug(0) = ne x up + ¢, We=nexW, ce(0,1),

falls within the scope of Chapter 3 and the existence of weak martingale solutions fol-
lows. Since

/ga(né‘* uo+€)dx < ca,n(/ Ne * Ltodx+ 1) < ca,n(lluollﬂ(q) +1
T T
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for @ € (—1,2 — n), an e-uniform version of (¢, -Est) can be established for non-negative
initial values u( from the space of Radon measures .#(T). In particular, since the a-
entropy functional is lower order than the surface energy, we need only to assume that
¥ is one time differentiable in space in contrast to the previously discussed results. As
observed in [32], the resulting convergences suffice in one spatial dimension to identify
alimit as a very weak solution to the thin-film equation. Consequently, we can take € \, 0
and, after another application of the stochastic compactness method, obtain a very weak
martingale solution to (STFE) with d = 1 and n € (2,3) attaining the initial value uj in
distribution.

1.4. EXISTENCE, UNIQUENESS OF PROBABILISTICALLY STRONG

SOLUTIONS

The purpose of this section is to present the results of Chapter 5 on the existence and
uniqueness of probabilistically strong solutions to (STFE) as well as the methods used in
their proofs. To this end, we demonstrate in a simple example how to reformulate the
deterministic thin-film equation as a fixed-point problem and solve it using the Banach
fixed-point theorem. We also comment on the advances in the theory on quasilinear
stochastic evolution equations made in [5, 6]. Subsequently, we review how the effects
of intermolecular forces can be incorporated in the thin-film model from Section 1.1,
providing an interesting situation in which the aforementioned theory yields global in
time well-posedness of the equation, at least in one spatial dimension. Finally, we give a
summary of the results on the stochastic thin-film equation from Chapter 5.

1.4.1. QUASILINEAR STOCHASTIC EVOLUTION EQUATIONS

Next to the compactness method, another classical approach to address the question
of existence (and uniqueness) of a partial differential equation is to reformulate it as a
fixed-point problem. If one can show that for sufficiently small times the solution map is
a contraction, existence and uniqueness of a solution follows. By consecutive extension,
there is then a maximal time until which the unique solution exists, solving the problem
locally in time.

To illustrate this idea, we consider once more the deterministic thin-film equation

{mu = —0y(u?d3u), on[0,TIxT, (1.4.1)

u(O, ) = Uo, onT

in one dimension with a quadratic mobility exponent n = 2 and refer for a more general
exposition of the fixed-point method to [86, Chapter 18]. Concerning the initial value we
assume that uy € H'(T), but this time additionally that u is strictly positive on whole T.
By adding ax(ugai u) on both sides of (1.4.1), we can reformulate the equation as

0ru+ 0y (udd3u) = 0, ((uj — u?)d3u),

i.e., as in a linearization around the initial profile. Now, the existence and uniqueness
of a solution for small times follows, if we can show suitable estimates for the solution
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operator of the linear problem
Fif—u st 0u+0,uidiuw) =0cf, u0) = up, (1.4.2)
as well as a compatible estimate on the nonlinearity
Nu— (uj-u?)oiu.

The estimates being compatible means here that they should suffice to apply the Banach
fixed point theorem to the composition .# o 4.

We start by deriving a Lipschitz estimate on the nonlinearity. A very natural estimate
is given for the norm

A (@) = N W)l 2ery = || g — uP)O3u = (g — v 12,y
< (g — P03 — (g = w00 || 2y + || (g = w33 v = (g = V)O3V 12,
< ||u - MZHLOO('[I') 0% (- w) ”LZ('[I') + u? - ”2||L°°(1r) ”ai””LZ(v)’ (1.4.3)

since we can employ Holder’s inequality to obtain an upper bound on the products.
To obtain a corresponding estimate for (1.4.2) we consider the difference u — v for
two solutions u = ¥ (f) and v = #(g), which satisfies

0r(—1v) + 0, (U3 (u—-v) = 0x(f—g), (u—0)0) =0,

so that integration against —02 (u — v) yields

50:10x (=017, +/Tu5’(ai(u—vn2dx < —/T@x(f—g)ai(u—v)dx

= ||f—g||L2(1r) ||ai(u— V)”LZ(T)-

To proceed we use our assumption that the initial profile is strictly positive, and therefore
that u > 6 for some 6 > 0. By Young's inequality for products we deduce

50:10x(u=0)3, ) + 6 /T @3 (u—v)*dx < 3 (67~ glfap) + 0103 (U= )5 1))
and consequently

SUP 19t = )2y + 102 (=02 o cmy S Collf =8 2oy 144
=s=<

after absorbing the last term on the right-hand side and integrating in time.

We can combine this with the estimate on the nonlinearity (1.4.3) and obtain that

SUP 19:( 0N (u) — Lo N Wy, + 10U 0N (W) =F 0 N W72 0,4y
<ss<t !

2
= C&Ilc/v(u)_'/V(V)”LZ([O,I]X'D') (145)

=G ” Uo — u“i@([o,t]xv) || Up + u”i‘”([o,t]xﬂ H@i(u - V) |’iz([0,t]xT)

+ Csl|lu- V”iooqo,t]xv) flu+ V”iw([o,t]xv) ||0§CU“iZ([O,t]><T)’
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after enlarging the constant Cs. Using the fact that the solutions # o A (1) and ¥ o A (v)
to the conservative equation (1.4.2) have the same mass, we see that the left-hand side
is equivalent to the norm in the space

X; = C([0,; H' (M) n L*(0, 5 H3(T),  te[0,T],

where H!(T) was defined in (1.3.2), and the space H3(T) is defined in an analogous fash-
ion. We can estimate furthermore the right-hand side of (1.4.5) using the Sobolev em-
bedding

HY(T) — L®(T), (1.4.6)

resulting in

| o w-F oW,

< Csluo- ”HZC([O,z];Hl ayllwo + MHZC([O,t];Hl(T)) llu— U||i2(0,t;H3('ﬂ')) (1.4.7)
+ Cl|u- ”||ZC([o,t];H1 ayllu+ ”llZC([o,t];Hl al U”iZ(O,I;HS(T))’

after enlarging Cs once more. To turn (1.4.7) into a contraction estimate, we need to
make sure that the factors of the norms of u — v are small and to this end, we define

x;j,g = {uE.%t‘ u(O) = Uy, ”u_ u0||C([0‘t],H1(m) + ||u||L2(0yt;H3(m) = E}, e>0.

In particular, we can choose € > 0 small enough so that (1.4.7) implies a 1/4-Lipschitz
estimate for the X;-norm for any ¢ € [0, T] under the additional assumption that u,v €
Xte-

Since (Xy,e, [I-1lx,) is a complete metric spaces, it remains to check that oA : X —
X; ¢ for sufficiently small . We first observe by inserting v = 0 in (1.4.3) that A/ : X1 —
L%([0, T] x T). On the other hand, by integrating in (1.4.2) against —9%u, we see that

sup 110:7( PNaigy + 105F D22 00,11,
=s=<

(1.4.8)
< Cs(19t02, 1y + 11220 1y )

analogously to (1.4.4) and therefore .%: L2([0, T xT) — X, Consequently, if we take any
il € X1, we see that & o A (@7) is an element of X1 starting at 1y. Hence, there exists a
time T* € (0, T] such that

IIyO./V(L_L)— uO”C([O,T*];Hl(T)) + II(SﬂOJV(L_t)Ile(O,T*;Hs(D) <e/2
and in particular . o A (it) € X 1+ .. Since any element u € X7+ . satisfies
|FoN W) ~F o N @]y, < jlu-dlx,. <el2

by the choice of € and iz € X 7+ ¢, we deduce that also . o A (u) € X1+ ¢, as desired.
It follows by the Banach fixed-point theorem that there exists a unique solution on
the time interval [0, T*] to equation (1.4.1). One can iterate this procedure as long as the
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solution stays positive and in H!(T) so that existence and uniqueness of a strictly posi-
tive, H'(T)-valued solution follows. This solution exists either on the whole time interval
[0, T or ceases to exist before the final time T. Since the surface energy is dissipated by
(& -Est), the latter can only happen if the film height touches down.

If we want to use a similar approach to solve the stochastic thin-film equation

{% = —0x(u?0%u) + 0x(uW), onl[0,TIxT, (1.4.9)

u(or ') = Uy, on —I]—,

for a Gaussian noise

w4 Y e,
dt keN
we need to interpret the noise term as a comparable perturbation to the nonlinearity A
due to the quasilinear operator.
To this end, we emphasize that the linear estimate (1.4.8) is the best we can expect
for the solution . (f) to (1.4.2). Indeed, since

L) = (0, + 0, (uB(32)) 0. f, (1.4.10)

& (f) admitting four derivatives more than 0, f is optimal. Here we consider 0, f as —1-
times differentiable as it is the derivative of an L?(T)-function and hence an element
of the accordingly defined space H™!(T). For this reason, the estimate (1.4.8) is called
maximal regularity and it implies moreover that

243
10 (Pl 20,1171 (1) = 102503 (N 120,711 (ryy + 192l 20,1311 1)
2 3
< Nuolfeo () 1057 (Dl 210,711 + 1f 2200, 71%T)

2
= Gsll uO”Loo(‘ﬂ')(Ha,xuO”Lz('[[) + ”f”LZ([O,t]xT)) + ||f||L2([0,T]><1T)

by inserting it in equation (1.4.2) satisfied by .#(f). That means, not only gains the solu-
tion & (f) to (1.4.10) four derivatives in space compared to 0 f, but also one derivative
in time.

By interpolating the corresponding estimates one can trade a fraction of the gained
temporal regularity for four times as many spatial derivatives, meaning that .#(f) can,
for example, be shown to be 1/2-times differentiable in time with values in H L(T). This
gives a good indication about the right space for the stochastic nonlinearity in (1.4.9)
to lie in. Indeed, since the temporally white noise #  is (—1/2 — ¢)-times differentiable
in time we need to use half of the regularizing effect of the solution operator .# to turn
0. (u¥) into a function, as opposed to a distribution, in time. Then we can still use the
other half of the regularizing effect to gain two derivatives in space. As a result, if we want
solve (1.4.9) again in L2(0, T; H3(T)) we need to treat 8, (u(t)# (1)) as an H'(T)-valued
nonlinearity.

To make this precise, we consider again the linearized equation

t t t
u(t) - u0+/ ax(ugaiu)ds=/ acfds+ Y [ grdp®, (1.4.11)
0 0 keN /0
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with a possibly random drift 8, f € L?(Q x [0, T]; H~!(T)) and a generic It6 noise defined
by g € L*(Qx [0, T1; H'(T)), k € N. To derive a stochastic version of the maximal regular-
ity estimate (1.4.8), we apply 9, to both sides of equation (1.4.11) and use Itd’s formula
to compute the square, resulting in

L@xu()? - $(0xup)? +/ 0, ud%(uid3 ) ds

t 13
= / 0 uds fds+ = Z (Oxgk) ds+ Y [ 0,ud grdB®.
kel\l keN /0

Integration in space, using integration by parts and again Young’s inequality results in

10 u(ON2, -+, — 10xuol%, -, + 810 ul? (1.4.12)

I2(T) L2(T) L2([0,£]xT)

t
2 2 )
= Gl 12 q0,0xm * ];N”axgk”LZ([o,r]m + ZkZN/O /Taxuaxgkdxdﬁs :
€ €

To estimate the supremum in time of the stochastic integral, we apply the Burkholder—
Davis-Gundy inequality, which yields that

E| sup //6xu6xgkdxdﬁ(k)
0<t<T keN

2 \1/2
<CE (Z (/ 6xu0xgkdx) ds) ]
keN /0 T

1/2
= C[E (Z ||0xgk”L2([0 T]XT)) X()iuf ”axu”LZ('ﬂ')

keN
S Z ||axgk||L2([0 T1xT) + - [E Sup HaxullLZ('m
keN 0=t=T

Hence, after taking the supremum over ¢ € [0, T] in (1.4.12) and then the expectation, we
obtain

[ sup | u(D)l7q, + 105ull?
0<t<T

L2([0,T1xT)
(1.4.13)

2
€

where we enlarged again the constant Cs. This estimate is called stochastic maximal
regularity and can be used to set up a fixed point argument to treat quasilinear stochastic
partial differential equations as we have seen for the deterministic case. In particular,
our intuition to require the stochastic term in (1.4.9) to be H'(T)-valued is confirmed by
the norm of gj on the right-hand side of (1.4.13).

A recent contribution to the theory of quasilinear stochastic evolution equations was
made in [5, 6]. While we presented in this subsection the concept of stochastic maximal
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regularity in the Hilbert space-valued setting and with an L2-norm in time, this frame-
work allows to treat stochastic evolution equations in Banach spaces and to use L”-
norms in time instead. The appropriate generalization of (1.4.13) is then called stochas-
tic maximal LP-regularity and taking p > 2 allows the authors of [5, 6] to additionally
involve weights of the form ¥, x > 0. The latter is a key point of their theory, since, us-
ing the fact that on [g, T] for € > 0 the weight * becomes irrelevant, different regularity
classes of solutions can be connected capturing the smoothing effect of parabolic equa-
tions. Additionally, the weighted setting allows for less regular initial values.

1.4.2. THE INTERFACE POTENTIAL
We have shown in the preceding subsection that the deterministic thin-film equation
admits unique solutions on the whole time interval if the film height remains strictly
positive, at least in one spatial dimension. While we have seen some positivity preserv-
ing mechanisms of the equation in Subsection 1.3.2, these do not suffice to conclude that
the film height is bounded away from 0, as we would need to iterate the fixed-point ar-
gument. However, if we consider fluid films of the height of several nanometers only, the
interaction forces between the molecules of the fluid and the substrate become prevalent
and lead to a strictly positive film height on the microscopic level.

In the thin-film model discussed in Subsection 1.1.1, intermolecular forces can be
modeled by a body force of the form VII in the Navier-Stokes system, where II is the
disjoining pressure given by the negative derivative of the effective interface potential

(y) = —¢'(y). (1.4.14)

After rescaling IT = £I1 in the (deterministic) long-wave approximation, the leading order
terms are

020 = 0x(p—-I) and dy(p-ID =0,

as opposed to (1.1.7). Assuming a no-slip condition on the liquid-solid interface, we
obtain the closed equation

0u = —0x((u?13)0, (0% u + T(w))

for the film height, see [111], and other mobility exponents result again from slip condi-
tions near the substrate. Inserting (1.4.14) yields the equation

0,u = —0y((u13)0(0%u — ¢'(wW)) (1.4.15)

in terms of the effective interface potential. The latter is nothing but the surface aver-
age of the molecular pair-potentials, e.g., modeling the repulsive and attractive van der
Waals forces by a 6-12 Lennard—-Jjones potential results in

1 1
gb(u) = E — ? + 1. (1.4.16)

The same term as in (1.4.15) arises when including molecular interaction forces in
the stochastic model. Indeed, in the derivation from [78] the interface potential ¢ is
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Figure 1.8: The effective interface potential (1.4.16).

actually present from the start, because at the length scales of several nanometers, in
which thermal fluctuations are the most relevant, the van der Waals forces play also a
role for the dynamics. The resulting version of (STFE) reads

01 = —0,(u"0,(0%u — ¢' (W) + 0, (W"*W)

in one spatial dimension.

The additional interaction forces need also to be accounted for when evaluating the
energy of the system. Next to the surface energy considered in Subsection 1.1.2 the po-
tential energy enters the energy of a film profile, which is then given by

&y = /%|0xu|2 + pu)dx. (1.4.17)

Concerning the positivity of the solution, we make the observation that if & < co and xo
is a zero of the profile u, then

X
u(x) = u(x) - u(x) < / 10xuldx < |x—xol 210 ull 127
Xo

by Hélder’s inequality. Hence, assuming that ¢(u) ~ u~? for u near 0, we deduce that
¢(u) admits a non-integrable singularity at x( if 9 = 2 contradicting the finiteness of
&p. As a consequence, & < oo implies strict positivity of the film height for sufficiently
repulsive interface potentials.

1.4.3. THE RESULTS OF CHAPTER 5

Finally, we summarize the results of Chapter 5, which is based on the prepint [3]. There,
we apply the well-posedness theory from [5, 6] to stochastic partial differential equations
of the form

(1.4.18)

0su + divim(u)VAu) = div(®@(w)Vu) + div(g(w)#), onQx[0,T] x T4,
u(oy ') = Uy, OnQX—ﬂ—d,

in any spatial dimension d = 1 for smooth coefficient functions m: (0,00) — (0,00) and

g,®: (0,00) — R. The temporally white Gaussian noise is vector-valued, i.e.,

d
= — ekﬁ(k), ey: T4 - [Rd,
dt keN
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and up is assumed to be positive and bounded away from 0. Unlike in the previously
discussed results, we interpret (1.4.18) in the sense of It6. Whence, the It6 interpretation
of (STFE) falls into this class of equations, if we set m(u) = u", g(u) = u™2 and also the
interface potential can be included by defining ®(u) = m(u)¢” (u). As pointed out in [75,
107], under reasonable symmetry assumptions on the noise, also the It6—Stratonovich
correction term of the stochastic thin-film equation can be incorporated in the ®-term,
so that also its Stratonovich interpretation admits the It6 form (1.4.18).

To apply the theory of [5, 6] we show stochastic maximal L -regularity of the linear
part

t t
u(t) — ug + div(m(ug)VAu) = / fds+ Y [ gedp® (1.4.19)
0 keN /0

in suitable function spaces and corresponding estimates on the nonlinearities and the
quasilinear operator. A natural scale of spaces to consider (1.4.19) in are the Bessel-
potential spaces H¥9(T%) for g € [2,00) generalizing the Sobolev spaces to fractional
smoothness indices s € R. In this case we consider the linearized thin-film operator
u— div(m(up)VAu) as a mapping from HS*>9(T%) — H5~24(T%), while f should lie in
H*24(T%) and the stochastic perturbation should satisfy g, € H¥9(T) for each k € N,
analogously to the case discussed in Subsection 1.4.1. To use the full strength of the ab-
stract framework, we consider weighted L spaces in time, i.e., the solution u to (1.4.19)
should satisfy
T
/0 Nl oy £°lE < 00,

almost surely, for p € [2,00) and « > 0.

To show these estimates we naturally need to require some assumption on the pa-
rameters (p,x, s, q) since, for example, if s is too low then the products and nonlineari-
ties may be ill-defined. A particular role is played by the stochastic nonlinearity, since
the smoothness and decay of the family (ex) xen @s kK — co determines the spatial regu-
larity of div(g(w)#) and ultimately of the solution. As part of Chapter 5, we show that
whenever the noise # admits smoothness (1/2 + €) in space for some € > 0, then there is
a suitable choice of function spaces (or equivalently parameters (p,x, s, q)) for which a
unique, positive solution to (1.4.18) exists locally in time. We remark that in the stochas-
tic setting the life time of the solution may depend on w, and is therefore given by a stop-
ping time. Moreover since, in contrast to the previously discussed results, no compact-
ness arguments are used, the solution is probabilistically strong, see Subsection 1.2.4 for
a discussion.

As mentioned in Subsection 1.4.1, we can use that the weights * become negligi-
ble after an arbitrarily small time to show that the solutions regularize instantaneously
and therefore connect different regularity classes of solutions, if the noise is sufficiently
regular in space. In particular, if # is smooth in space, the local solution to (1.4.18) is
spatially smooth as well.

It remains to prove that the solution can be extended to the whole time interval for
which we consider the setting (p,x,s,q) = (2,0,1,2) from Subsection 1.4.1, and we re-
quire # accordingly to be two times differentiable in space. Moreover, we consider
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specifically the stochastic thin-film equation with an interface potential

(1.4.20)

Ou = -0, (W3 u) + 0x (U0, (W) + 0 (WV?W), onQx[0,T]xT,
u(o)') = U, on Q x —I]—,

and restrict ourselves to the one-dimensional situation due to the failure of the Sobolev
embedding (1.4.6) for d > 1.

By the discussed result, we know that there exists a unique, probabilistically strong
solution to (1.4.20) if the initial value is positive and lies in H'(T), and this argument
can be iterated as long as u remains strictly positive and in the energy space. The latter
follows if we can show that

[E[ sup &y (u(t))

Ost<t

< 00,

for the maximal life time 1 of the solution and the energy c§’¢ of (1.4.20) as defined in
(1.4.17). Indeed, as laid out in the previous subsection & bounds ||('ixu||i2 M and also
yields strict positivity of the profile, at least if ¢ is sufficiently repulsive. We establish
such an estimate by first closing a version of (¢, -Est) and then of (£-Est) tailored to
the energy &,. While in Chapters 2, 3 and 4 the It6-Stratonovich correction term was
indispensable to close such estimates, the estimates from Chapter 5 apply to both, the It6
and the Stratonovich interpretation of (1.4.20), since the ¢-term also has a regularizing
effect.

As a result, we obtain that (1.4.20) admits unique, strictly positive, probabilistically
strong solutions for n € (0,6) and ¢(r) ~ r9 for r ~ 0 and some 9 > max{2,6 —2n}. The
fact that we require the interface potential to be more repulsive near 0 for small values
of n is due to the increased energy production by the noise coefficient u — 1”2, which
is not differentiable at 0 for n < 2. Moreover, while the solution is a-priori analytically
weak, the discussed regularization results yield that

t
u(t,x) — up(x) = / [-0 (1 ()03 u(s)) + 05 (" (5)0x (¢ (u(s))] (x) ds
0

t
+ Y [ dcu(s)en)(x)dpP,
keN /0

for all x € T whenever uy and # are smooth enough, i.e., (1.4.20) is then satisfied in the
analytically classical sense.

1.5. FURTHER LITERATURE

Concerning the existence of weak solutions to the deterministic thin-film equation, ad-
ditionally to the aforementioned works [11, 15, 32, 33], we refer to [17, 70, 73] for the
complete wetting regime and to [19, 106, 112] for partial wetting. Moreover, next to the
reviewed a-priori estimates for the thin-film equation, also a modified energy is dissi-
pated by the equation [41, 96]. A list of references on the properties of weak solutions to
the thin-film equation and the strong solution theory can be found in Chapter 6.

Besides the already discussed results [35, 58] on the stochastic thin-film equation, we
should mention the pioneering work [51] on the existence of weak martingale solutions
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to the stochastic thin-film equation. There, based on a spatial discretization of the equa-
tion, the existence of solutions to the Itd interpretation of (1.4.20) with n = 2 is proved.
By letting the interface potential ¢ appearing in [51] tend to 0, a similiar result to the
one of [58], was derived in [75] by closing additionally a-entropy estimates for the so-
lutions. A version of [51] in the two-dimensional setting was obtained in [107]. Both of
these works share some of their advances with Chapter 2, i.e., the stochastic a-entropy
estimates and the physical dimension d = 2, and were developed independently of [116].
Moreover, a positive result on the finite speed of propagation of a regularized version of
(STFE) is proved in a series of three works starting with [76, 77].

Comments on the stochastic gradient flow structure of (STFE) with spatio-temporal
white noise #  can be found in [59], where a corresponding numerical scheme is de-
rived and analyzed. Also regarding the white noise case, an effort to treat (STFE) using
regularity structures was recently initiated in [80], where appropriate counterterms are
provided to give sense to the classically ill-defined nonlinearities.







EXISTENCE IN THE
TWO-DIMENSIONAL SETTING'

This chapter is concerned with the construction of very weak martingale solutions to the
Stratonovich interpretation of (STFE) with a quadratic mobility n = 2 in the physically
relevant two-dimensional setting d = 2. The proof is based on a generalization of the
approach of [58] to the case d = 2, i.e., we use a decomposition of the deterministic and
stochastic dynamics.

The higher spatial dimension leads to additional mathematical challenges due to the
reduced gain of integrability after employing the Sobolev embedding theorem. Indeed,
in [58] the control of the surface energy

/Iu/lzdx
T

suffices to show convergence of the nonlinear terms from the sequence of approximate
solutions. As apparent from the deterministic setting [33], the additional control of the
dissipation terms of the a-entropy

—/ uldx, ae(-1,0)
'|TZ

is necessary to deduce convergence of the nonlinear terms in the two-dimensional case.
Hence, to adapt the time splitting approach from [58], we have to additionally control the
a-entropy along the splitting scheme and use the more delicate limiting procedure from
[33] compared to the one-dimensional case [15]. Combining this with the stochastic
compactness method is the key challenge which we overcome in this chapter. Moreover,

TThis chapter is based on the article [116]: M. Sauerbrey. "Martingale solutions to the stochastic
thin-film equation in two dimensions". In: Ann. Inst. Henri Poincaré Probab. Stat. 60.1 (2024),
pp. 373-412.
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compared to the independently proven result in [107], where an existence result in the
two-dimensional case based on the dissipation of the entropy

—/ log(u)dx
T2

is given, we do allow for solutions with a contact line between the fluid film and the solid.

2.1. INTRODUCTION TO CHAPTER 2
In this section, we state and discuss the result of this chapter, we outline the strategy of
its proof and collect the used notation.

2.1.1. MAIN RESULT
We state the existence result which we will prove in the course of this chapter. Choosing
n =d =2 in (STFE) and interpreting the noise in the Stratonovich sense, we obtain the
SPDE

du; = —div(u?VAu,)dt + div(u,odW;) on T2, (2.1.1)

where W, is specified as follows. We let (1;);en be the orthonormal basis in H?(T?;R?)
consisting of the eigenfunctions to the periodic Laplacian in the first and second com-
ponent respectively, i.e., every v is of the form (¢, 0) or (0,¢) for some k € 72, where

& (0 &, ()
V1+@rlkD? + 2nlkD3

Sklx,y) = (2.1.2)

and
V2cos(2mjx), j<O0,

& =41, j=0, 2.1.3)
V2sin@@mjx), j>0.

Moreover, we let A = (1)) en € I2(N) satisfy the symmetry relation

A; =27 whenever ;= (S, 0) Ayp7;=(0,{x) forsomeke z2. (2.1.4)
Then
s} )
wat) = Y LBy, (2.1.5)
=1

for independent Brownian motions (ﬁ(”) 1en defines a centered Gaussian process on
H?(T?;R?) with the covariance operator Qf = Z‘l’zl /lf (f’WI)HZ(Tz;R)WI' Inserting W as
the driving process in (2.1.1), writing the Stratonovich integral in Ité form, and writing
J = u?VAu in the weak form from [33, Eq. (3.2)] yields the following notion of very weak
martingale solutions to (2.1.1), see also Section 1.2.

Definition 2.1.1. Let T € (0,00) and q € (2,00). A very weak martingale solution to (2.1.1)
with q' -regular nonlinearity on [0, T| consists out of a filtered probability space satisfy-
ing the usual conditions, a family of independent Brownian motions (V) en, a contin-
uous process (u(t))ejo,1) in H (T?) together with a random variable ] with values in
L2(0, T; L9 (T?;R?)) such that
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@) u(t), Jlj,q are §:-measurable in H'(T%) and L2(0, t; L7 (T2;R2)), respectively, for
everyte[0,T],

(ii) it holds almost surely |Vu| € L*({u > 0}) and

T T
/ ]-ndxdt:// IVMIZVu-ndxdt
0o JT2 0 J{u(n>0}
T
+// uIVulzdivndxdt
0 J{u(r)>0
T
+2// uvlTubnVudxdr
0 J{u)>0}

T
+/ / u?Vu-Vdivndxdr,
0o JT2

foralln e L0, T; W2 (T%R?)),

(2.1.6)

(iii) and for all o € WH9(T?) we have

t 1 >® t
(1), @) — (uo, ) = / —(divin, @) ds + 23 / A} (divdivu(y Dy, ¢} ds
000 t (=170 2.1.7)
+3 A / iv(u(s)y ), @) dp,
=1 0

almost surely forall t € [0, T1.

Remark 2.1.2. (i) Bytheweak continuityin H (T2 any solution u in the sense of Def-
inition 2.1.1 satisfies

sup ||u(t)||Hl(1rZ) < 00, (2.1.8)
0<t<T

almost surely.

(i) The measurability assumption on J in item (i) ensures that all the terms on the
right-hand side of (2.1.7) are adapted. Interpreting J as an element of the distribu-
tion space 2’ (R x T2;R?), one can equivalently demand that J is adapted to § in the
sense of distributions [25, Definition 2.2.13]. This follows by density of C°((0, ) x
T2;R?) in I2(0, £; L9(T?;R?)), separability of L2(0, ;L7 (T2;R?)), and the equiva-
lence of weak and Borel measurability in separable Banach spaces [84, Proposition
1.1.1].

In the course of this chapter, we will derive the following existence result.
Theorem 2.1.3. Let i be a probability distribution on H'(T?) supported on the non-
negative functions, T € (0,00), q € (2,00) and a € (-1,0). Then there exists a very weak

martingale solution to (2.1.1) on [0, T] with q'-regular nonlinearity satisfying u(0) ~ p.
Moreover,

(i) u(t) =0 almost surely forall t € [0, T],
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(ii) we have for p € (0,00) the estimates

[E[OS“PT”””sz) SapT / (R[S TS (2.1.9)
<t=<

p

2 < P
[E[||1||L2(0'T;Lq,m;w2)) Sapar / I 1 gy At (2.1.10)

(iii) and it holds the additional spatio-temporal regularity
ut € 120, T;HA(TY)  and u'T € (0, T; W (T?)) (2.1.11)

almost surely.

Remark2.1.4. (i) We point out that we allow for the right-hand sides of (2.1.9) and
(2.1.10) to be infinite, in which case the corresponding estimate trivializes.

(ii) We note that the differential identity

4
a+3

a+3

l-a _ a+3
Vu = u4t+tVu 1,

the Sobolev embedding theorem, (2.1.11) and (2.1.8) imply that [Vu| € L*~ ([0, T] x
T?) almost surely and hence the integrability condition from Definition 2.1.1 (ii).

2.1.2. DISCUSSION OF THE RESULT

Theorem 2.1.3 generalizes [58, Theorem 1.2] to the setting in two dimensions and is
therefore together with the independently developed result [107, Theorem 3.5] the first
existence result for the stochastic thin-film equation in higher dimension. As in the one-
dimensional case, the time splitting approach is not only suitable to construct solutions
to the stochastic thin-film equation, but suggests a numerical approach for their simu-
lation as well. The assumption A € 12(N)) on the noise (2.1.5) is the same as in [35, 51, 58],
where we refer the reader for an interpretation of the expansion (2.1.5) in terms of a spa-
tial correlation function of the noise to the exposition in [20]. The additionally imposed
symmetry condition (2.1.4) expresses that the coordinate-wise noise processes are dis-
tributed according to the same Gaussian law in H?(T?). This is a physically reasonable
assumption since the noise is induced by thermal fluctuations and its distribution de-
pends consequently on its position but not on its direction. The same symmetry condi-
tion appears in [107, Eq. (2.19)], where the use of Stratonovich noise is discussed, which
indicates that it is an important assumption to treat the stochastic thin-film equation in
higher dimensions. We point out that in [107], the expansion (2.1.5) in terms of eigen-
functions of the periodic Laplacian is relaxed to a slightly more general assumption.

In contrast to the existence results from the mentioned articles, there is no integra-
bility assumption on the initial distribution required in Theorem 2.1.3. This is achieved
by using a decomposition of the initial value in countably many parts which are each
almost surely bounded in H'(T?). Then one can construct approximate solutions and
apply tightness arguments for each of these parts separately and add them together af-
terwards. The only important feature of (2.1.1) for this to work is that u(f) = 0 is a so-
lution to it. We remark that these kind of reductions to bounded or integrable initial
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values are well-known and can be achieved in the setting of probabilistically strong so-
lutions via localization or changing the probability measure, see [6, Proposition 4.13] or
[94, Theorem 6.9.2] for examples. We use the decomposition of the initial value instead,
since it is more compatible with the stochastic compactness method as well as the esti-
mates (2.1.9) and (2.1.10). The moment estimates (2.1.9) and (2.1.10) for p < 2 are also
new for the stochastic thin-film equation and are obtained from the estimates for higher
moments.

2.1.3. OUTLINE AND DISCUSSION OF THE PROOF

In Section 2.2 we review the existence result for very weak solutions to the deterministic
thin-film equation in two dimensions from [33] and state properties of the obtained so-
lutions which are immediate from their construction. Additionally, we show that there is
ameasurable solution operator using the measurable selection theorem, which is impor-
tant to combine these results with the stochastic setting. This approach is to the author’s
knowledge new and might be of interest also for other situations, where a measurable
solution operator is required.

In Section 2.3 we consider the regularized Stratonovich SPDE

du; = eAu,dt + div(u;0dW;)  on T? (2.1.12)

and establish well-posedness in H' (T?) using the monotone operator theory for SPDEs.
The coercivity estimates (2.3.7), (2.3.8) are obtained analogously to the one-dimensional
case [58, Eq. (A.9)] and require only some adaptions to multivariable calculus, where the
symmetry condition (2.1.4) is used. Their uniformity in ¢ is key to letting later on £ \ 0
and eliminating the regularization term eAu; from (2.1.12). We note that this procedure
is well-known and refer the reader to the article [57] and the references therein for more
information on degenerate parabolic SPDEs. However, the general result [57, Theorem
2.1] does not directly apply to

du; = div(u;0dW;) on T? (2.1.13)

and the coercivity estimates are unique to our particular situation.

In Section 2.4, we start to construct approximate solutions to (2.1.1) by splitting the
stochastic and deterministic dynamics along a time-splitting scheme with step length
6. Using the properties of the solutions to the deterministic thin-film equation and the
solutions to (2.1.12), we derive estimates on the approximate solutions which are uni-
form in € and 6. The procedure is analogous to the one-dimensional case, but we note
that we take the slightly different approach to let € \ 0 afterwards to be able to apply
Ito’s formula to the whole time splitting scheme. After these estimates are obtained, it
is straightforward to deduce tightness statements on the approximating sequence in €
and employ the Skorokhod-Jakubowski theorem to obtain an almost surely convergent,
equally distributed subsequence. Usually, the parabolic regularization procedure does
not require to pass to another probability space, see again [57], but it is in our case con-
venient to ensure convergence of the solutions to the deterministic equation as well.

Finally, in Section 2.5, we derive additional estimates on the approximating sequence
by controlling the a@-entropy production along the stochastic dynamics by means of Itd’s
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formula. Using the obtained estimates, we show additional tightness properties of pow-
ers of the solution by an adaption of the compactness argument in [33, Lemma 2.5],
which is compatible with our splitting scheme. This line of arguments is unique to the
higher-dimensional setting and distinguishes our approach from the one-dimensional
case. We employ the Skorokhod-Jakubowski theorem once more to let § \, 0 and iden-
tify the limit as a solution to (2.1.1) combining the methods from [33, Theorem 3.2] and
[58, Section 5.2]. As a result of the construction the additional estimates (2.1.9), (2.1.10),
and the regularity properties (2.1.11) follow.

The reason to use the time-splitting approach instead of a linear parabolic regular-
ization is that it directly yields non-negative solutions, because the deterministic result
[33] provides non-negative solutions and the regularized stochastic part of the equation
admits a maximum principle. Since we are dealing with a fourth order equation, a linear
parabolic regularization of the whole equation would yield possibly negative solutions,
which lack a reasonable physical interpretation. However, a more delicate, nonlinear
regularization is possible as demonstrated in the one-dimensional case [35] or [75], but
would require a longer proof.

2.1.4. NOTATION FOR CHAPTER 2

We use the notation < to indicate that an inequality holds up to a universal constant and
write $p, ... if the constant depends on nothing but the parameters p;,.... Similarly, we
write C for a universal constant and Cp, .., if the constant depends on py, .... We write

t N
Ga(t)=/ / 1% ldrds, aeR
1)1

for the (mathematical) a-entropy, and point out for later reference that

a+1
Ga(t) = ———+r14(8), t=0, 2.1.14
al(f) 2@+ D a(t) ( )
if @ € (—1,0), where ry is a first order polynomial. We use classical notation for differen-
tial operators, i.e., write V f, div(f), Af for the gradient, divergence and Laplacian of a
function or a vector field f, respectively. Moreover, we write H f for the Hessian matrix
and use the notational convention that a differential operator is only applied to the first
function appearing afterwards so that, e.g.,

Vfg=gNVf), but V(fg) =f(Vg +gVf).

We denote our domain, the 2-torus, by T2. We write L” (T?), W5 (T?) and H*(T?) for the
Lebesgue, Sobolev and Bessel-potential spaces on T2 with integrability and smoothness
exponents p, k, where more information on periodic spaces can be found in [119, Section
3]. We note that if k is an integer, we equip H k(T2) with the equivalent W*2(T2)-inner
product. We write LP (T%;R?), W5? (T?;R?) and H*(T?;R?) for the corresponding spaces
of vector fields and equip them with the direct sum norm and set for the special case
p=2

2 2 2 2 2 2
1 2P oy = 122 ey + 1oz NP P oy = WAy + 10 ey
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to preserve the Hilbert space structure. We write {f, g) for the dual pairing in L?(T?) and
in L?(T%;R?) depending on f, g being functions or vector fields. If (S,v) is a measure
space and X is a Banach space, we write L” (S, v; X) for the Bochner space of strongly
measurable, p-integrable, X-valued functions on (S,v). For details we refer to [84, Sec-
tion 1]. If it is clear which measure is considered, we use also the notation LP(S;X)
and if S = [s, #] and v the Lebesgue measure L (s, t; X). Moreover, we write C([0, T1; X),
H'(0,T; X), CY(0,T; X) and WP (0, T; X), for the space of continuous functions, first-
order Sobolev space, Holder and Sobolev-Slobodeckij space on [0, T] with values in X,
where we will only consider fractional exponents y € (0,1). The corresponding Holder
semi-norm is denoted by [-],, x and for precise definitions of these spaces we refer to [9,
Section 2]. If a Banach space X is considered with its weak or weak-* topology, we ex-
press this by writing X,, or X, respectively. Lastly we mention that we write L(H;, Hy)
and L, (H;, H») for the space of bounded linear operators and Hilbert-Schmidt operators
between two Hilbert spaces H; and Hy, respectively.

2.2. THE DETERMINISTIC THIN-FILM EQUATION

In this section we summarize the existence result for very weak solutions to the deter-
ministic thin-film equation in the special case of quadratic mobility

0,v = —div(r’VAv) 2.2.1)
from [33]. Moreover, we show that the solutions can be chosen in a measurable way,
which will be important later. We remark that in [33] solutions to (2.2.1) are constructed
on a domain with Neumann boundary conditions, but the arguments translate verbatim
to the periodic setting. First, we recall the definition of very weak solutions to (2.2.1) from

[33, Definition 3.1].

Definition 2.2.1. Let g € (2,00) and T > 0. A very weak solution to the (deterministic)
thin-film equation on [0, T] with q' -regular nonlinearity is a tuple

(v, ]) € L%, T; H/(T?) n H (0, T; W17 (T%)) x L2(0, T; LY (T%R?)),

such thatd,v = —divJ in L2(0, T; W19 (T2)), [Vv| € I3({v > 0}) and

T T
/ ]'ndxdtz/ / IVUIZVv-ndxdt
0 JT? o Jwm>o

T
+// v|Vv|2div17dxdt
0 Jwm>0
T
+2// vV vDnVydxdr
0 Jwn>0

T
+/ / v?Vy-Vdivndxds
0 JT2

(2.2.2)

for alln e L®(0, T; W2 (T%;R%))).
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Remark 2.2.2. By Rellich’s theorem, see [1, Theorem 6.3, p.168], and the Aubin-Lions
lemma [121, Corollary 5] there is a compact embedding

L®(0, T; H (T?) n HY 0, T; W7 (T?)) — C([0, T}; L' (T?)

for any r € [1,00). In the following, we will always identify a solution to the thin-film
equation with its L” (T?)-continuous version. By [24, Lemma I1.5.9] this version is weakly
continuous as a mapping with values in H' (T?).

The identity (2.2.2) is a weak formulation of J = u?VAu. The following existence
statement is given in [33, Theorem 3.2], where we add some quantitative estimates which
follow from the construction in [33] and are proved in detail in Appendix 2.A.

Theorem 2.2.3. Let vy € H'(T?) be non-negative, q € (2,00), T >0 and a € (—1,0). Then
there exists a very weak solution (v, ]) to the thin-film equation on [0, T| with q' -regular
nonlinearity and v(0) = vy, which satisfies the following properties for universal constants
0<Cq,Cq <oo0.

(i) We have forall t€ [0, T] that

/v(t,‘)dxz/ vodx and v(t,-)=0.
'[2 T]'Z

(ii) It holds the energy estimate

Sup ||VV(t) ”LZ(-U—Z;RZ) < ”VUOHLZ(TZ;[RZ)’

0<t<T
(iii) It holds that
2 2 2 2
”]”LZ(O,T;L‘?'(TZ;RZ)) + Cq”VV(T)”Lz(-ﬂ-z;Rz) (”VV(T)”Lz(-[I-z;Rz) + /TZ vodx )

)

/ vodx
'|T2

< CqllVvoll T2 o) (nwoniww) +
(iv) We have the a-entropy estimate
1 r atd o at3 4
Go(w(T,"))dx + — |[Hv 2z |“+|Vv % |"dxdt < Gq(vo)dx.
T2 Ca Jo Jr2 T2
The following result can be proved along the lines of [33, Lemma 2.5, Proposition 2.6,
Corollary 2.7, Theorem 3.2].
Proposition 2.2.4. Let g € (2,00), T > 0 and (v, J)nen be a sequence of non-negative

very weak solutions to the deterministic thin-film equation on [0, T with q'-regular non-
a+3 a+3

linearity. Assume that there is an a € (—1,0) such that vy, J,, v,> andv,* areuniformly
bounded in
200, T; HY(T), L2(0, T; L7 (T3R%), L2(0, T; HA(T?), L4, T;WH(T?)  (2.2.3)

respectively. Then for a subsequence we have
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(i) vp—* vinL(0, T; H'(T?)),
(ii) Jo—J in L2(0, T; L9 (T%;R?)),

at3 a+
(iii) v,2 — v in 20, T; H2(T?),
at3 a+3
(iv) v,* —vt inL*0, T; W (T?)
and the limit (v, ]) is a non-negative very weak solution to the thin-film equation with
q' -regular nonlinearity.

Finally, we give proof to the existence of a measurable solution operator. To this end,
we define the set &, 1 as the topological product of the spaces (2.2.3) equipped with
the respective weak and weak-* topologies. Moreover, we write Bx (r) for the ball in X
centered at the origin with radius r, if X is a normed space.

Corollary 2.2.5. Let g € (2,00), T >0 and a € (—1,0). There is a Borel-measurable map-
ping
1,72 a3 a4l
ya,q,T: {UO eH (-I]— )|U0 20} - t%'{,7,]“) Vo — (U,], vZ2,v4 ), (224)

which assigns to every initial value a very weak solution to the thin-film equation on [0, T1,
which satisfies the properties (i)-(iv) of Theorem 2.2.3.

Proof. We define for vy in the domain of (2.2.4) the set of all very weak solutions to the
stochastic thin-film equation with initial value v and ¢’'-regular nonlinearity satisfying
(i)—(iv) from Theorem 2.2.3 together with its corresponding powers by Sol(vg) = &, 1.
We write X; for the i-th space in (2.2.3) and observe that if |vg || 1 (y2) < n for some neN
the a-priori bounds of Theorem 2.2.3 yield that

4
Sol(vp) < &‘f;"% = X Bx,(Ti,n)
i=1

for suitably chosen r; ,. We equip each By, (r;,,) again with the weak (weak-*) topology of
the respective space X; and 2" 7 with the resulting product topology. We note that each
By, (r; ) is metrizable by the separablhty of the (pre-) dual of X;, see [84, Proposition
1.2.29, Corollary 1.3.22] and consequently also the topological product & ;”% Moreover,

fﬁ?f‘;”} is compact as a consequence of Tychonoff’s and the Banach-Alaoglu theorem and
therefore in particular a Polish space. Let (v, ;) jen be a sequence in

{voe H' (T®)|vo 2 0, vl 1 72) < n}

converging to vg, . in H!(T?) and

a+3 a+3

Wy, Jjv;® v, ") € Sol(w,j). (2.2.5)

Then the measurable selection theorem as in [45, Corollary 103, p.506] yields a Borel-
measurable solution map

y(n)T {voe H'(TH|vo 2 0, voll g1 72y < 0} — ‘%t;n%’
(2.2.6)

+3

vo— (v, J,v . ,UT) € Sol(vp),
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if we can verify that a subsequence of

a+3 a+3

(Uj)]j) sz » Vj4 )]EN
converges to an element of Sol(vp, ). Since (2.2.5) lies in 5}5[;”}, its components are uni-
formly bounded in (2.2.3). Therefore, we can apply Proposition 2.2.4 and obtain that

atl o+ a+3  a+3
(vj,]j,vj2 ,v].“ )= (v J,v2,v 1)
for a subsequence in %6;,”), where (v, ]) is a non-negative very weak solution to the thin-
film equation with g’-regular nonlinearity. By [121, Corollary 5] we deduce that v; —
v in C([0, T1; L*(T?)) and in particular v;(0) — v(0) in L*(T?). Consequently we must
have v(0) = vy, .. By lower semi-continuity of the norm with respect to weak and weak-*
convergence we deduce that (v, J) satisfies all the properties (i)-(iv) of Theorem 2.2.3 and
therefore

a+3 a+3
(v,]J,v'Z ,v 7 )eSol(vo,).

Hence, the measurable selection theorem indeed yields a Borel measurable map (2.2.6).
Finally, we define % g, 7v0 = 5”05’2 rVoif n—1<|lvll < n. Since balls in H'(T?) are Borel
sets, F,q,1 has the desired properties. O

2.3. THE REGULARIZED LINEAR STRATONOVICH SPDE IN THE

ENERGY SPACE
In this section we show that the regularized version of the stochastic partin (2.1.1)

dw; = eAw,dt + div(w; o dWy) (2.3.1)

is well-posed using the variational approach to SPDEs [100, Chapter 4]. A key ingredient
to checking the sufficient conditions for well-posedness is the spatial isotropy condition
on the noise (2.1.4). Throughout this section, we fix a filtered probability space (Q,%,P)
satisfying the usual conditions with a sequence of independent real-valued Brownian
motions (8”) e and an € € (0,1). The main statement of this section reads as follows.

Theorem 2.3.1. Let p € [2,00), T € [0,00) and wy € LP(Q; H'(T?)) be §o-measurable.
Then there exists a unique continuous, adapted H'(T?)-valued process w such that w €
L*([0, T] x Q; H?(T?)) and

t fo'o) o0 t
w(t) = wy + / eAw(s) + %Z A2 div(div(w(s)y )y ds + ZA,/ div(w(s)y;) dp
0 =1 1=1 0

(2.3.2)
for every t € 10, T1. Moreover, w satisfies
p p
E| sup 1w} o) | Spr € [1w0lf o | (2.3.3)
almost surely we have
/ w(t)dx = / wo dx (2.3.4)
T2 T2

and if wy =0 also w(t) =0 forall t € [0, T].
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Remark 2.3.2. We convince ourselves that all the terms from (2.3.2) are well-defined. By
(2.1.2) it holds

sup sup [0a¢kll oo (2) < 00. (2.3.5)
lal=2 kez?

and therefore we have

forevery w e H2(T?). Using the first estimate we derive that

T
J
and consequently the deterministic integral in (2.3.2) exists almost surely as a Bochner

integral in L2(T2). Using the second estimate from (2.3.6), one derives by the martingale
moment inequality and It6’s isometry that

2
E dz

L[2(T?)

eAw(t) + % Y Addiv(diviwy )y
=1

2
,SA ” w”LZ([O,T] XQ;HZ(TZ))’

2

sup
0<r<T

t
Z)Ll/ div(w(s)y;) dpY

H(T?)
2

m T
Y A / div(w(0)y;) dpY”
I=n 0

HY\(T?)

T
A?/ |diviw Oy |55 g2, dt
0

m

m
2 2
S (IZ /11) 1Wl72 10,71 %0 12 12))
=n

and the latter part converges to 0 as n, m — co. Therefore, the series of stochastic inte-
grals in (2.3.2) converges to a continuous square-integrable martingale in H' (T?2).

In order to treat the equation (2.3.2) within the variational setting [100, Chapter 4],
we introduce the operators

1 (o)
A% H2(T?) — L2(T?), w — eAw + 5 Y Afdividivwy )y,
=1
o0
B: H*(T?) — Ly(H*(T%R%), H (T?), w— | v— Y i, ) o2 g2, div(wy)) | -
=1

As in Remark 2.3.2 we conclude that the operators A¢ and B are well-defined, linear and
bounded. In the following lemma we verify coercivity of (A%, B). Its proof is similar to [58,
Lemma A.3], but nevertheless contained to stress the necessity of assumption (2.1.4).

Lemma 2.3.3. There exists a constant Cp < oo such that

oo
2
2(A°w,w) + Y | Ba) il f2p2) < Calwly o) = 26Nl g2y (2:3.7)
=1
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ZWAzMwa+ZMVBWMWAM%VW)_CMmmmqq 26IVWIZ ps e, (2:3.8)
forall w e H*(T?).

Proof. By continuity of the involved operators, it suffices to verify (2.3.7) and (2.3.8) for
w € C*°(T?). We first observe that

(o)
(A*w, w) = €| VW72 252 - ZA%mWwwmme>
l:1

= —€||VI/U”L2(-I]—2 [RZ)

(o] 1 (e8]
Z Ay - Vwl3, o) + o> A3 w?, div(diviy )y ),
210 =1

where we have used the identity %sz = wVw in the second line. Utilizing the same
identity again, we obtain

| Byl |72 g2y = A diviwy 12, o,
= B {1y Yl ) + 2 wVw, divy )y + (w?, diviy)?)
= 2 (1Yl o) = P,y Vdiviy )

Considering the bound (2.3.5) we can calculate

2w, w) + Y | B w3,
=1

100
aﬂww;@m+—ZA%M@wmwwwnﬂmVﬁww»

= CA ” w"L2(-|]—2) 2€||VLU||L2(-I]-2 RZ)

for a suitable constant Cp < oco. Enlarging C by 2 yields (2.3.7). For (2.3.8) we observe
that

(VA w,Vw) =

Nll—‘

Z (div(div(wy )y, Aw) — el Aw|?

L2(T2)"
To further analyze the involved series, we set

= A; in the situation of (2.1.4) and rewrite

1 2 . . 1 2 B

—= Y A div-(diviwy )y, Aw) = —= Y i (diviEV(wér), Awy).
2 =1 2 kez?

Before moving on, we notice that

1+cos(dnjx), j<O,
2 =4, j=0,

(2.3.9)
1-cos(dnjx), j>0

and therefore _ N
(0 )

2 _
V) = T2+ etk
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yields the bound

2
sup sup [0a¢% Ml feo(r2) < 00.
lal=4 kez?

Using this estimate, the product rule for A, integration by parts, as well as the differential
identities )
V(Vf-Vg)=HfVg+HgVf and HfVf= 5V|Vf|2, (2.3.10)

we calculate

(div(§ V(wé ), Aw) = (V& - V(wéi) + & A(wéy), Aw)

3 1
= <5§CAw+EvW-v5§C+EwA52,Aw>
2 2 1 2 1 2
= IkAWN T, 2y — <va5 + HEVW,Vw) + = (A, ZAw? = Vw- V)

> [|EAwl? HL(T2)

mz) Z<A£,|Vw|>+—<A2£2, w?) = Cllwll

Here, we have enlarged the constant C < co from the second last to the last line. Con-
cerning the other summand in (2.3.8), we observe that by integration by parts

IVB) [ O T2 qogey = I VOLWER s o2y = 3 SA(WER), 011 (WE kD).

Rewriting the expression ||VB(w)[(0, )12 ,. analogously yields that

L[2(T%R?)
IVB@) [ O 7222y + IVB@O,ET, e, = HEIAWED 1T g2,

Using again the product rule for A, the bound (2.3.5), integration by parts and the for-
mulas from (2.3.10), we can estimate the latter term by
IAWERDNT, g2y = I€kAW +2V W - VEL + WAkl T g2,
= [k AWNT2 2y + 12V - VEk + WAE KN T 12y + 2 € 1AW, 2V W - VE e+ WAEE)
< lécAwl? =2(Vw, VIS  wASk + 26 Vw - Vi)
i)~ 2 VW A VW + wVIEEASK])
—4(Vw,(V§k®V€k)Vw+kawV£k+ka£ka)
+ (WP, AERAER) +2 (IVw?, divExVER)

12 (TZ) + C" w”Hl ('[2)

= kAW, g2y + Cllwl?

We enlarged again the constant C < co from line to line. Moreover, in the last line we
have employed that

2(27|k|)* (47| kI)*

A A 00 = (2 k 2 A 2 e} = -
NACKACE vy = CRIKDTNACK v < T ez oD
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by Aéy = —(2n|k|?)&x and (2.3.9). Combining all the previous estimates we finally obtain
that

(o]
2(VATw,Yw) + Y | VB il 22 2.2,
=1
< 268w, 00 = X 1 [1EkAWIE, ) = ClWIZ
kez?

2 2 2
+ Y 1AW )+ Clwl o)

kez?
< Cal w2y =26 AWl 7, -
We arrive at (2.3.8) by enlarging Cy by 2. O

Proof of Theorem 2.3.1. The existence and uniqueness assertion follows, if we verify the
assumptions of [100, Theorem 4.2.4] on the couple (A%, B) considered on the Gelfand
triple

H*(T?) < HY(T?) < L*(T?).

Here we equip H?(T?) with the equivalent Bessel-potential norm to ensure that the usual
norm in L?(T?) coincides with the norm of the dual of H?(T?) under the pairing in
H'(T?), for details see Appendix 2.B. Hemicontinuity and boundedness of A¢ follow
from A€ € L(H?(T?), 12(T?)). Coercivity is obtained by adding (2.3.7) and (2.3.8) together.
By linearity, coercivity implies weak monotonicity. The proof of (2.3.3) translates verba-
tim from the one-dimensional case [58, Proposition A.2] and (2.3.4) follows from testing
(2.3.2) with 132. The claim regarding non-negativity of w is a consequence of the max-
imum principle for second-order parabolic SPDEs [95, Theorem 4.3], which holds by
analogous reasoning also on T2. O

2.4. TIME DISCRETIZATION SCHEME WITH DEGENERATE LIMIT

In this section we fix N € N. The goal of this section is to construct for a given end time
T and an initial value u a (very) weak martingale solution to the split-up problem

u(t) = v2(t— j&) + jo), jo<t<(j+3)8,
u(t) = wt-(j+3)8)+j6), (j+3)=st<(j+1)3,
0,v = —div(v’VAv), on [j5,(j+1)8),
dw; = div(w;odWy), on [jo,(j+1)d),

where § = % and j € {0,..., N}. Starting at the initial value u( the process u(t) sat-
isfies alternately the deterministic thin-film equation and the purely stochastic equa-
tion (2.1.13) on time intervals of length g and yields thus a time splitting scheme for the
stochastic thin-film equation (2.1.1). During the construction we derive bounds which
are uniform in N, and will be important in the final section, where we take the time
step limit N — oo to construct a solution to the original problem. We refer the interested
reader for more information on the time-splitting procedure to [31]. The main statement
of this section is the following.
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Theorem 2.4.1. Let T € (0,00), q € (2,00) and a € (—1,0). We assume that uy is a non-
negative random variable in H'(T?) and set R® = {(k—1 < lluol 72y < k} and u =
1,0 up for every k € N. Then there exists a probability space (ﬁ,ﬁ, P) with a filtration §
satisfying the usual conditions, a family of independent Brownian monons (BD)jen, ran-
dom variables 1w, HL (T?)-continuous processes &'* and L2(0, T; L9 (T2;R?)) -valued
random varzables Jo for k € N, such that i®, J® and the processes 7® and w™® de-
fined by

a® () = 90 @2( - jo) + j8), je=t<(j+13,
AP ) = @0 @e-(+ DO +j8), (+H<t<(+1)o
satisfy the following.
(i) The sequence (1w, i (0)) ken has the same distribution as (1 g, US) kery, in par-

ticular we have ¥ ™ (0) ~ ug. Moreover, i and J® are P-almost surely zero
outside of the set R®.

(i1) ﬁ‘k)(t) and f(k)l[o,t] are §t-measurable in HY(T?) and L%(0, t; Ld (T%;R%) for every
te[0,T]) and k € N.

(iii) The tuples (70, J®)) are P-almost surely solutions to the deterministic thin-film
equation on [j6,(j + 1)6) satisfying property (iv) from Theorem 2.2.3 with initial
value ™ (jb) forevery j=0,...,N.

(iv) ForkeN, g€ H'(T?) andt€ [j8,(j +1)8) we have that

@ 0,9 — (@0 (j8), ) = ZAZ / (dividiv@™ 9y, ¢) ds

l\J I

+ 3 / (div@™® (), p) dpP.
= Jjs

(v) ForeverykeN, p € (0,00) we have

= ~(k) < [ ]

E OiltlBT " u ” H1 (-D—g) ~Mp, T E ” uo ” (-I]—z)
7o )P

[” ”L2(0 ;L9 (T2R2)) Stpar B [“ ty ip (FZ)] :

(vi) Moreover, for anyy € (0, %) and K € (1,00) it holds

(k)2
P [ﬁ(k)] >Kt| < 1+[E[”u0 ”HlﬂTz)]
y, W14’ (T2) ~harT K ’

2.4.1. CONSTRUCTION AND ANALYSIS OF A REGULARIZED SCHEME

Let ug € L°°(Q; H(T?)) be non-negative. Up to extension and completion of the proba-
bility space we can assume that there exists a filtration § satisfying the usual conditions
with a family of independent Brownian motions (,B(l)) len such that g is §p-measurable.
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Remark 2.4.2. The construction with initial value ug within this subsection will in Sub-
section 2.4.2 be applied to each of the cut-off parts u(()k) from Theorem 2.4.1. This justifies
the strong assumption 1y € L*(Q; H L(T2)) here.

We fix for the rest of this subsection also T € (0,00), g € (2,00), @ € (—1,0), € € (0,1)
and apply the operator #; 45 from Corollary 2.2.5 to the initial value ug. We define
Velj0,6), Jelpo,5) as the version of the solution which is in C([0,61; L*(T?)) and in particu-
lar continuous in HLI,,(TTZ), see Remark 2.2.2. Moreover, we define w;|jo s5) as the solution
to (2.3.2) with initial value lim; -5 v, (f). Notice that since v¢|(g s) fulfills the properties (i)
and (ii) of Theorem 2.2.3, we have

p

E H(T?)

SE[ ol ]

[l lim v ||
t/6

for any p € [2,00), and therefore Theorem 2.3.1 is indeed applicable and yields a non-
negative solution weljos. In particular, the terminal value lim; -5 w,(f) lies again in
LP(Q; HY(T?)). We repeat this and obtain inductively very weak solutions v|; j8,(j+1)8) tO
(2.2.1) and variational solutions Wel(js,(j+16) t0 (2.3.1) for j € {1,..., N}. Finally, we define
the H), (T?)-continuous, adapted process

w1y = 4 VU= O + O, jo=t<(j+ps,
€ we(t—(j+ O +j8), (j+H=st<(j+Dé.

for r € [0, T). We note that we set for the final time u.(T) =lim; -5 w,(f). The divergence

form of (2.2.1), (2.3.1), and an application of It6’s formula yield the following estimates
along the whole time-splitting scheme.

Lemma 2.4.3. It holds almost surely that

/2 u:(dx = /2 up dx. (2.4.1)
T T

forall t € [0, T]. Moreover, we have additionally

E

sup el vz | Sapr E[lol?y | (24.2)

0<t<T
forpe(0,00).

Proof. The equality (2.4.1) follows from its respective counterparts from Theorem 2.2.3
(i) and (2.3.4). Next, we apply It6’s formula to the composition of ||V - IIi2 TR with the
process w,, which yields that

t
”ng(t)”iz(-u—zﬂz) = ”vws(ja)”iz(-u—z.wz) +2/ (ng(s),VAE(wg(s))) ds
; ; is
(2.4.3)

(e t o) t
+ ZA,/ 2(Vdiv(we ()y)), Ve (s)) dBL + Z}L?/ IV div(we (YY DI, 22, -
I=1 i =1 jé ’
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forte[jo,(j+1)6). Ajustification of the applicability of Itd’s formula is given in Appendix
2.C. As pointed out in (2.C.6), the martingale given by the series of stochastic integrals,
which we denote by M ;, has quadratic variation

42&2/ (Vdiv(w, (5)y), Ve (s))? ds.
Combining (2.4.3) with (2.3.8) we conclude that
t
IV we (D12, 2.2y = 1V We (O 2.0 = Mz, (1) Sa /] i We ()31 72, ds

and for the endpoint ¢ = (j + 1)6

Ve ((j+1)6) ”Lz(-n—z g2y ~ IVwe(jo) ||L2(1T2 a2~ Mo, (j+1)0))
(0o ; (2.4.4)
S / lwe ()13 g2 ds.
jo

By Theorem 2.2.3 (ii) we have
IVwn,e GO roge, < IVUN GOz g2,

so that a telescoping sum argument yields

t
IV we (O r2 2y~ 1V U0I 72 22y = M2 (D) Sa /0 e ()11 72, ds (2.4.5)

for t € [0, T]. The appearing process M; is defined by the sum of orthogonal martingales
j-1
My(1) = ) My ((k+1)8) + My (1), te€[j6,(j+1)6)
k=0

and has therefore quadratic variation

00 t
42/1%/ (Vdiv(we ()y;), Ve (s))? ds.
=1 0

For p = 2 we deduce from (2.4.5) with help of the inequality (a+ b+ C)g <p a% +b% +c?
and the Burkholder-Davis—-Gundy inequality that
[oi‘ii’t 19067, oy | = CoE [IV2017, 12 ]
z 4 (2.4.6)

SAp

t
(/ IIwg(S)IIHl(Tz)dS) (/ <Vdiv(wg(s)u/1),ng(s)>2dS)
0

To estimate the latter expression we observe that

Vdiv(wy;) = Hwy; + Dy;Vw + wVdivy; + div(y ) Vw
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and due to (2.3.5) and (2.3.10) consequently
| <V le( WWZ), \Y w>| 5 ”V LU”LZ('D'Z;R) ” WH H(T2)» (247)

for w € H?(T?). We conclude with help of Young’s inequality that

p
13 '
E ( / (Vdiv(we ()y)), Ve () ds)
0

P
<E| sup IIng(S)II 2(12.2) (/ e ()11, Tz)cis) ]
O=s=<t
Ke t ) 2
=5k OiligtIIng(s)lle(mz) E ( /O IIWE(S)IIHl(Tz)dS)

for any « > 0. An appropriate choice of x and (2.4.6) yield that

sup |[Vwg ()"

O=s=<t

t 5
E ( / ||wg<s)||§mz)ds) ]
0

t
p
/O lwe ()11 2, ds
t
< p
St [l )| +/

We additionally employed Jensen’s and the Poincaré inequality here. Because of u €
LP(Q; H(T?)), the monotone function

- CyE [ IVuol?

12 '|]'2 RZ 12 ‘[|'2 R)]

:Squ

:Sp,T E :SP E

t p
(/0 (/[rZ uO dx) + ||Vw£(s)”L2(-[|—2 RZ) ds)]

ds.

sup [IVw, @)l

0<7=<s

L2(T2;R2)

t—E| sup [Vwe(s)”

O=ss=<t

L2(T2;R2)

takes finite values by (2.3.3) and Theorem 2.2.3 (i), (ii) and therefore an application of
Gronwall’s inequality yields

sup [Vwe ()l
0<s<T

L[2(T2;R?) 5/\ p,T E [" Up ”Hl —Uz)] (248)
In order to obtain the above inequality also for p € (0,2) we observe that 1zu, coincides
with the process u, r obtained by constructing the splitting scheme with initial value
1rug for R € §p. Indeed, from the properties in Theorem 2.2.3 (i) we conclude that %, 4,5
maps 0 to the solution which is 0 for all times. Consequently, we have

Verlo,s) = 1RVelp,s) and  we r(0) = 1w, (0).

Therefore w, RI 10,5) and 1grwel(o,5) are both solutions to (2.3.2) and have the same initial

value so that wg R l0,6) = 1rWel[0,5)- Itis left to apply the uniqueness statement from The-
orem 2.3.1 and repeat these arguments on [j6, (j + 1)9) for j = 1,... N. Hence applying
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(2.4.8) to we,g with exponent p = 2 yields

E|1g sup IIng(s)IILZWZRZ NAT[E[IRHMOHHI(-I]-Z) .

0=s<T )

Since R € §, was arbitrary, it follows that

E So

sup IIng(S)IIL2 T2R2)

SAaT ol e
0=ssT HT®)

For p € (0,2) we can use Jensen’s inequality to deduce that

sup [[Vwe(s)I” So

sup [[Vwe(s)I? T2(T2R2)
0=s<T

Oss<T

L2(T2;R?)

2
p
30] Sar ol o)

and it is left to take the expectation. Finally, we use Theorem 2.2.3 (ii) to obtain (2.4.8)
with w, replaced by u, which together with (2.4.1) implies (2.4.2). O

Lemma 2.4.4. We have

2 14
A Sapar E [0l o ]

12(0,T;L4' (T2;R2))

for p e (0,00).
Proof. We observe that as a consequence of Theorem 2.2.3 (iii) and (2.4.1)

1712 Sa VUG 2 o ge) — IVWe (GO oo,

2
+ (/ﬂ uodx) (190 GO oo, = 1V 06 GOz o g )-

I2(j5,(j+1)5; L4 (T2;R2))

Using that

N
”]EHLZ(O T;L9 (T2R2)) Jg ”]E”LZ(](S (j+1)6;L7 (TZR2))

we obtain the bound

N
2 . 4 . 4
”]E”LZ(O .14 (T2R2) ,Sq Z IVv:(jo) ”quz.Rz) - ||vw5(]5)||L2(T2‘R2)
T ; =0 ; ;

N 2
+ Z (/ﬂ_z ude) (“VVE(](s)"LZ(TZ Rz ||vw£(]6)||L2(_[r2 RZ )
=0
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IS

. . p 14
Applying the %-th power and using that (a; +---+a4) 1 Sp ay' +---+a, we conclude

2
A
P
Spa |0V (VI ooy = IVWe(T =), g )|
N-1 i
| & 1V 4 DOy~ 10O s 0.49)

L]

+(/T2uodx) |0V (192012, 2oy = 1V 06T =) 2.0

L]

2N-1
. 2 . 2
’ (/m ”odx) Y V(G + DO 2.2, ~ IVWe GO, oo

j=0

The expectation of the first and the third summand of the right-hand side of (2.4.9) can

be each estimated by E[|l uo I? ol (Tz)] To control also the second term we apply Itd’s for-

mula, see, e.g., [90, Theorem 15.19], to the composition of (-)? with the real-valued semi-
martingale (2.4.3) and obtain that

IVwe (D172 12,52, WWAmNmﬂm+2/HV%BmeWde®)
+4/IWWAQM%WW<VWA9NAWWAQDM
o) t

+2 /] Vel gz e X A7 /] NV AV Y DIy gy ds

o0 t
+4y A?/ (Vdiv(we (8)y), Vwe(s))* ds.

jé
Using (2.3.8), (2.4.7) we conclude for the endpoint t = (j + 1)6 that

(j+1)é
”vvg((] + 1)5)”142(?2 R2) - IVw, (]5)||L2 T2:R) 2/‘6 ”vwe(s)”quz R2) dMZ,j ©)
J

(j+1)&6
4
SA [6 ” wE (S) ”Hl (‘|]'2) ds

Summing up over j, taking the %-power, applying the Burkholder-Davis-Gundy inequal-
ity, aswell as (2.4.2) and (2.4.7) yields

T-5 3 T-6
51\,]7 E (/(; ” wé‘(s) “?—Il ('I]'Z) ds) + (A ” We (S) ”‘;_11 ('H'Z) ds)

L)

N-1
2 VY + DO g2 g2y = IVWe GO T2 ooy
j=0

T
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<

SprE Sap E 1ol o]

su IIW(t)II

. . . P . p .
Similarly, by summing up over j in (2.4.4) and taking the power ¢ we obtain

LS

2N-1
(/ ude) Z ||vve((]+1)6)||L2(-H—2 ‘R2) ”vws(]5)”L2(-[|—2 R?)
T2

j=0
2 2 2 [ T-6 , f
( /T o dx) ; (( /T o dx) /0 112 g2 ds)

Taking the expectation, using the Burkholder-Davis-Gundy inequality, (2.4.2) and (2.4.7)
yields the estimate

SA,p

]

2N-1
E (/I]’Z Uo dx) "vve((] + 1)6)|IL2(TZ R2) ||vw£(]6)”LzﬂIz R2)

j=0

4 T-6 4 g
<apE (( /T td) /0 ||ws(S)||H1(Tz)ds)
2 T-6 )
+(( /1r 2 uodx) /0 ||ws(s)||H1(Tz)ds)
p
Spry/E (/ uodx)
T2

Finally, taking the expectation of (2.4.9) and using the estimates on the individual sum-
mands yields the claim. O

L]

sup we(I?, )| Sapr B[l 2]

1(T2
0<I<T A9

We also show tail estimates of the powers of v in their respective space. We note that
the obtained bound depends on N and will therefore be improved to a bound, which is
uniform in N after letting £ \ 0.

Lemma 2.4.5. We have for K € (1,00) the estimate

o[

SAa, TN

a+3 2

v, ?

a+3

+ vt

4
> K})
12(0,T; H2(T2)) I4(0, T; WA (T2))

Elluoloil, | + [nuonmz)]

Ka+3

Proof. As a consequence of Theorem 2.2.3 (iv), (2.1.14) and Holder’s inequality we have

(j+1)o a+3
/ |Hv, % |? +|V1/£4 | dxdt</ Ga(Ve(j6)) — Ga(we(jO))dx
o T2 T2

Sa lve(j6) ||gz+(%z) + Vg(j5)||L2(1r2) + ws(]'(s)”g;&z) + |l Ws(j5)||L2(1r2)-
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Summing up over j and taking the expectation yields that

a+3
/ |Hv, % |? +|VUE4 |*dxdt

(2.4.10)

sup ||u5(t)||;':;1m+ sup l1ue@llrs) |-
o<t<T

Sa,N E

Moreover, by the Sobolev embedding theorem we have the estimate

2 T
dxdt :/ /
0o JT2

-th power and the expectation that

a+3 a+3

T
0 T2

which implies by taking the —5=

{ VAT

Combining (2.4.10) and (2.4.11) with Chebyshev’s inequality yields respectively that

T a3 a3
um({/ |Hv,? 1 +|Vy,* |4dxdt>K})
0 T2

1
sup "ue:(t)”z;(-ﬂ-z)"' sup llue(Ollmr) |,
0=<t<T

0<t<T
4
dxdt > K})

sup llue (D% 52
0=<t<T HATS)

T
dth S,a / ” UEllHl(‘ﬂ'Z)dt
0

oc+3

sup [lus (N3 2y |- (2411

0=<t=<T

4 a+3
dxdt) NaT E

1
Sa,N E[E

(TR

<

~a,T

a+3

O]

i[E

Ka+3

Combining these estimates, the assumption K € (1,00) and the interpolation inequality

1 ey S / \fP+|Hf?dx, feH*(T?), (2.4.12)
we obtain that
a3 ||2 a3 ||4
IP({ v, 2 + (|ve? >K})
L2(0,T;H2(T2)) L4, ;WA (T2)
Sa TN [E[ sup | we (Ol 57 g2 + Sup, lwe (D11
a Km 0=t<T € Hl('H'Z) o Hl '|]'2)

It is left to apply (2.4.2) to conclude the claim. O

In the final part of the analysis of the approximate scheme, we show Hélder regularity
in time of wu,.
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Lemma2.4.6. Lety € (0,3) and K € (1,00), then

2
1+E (1012 o) |

P({[MS]Y,W‘W'(TZ) > K}) SAqy.T - x (2.4.13)

Proof. We divide the proof into three steps.
Step 1 (Deterministic integrals). By Holder’s inequality we have

t
, = / ”le]&’ (T) " W*l,q’ ('D'Z) dT
w-L4'(T2) N

¢
/ divJ.(r)dr
S

1
S, |t_ S| 2 ”IEHLZ(O,T;L‘?’(-U'Z;RZ))

forany s, t € [0, T]. Analogously, using that A* maps H L2 continuously to H ~1(T2) due
to (2.3.5) (with operator norm depending solely on A) we obtain that

¢ t
/Afwg(r)d‘r s/ ||A£wg(r)||H_1(T2) dr
s H1(T?) s
Salt=sl sup [we (@)l gz
0<t<T

From the above inequalities, Lemma 2.4.4, and (2.4.2), we deduce that

: E "u0”21 2
u»(“/ div /e (s)ds >K}) Saaqr M
0 llwfl,q’(‘ﬂ'Z) K
2 (2.4.14)
: E ”u0”21 2
p({ / Aewg(s)ds] K}) <ar E oty
~1(T2 ~ K2
0 1L,H-Y(T9)

Step 2 (Stochastic integral). By [110, Theorem 3.2] we conclude that for

rl{ >k}
y,L2(T2)

ﬂ{ Sup ||B(w5(t))”LQ(HZ('ITZ;RZ),LZ('ITZ)) = \/?})

0=<t<T

Z/ll/.div(wg(s)q/l)dﬁg”
=1 0

is dominated by 2¢~Cr 1K where Cy,r € (0,00) is a suitable constant. We observe that

due to (2.3.5), B maps continuously from H'(T?) to L, (H?(T?;R?), L?(T?)) with operator
norm only depending on A. Using additionally (2.4.2), we obtain the estimate

g ™

2
<2 . [E[SUPOstsT"B(wf(t))”Hl(Tz)] <avT
< I ~NY, K

Y A / div(we () dLP
=1 0

(2.4.15)

2
—CprK 1+E [" uo”Hlﬂrz)]
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Step 3 (Combination of the estimates). Let 0 < s < ¢ < T. Splitting the process u; in its
increments corresponding to v, and w, we obtain that

t! [” 0 [”
Ue (1) — ue(s) = / divJe(r)dr + / Af(we (1)) dT + ZA,/ div(w(@)y;) dpP
s' s s

l=1 i

with an appropriate choice of s, s”, ¢/, t" € [0, T] satisfying in particular |t' — §'|,|t" — s"| <
2|t — s|. Therefore, we can estimate [u,(f) — ug(s)]y w14 (12) by

/div]g(s)ds] + /Agwg(s)ds]
0 L w-1d' (12 0 LH-1(T?)

Y A / div(w, (s)y ) dBY )
=1 0 Y,L2(T?)

Cur|

+

where Cy v < oo is an appropriate constant. Invoking the estimates (2.4.14), (2.4.15) as
well as the assumption K € (1,00) we conclude (2.4.13). O

2.4.2. THE VANISHING VISCOSITY LIMIT

In this subsection we let T, g, a, up and R as in Theorem 2.4.1 and assume, as in the
previous subsection, that ug is an §p-measurable random variable on a filtered proba-
bility space subject to the usual conditions with a family of independent Brownian mo-
tions (B8Y);en. We let .# be a sequence converging to zero and apply for every k € N and

€ € .# the construction from the previous subsection to the initial value u((] )= 1w uo

and obtain a regularized splitting scheme consisting of uf;k), vék), wék), ék)

the sequence

. We consider

a+3 a+3
(150, B0, 6?0, w0, IO, M 5, ) ) (2.4.16)

leN)ge]

in the topological product space

[T RxC(10, T]) x C([0, T}; L*(T?)) x L3, (0, T; H' (T*) x LS, (0, T; H' (T%))
=1 (2.4.17)

x I2,(0, T; L9 (T%R%)) x L2,(0, T; HA(T?)) x L, (0, T; W4 (T?).
Proposition 2.4.7. The sequence (2.4.16) is tight on (2.4.17)

Proof. By Tychonoff’s theorem it is sufficient to show tightness of every component of
(2.4.16) separately, so we fix an [ € N. The distribution of 1,1 and ' is independent of
¢ and since the corresponding space is a Radon space, the sequences (1 z) ce.g (,B(l)) P
are tight. Using (2.4.2) we deduce that

D2
E[ 112, |
0] 0 "H(T?)
IP({” UE ”LOO(O,T;HI(TZ)) >K}) SA’T —K2 e 0
as K — oo uniformly in € so that tightness is a consequence of the Banach-Alaoglu the-

3 3 .
orem. The components wél), él), (Uél))%, (vél))% can be treated analogously using
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(2.4.2) and Lemmas 2.4.4 and 2.4.5. Lastly, we obtain from (2.4.2) and (2.4.13) that

1
) 1) < 1+E [" ”(() : ”iﬂﬂﬂ)]
P|<{max< |lu 00((). T ,[u ] >K
({ {" ¢ 1o, E1 (T2))) | U P WL (12) ~Aqy, T K

for K € (1,00) so that tightness of uf;l ) follows by [121, Theorem 5]. O

An application of [88, Theorem 2] yields that there egsts for a subsequence, which
we index again by .#, a complete probability space (,2(,P) and a sequence of Borel-
measurable random variables

R ~() () ) FU) FD zWD
((lﬁél);ﬁg yUg " Ve We ’]e ’fg » 8¢ )IEN)SEJ
with values in (2.4.17) such that
2 ~) =) ) 7D FD D
(lﬁél); e Ug U W, Ig 7, fe) 8 )leN (2.4.18)

has the same distribution as

a+3 a+3
(1, B0, 2, o0, S0, 0, 00 )
for every € € .#. Moreover, as € \, 0, (2.4.18) converges to a B-measurable random vari-
able

(lﬁ(n O, g® 50 b FO FO, g(l))lEN

in (2.4.17).

Remark 2.4.8. In order to apply [88, Theorem 2] one needs to check that there exists
a countable sequence of [-1,1]-valued continuous functions on (2.4.17) which sepa-
rate the points. Such a sequence is straightforward to construct using point-evaluations
for the spaces of continuous functions and separability of the respective (pre-) dual for
the spaces equipped with weak (weak-*) topology, see [84, Proposition 1.2.29, Corollary
1.3.22].

Lemma 2.4.9. The sets (R®)) e form up toP-null sets a disjoint partition of . Moreover;
the following holds P-almost surely for every k € N.

(i) The random variables

b, kgl Jw FE )

and g“‘
vanish outside of of R,
i) a®(6)=0 forallte[0,T].

(iii) For almostall t € [0, T] we have

~(k~) s . . . l
a2 (g = { 7R Q- j&) +j6), jost<(j+1s, (2.4.19)

WPt (j+1O)+j8), (j+Hst<(+Dé.
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(iv) The tuples (7'F, %)) are solutions to the deterministic thin-film equation on the
intervals [ j6, (j + 1)) satisfying property (iv) from Theorem 2.2.3 with initial value
ﬁ(k)(j6)f0reveryj =0,...,N.

) f(k) = (ﬁ(k))“TJ’S and g(k) _ (ﬁ(k))aTJrs_

Proof. For every ¢ € . we have
= k
[E[lﬁékl)lﬁékz)] = 6k1,k2P(R( 1))'

so that by letting € \, 0 we conclude the first part of the claim. Part (i) follows by letting
e\ 0in1 0 I ﬁék) llcqo,m:22(12)) = 0 and the same argument for the other random vari-

ables. Part (ii) is a consequence of u(k) (#) = 0 together with conservation of this property
under limits in C([0, T]; L?(T?)). Analogously, we deduce (iii) from the respective prop-
erty in of u‘(gk), yék) and w(k) For (iv) and (v) we observe first that by measurability of

Fa,q,6 We have
~(k)( ; (1 k Z(k ~(k
ya,qﬁ”fs '(j6) = (Vé)|[j6,(j+l)6)j}s )|[j6,(j+1)6)’fs( )|[j6,(j+l)6)vg£~ )|[j6,(j+l)6))- (2.4.20)

In particular, we have f; R = (fe (k)) ~(k) =( fg(k)) 4 and the right-hand side of (2.4.20)
fulfills the properties stated in Theorem 2.2.3. If we let € \, 0 we deduce that the limit

~(k k
(V( )l[j(s,(j+1)6)j( )|[j6,(j+1)5))

is a solution to the thin-film equation and that (v) holds true by Proposition 2.2.4. In
light of Remark 2.2.2 the initial value of (2.4.20) is indeed u(k) (j6). It is left to observe
that property (iv) of Theorem 2.2.3 is preserved due to lower semi-continuity of the norm
with respect to weak convergence. O

By (2.4.19) we deduce that X converges to ¥ also in L%, (0, T; H'(T?)) and that
i® is weakly continuous in H' (TTZ) again. Moreover, we identify in the following 7F)
and w'® with their versions such that (2.4.19) holds for all ¢ € [0, T]. We define J as the
augmentation of the filtration & given by

& =0 1§(,],7(’)|[0,ﬂ| tenfula® (9, pPs)|o<s<r 1en),

where we consider J?| (g ; as a B-random variable in L2(0, £; L9 (T%;R?)).

Lemma 2.4.10. The processes (B(l)) leN are a family of independent§ -Brownian motions.
Moreover, we have for every k €N, j€{0,...,N} and ¢ € HY(T?) that P-almost surely

1
@® (1), 0y — (WP (j8), ) =

N I

ZAZ / @iv(div(@® (9w )y ), ) ds

+3. / (iv@® (1), ) dp
= Jjs

forallte[jo,(j+1)0).
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The proof of the lemma above is a simpler version of the proof of Theorem 2.5.12 and
is therefore omitted. Finally, we observe that many of the estimates from the previous
subsection carry over to their limit.

Proposition 2.4.11. For every k e N and p € (0,00) we have

k

sup |l
0<t<T

[u o2

Moreover, for anyy € (0, 5) and K € (1,00) it holds

SAP,TIE[”u Hl(-l]—z ],

H1 (T2)
(2.4.21)

SanarE| |
120,7;9 12 | ~HPET It ”HlﬂTZ)

K2
L+E (112 o)
Pl|® HI (1)
B4 ]a®] >Kt| < ‘
({ u %W_l,q/(-u—z) ~NMNqy,T X

Proof. The estimates (2.4.21) follow from lower semi-continuity of the norm with respect
to weak (weak-*) convergence, (2.4.2), Lemma 2.4.4 and Fatou’s lemma. Moreover, we
observe that

[~(l ]Y w-Ld' (12) = lln{lnf[ ]y,W*L‘J'('U?)

by convergence in C([0, T]; L?(T?)). Therefore, we have
0] ™ F ~(D
({[u ]Y w-Ld (12) > K}) <P ({lugn\lgf[us ]%W_Lqr(w) > K})
= T ~() e e poF
< P(lllél{lélf{[ug ]%W_Lqrqz) > K}) < hg{l&lfﬂj’ ({[ue ]y w-Ld (72) > K})

and it is left to apply (2.4.13). O

Proof of Theorem 2.4.1. The limiting random variables (8))en, 17w, #% and J® have
the desired properties. Indeed, (i) is a consequence of

(g, T O ens ~ (Lgonn, g Dkenss €€,

the convergence
(100, B O kens = (L, B0 (0D ey

in (R xL2(T%))® and Lemma 2.4.9 (i). Part (i) follows by the choice of §. Parts (iii), (iv),
(v) and (vi) are the content of Lemma 2.4.9 (iv), Lemma 2.4.10 and Proposition2.4.11. O

2.5. CONSTRUCTION OF SOLUTIONS

Let finally y, T, g, @ as in Theorem 2.1.3. We apply Theorem 2.4.1 for every N € N to a
random variable which is distributed according to ¢ and obtain processes ug\’?, families
of Brownian motions ﬁg\l[) and random variables 1 ), ]1(\’,‘) for I, k € N satisfying the stated
properties. We assume that these random Variable[\s/ are defined on the same probability
space (Q, %, P) with filtration § and moreover, that ﬁ”) = ,Bg\l]) is independent of N. This
does not influence the mathematical analysis since we analyze the solutions for each N
separately and serves only notational convenience.
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Remark 2.5.1. Alternatively, one can also apply the limiting procedure from Subsection
2.4.2 for all step numbers N € N simultaneously to end up in the assumed situation.
This, however, would lead to a notational overload in the previous section.

We remark also that we have dropped the ~-notation since we want to pass to an-

other probability space once more. For k, N € N and we define v](\llc) and wg\’;) by

{ D = vP - jo) + jo), jost<(j+1h, 25.1)

uP ) = wPeu-G+Ho+j8), (+Hst<(+1s,
where again 6 = 6(N) = ﬁ

2.5.1. ADDITIONAL TIGHTNESS PROPERTIES

The approximate solutions u(k) ](k) satisfy the bounds from Theorem 2.4.1 (v), (vi),
which can as in Proposition 2. 4 7 be used to derive tightness in suitable spaces.

Remark 2.5.2. In light of Theorem 2.4.1 (i), the right-hand sides of the aforementioned
bounds can be expressed in terms of the cut-off moments

Vip :/1{k71s||-||H1qz)<k}” ”HI(TZ) (2.5.2)

of the initial distribution u. We remark that the notation (2.5.2) will be used during the
remainder of this section.

In this subsection we provide an additional tightness property, which can be seen
as the adaption of the compactness statement [33, Lemma 2.5] to our setting. Its proof
relies on deriving a version of Lemma 2.4.5 with a uniform estimate in N and a simplified
proof of [33, Lemma 2.5]. The former is based on a control of the a-entropy production
along the stochastic dynamics. We point out that the simplification of the compactness
proof is only possible due to the assumption a € (0,1), which is less general than the
situation in [33, Lemma 2.5].

Lemma 2.5.3. It holds for every k, N € N that

2 4

a+3 a+3

K 2 k) +
() (+)

Proof. An application of Theorem 2.2.3 (iv) yields the estimate

E +

L2(0,T; H2(T?))

,SA,oc,T 1+ viaqts-
LA(0, T; W14 (T?))

2 4

a+3

// vy B V(o) T | dxdr <o Z Ga(ug\’;’(jé))—Ga(wg\’;)(jé))dx
2
! (2.5.3)
= /2Ga(v](\lf)(O))—Ga(w(k)(N(‘i))dx+ Z ZGa(v](\l,c)((j+1)6))—Ga(w](\l,c](j6))dx.
T j=0

The first summand can be estimated directly using the expression (2.1.14) by

Ca (1D OG5, + 108 Ol 22y + 1w O L) + 10 Ol 272
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5@ Sup ” ug\l;)(t)”LZ('n'Z) + 1

0=<t<T

Taking the expectation and employing Theorem 2.4.1 (v) we obtain the estimate

E /2Ga(v](\]f)(O))—Ga(w%C)(Né‘))dx Saar 1+ Ve (2.5.4)
T

To estimate the second summand of the right-hand side of (2.5.3), we fix a function n €
C®([R) suchthat 0 =<1, n7=1o0n [2,00) and n = 0 on (-oo,1]. We define smooth
functions

X
Ni(x) = n(;), Ga,x(X) = Ga(X)ni (x).

for x > 0. Correspondingly, we define the regularized functional
¢ [X(T?) >R, w— / Gax(w)dx (2.5.5)
T2

We observe that there is a constant Cy , < co such that
|G (X)| < CaiclxI, |Gy (0] < Caxlxl and |Gy, (X)| < Cax

for each x € R. An application of It6’s formula to the composition of the functional ¢
with the process w%c) satisfying the SPDE from Theorem 2.4.1 (iv) yields that

00 t
qu(w}\’,“’(t))=</)K(w§5)(j6))+ZAl/ /ZG;, WP (s) div(w ¥ )y dxdp? (s)
jsJT

-3 / / 226l (wP () diviwP w1y VP (91 dxds
=1

2
+= 2/12 / / G;;K(w“"(s))[dlv(w"‘)(s)wl) dxds (2.5.6)

for t € [j§, (j + 1)0). For a justification of the applicability of [td’s formula see Appendix

C. We note that as pointed out there, the above formula is also valid for the end-point
t = (j + 1)6, but then the term on the left-hand side has to be replaced by <,b,<(v(k)((] +
1)6)). Due to the smoothness of y; it holds

[div(wy ]y, - Vw] = [divwy)1? - [div(wy )] [wdivy]
= [div(wy)))? - [wdivy;]* - wVw- [y, divy,].

The derivative of {« (x) = fox ¥Gg «(¥)dy is bounded so that an application of [26, Propo-
sition 9.5] yields

/ Gl ww V- [y divy ] dx = - / Gt div [y divy] dx,
T T
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for w € H'(T?). We also introduce the function 0, (x) = x G” «(x) and rewrite (2.5.6)
using the previous identities as

(') t
¢>K(w§@(r)>=¢K(w§5’(j6))+27u / / Gl (i () div(w(y (9)yp) dxdp (s)

/ / 0w (s) (divy? dxds 2.5.7)

1
2
1
2

/ /ka(w](\’,‘)(s))div[wldivwl] dxds.
joJT

Using that

G0 = 1" () G+ 2 (5

f a-1

1)

and that " and n”" vanish outside of [1,2] we deduce that |0, (x)| < C4(1 + |x|). The same
argument yields that |{ (x)| < Cy (1 + |x]), indeed we can estimate for example

X |x| A2k 2
Y (Y < l < | x| A 2K + (|x]| A 2K) <
'/0 Kgn (K)Ga(y)dy’,\, K/O |Ga(y)|dy Sa " S 1+x].

x*
; + ra(x) +

Using (2.3.5) we obtain the estimates

P *) 2
Py Z / / Ox (wy’ (9))(divy)°dxds
213 s T2

<A,a o

~

1+esssupl| wl(\l,c) (1) ||L2(-[|—2)) R
0=<t<T

= (j+Db .
2 Z / /ZZK(wgv’(s)) div [y, divy;] dxds
=1 jo T

<A,a 0

~

k
1+ €ess SUP " wI(V)(t)“Lz(TZ)) .
0=t=<T

For the series of stochastic integrals in (2.5.7) we observe that

(j+1)6 2
; / ( / G;,K(w(k)(s))dlv(w(k)(s)wl)dx) ds]
i T2

j6
00 ) (j+1o @ 2

Sa,KIE Z;ll/ (”wN (S)”Hl('ﬂ'Z)) dS <00
= Jis

We used (2.3.5) and that the function G, , is bounded in the first inequality and Theo-
rem 2.4.1 (v) for the second one. Hence, the series of stochastic integrals has integrable
quadratic variation and is therefore a martingale. Therefore, taking the expectation of
(2.5.7) with t = (j + 1)6, using the previous estimates, as well as Theorem 2.4.1 (v) once
more, yields that

E|x 0 ((j+ 1) — (' (]6))] Sha (1 +E

k
esssup || wfv) (Ol 272y
0=<t=<T
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,SA,T 5(1 + Vk,l)

Finally, taking the expectation of (2.5.3) and using additionally (2.5.4), we end up with

w0 [
4
V(o)

As in the proof of Lemma 2.4.5, we use that

( (k)(t))%3 !

2
”“) E + dxdr

, Sherl+ Vi
T

Sup ” u(k) (t) ”a+3

)
y (t) dxdt tor2
0=<t<T A5

f,oc,T E

T2
Sha,T Vk,a+3

as a consequence of Theorem 2.4.1 (v) and therefore
a+3

)T k)
)) 2 k)] 4
() ()

by (2.4.12). O

2 4

E +

L2(0,T; H2(T?))

SA,a,T 1+ Vigqss

L40, T;W4(T2))

a+3
Lemma 2.5.4. For every k € N, the laws of(( (k)) : ) are tight on L*(0, T; H' (T?)).
NeN

Proof. We divide the proof into three steps.

Step 1 (Holder regularity of u%c) in L2(T?)). First, we observe that the paths of u(k)
are weakly continuous in HY(T?) and in particular || u%c)(t)llHl ay = uN IILOO(0 T:H(T2)
for every ¢ € [0, T']. The Sobolev embedding theorem, see [119, Section 3.5.5], states that

w1 - by

2
W14 (T2) — H7 (T2) and therefore we can estimate the seminorm 7
Y,H 49 (T?)

Cq[u ] yw-1d (12) for y € (0,1). The interpolation inequality

Iz < P00 e IFIS feHNT),
”’ (T?)

2

with 6 = 1 can be derived using Fourier methods. We obtain the estimate

luly () = ud 2z < 1u) @) = w1 g 1l (@ = u 11

T
H4 (T?)
k)71-6 (k)6 _ -0y

§q [ ] W 1,q' ('[I'Z) ” ”L°°(0 TH]('ﬂ'Z))lt Sl
on the increments, which yields that
(k) (k)q1-6 (k)
lun Ta-gyy,1212) Sq luy] W 1g' (2 1N IILOO(OVT;HWZ)). (2.5.8)

Step 2 (Integral estimate on the increments of v%c)). In this step, we deduce from the

first step an estimate on

® _ W
IThvy” = vy s, 7-n12r2),
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in similar terms, where 7, denotes the translation operator by # > 0 in the time variable.
To quantify the jumps in the paths of of vﬁ\]]‘) we introduce the function

dnp: [0, T1—N, N [£+h]s - 1],

which counts how many discretization points lie between ¢ and ¢ + h. The function |-]5
denotes here the biggest integer multiple of § which is less or equal to its input value.
Then we have

@+ 1) - v Ol 22y = W4 )y 202 (+ o n(08) 7 (2.5.9)
for t € [0, T — h]. We introduce the sets
Cnp = {t€l0,T-hll$pnp(t) #1} and Dy, = {re [0, T —hllpn,n(1) =1},

distinguishing between points ¢, where one can estimate the right-hand side of (2.5.9) in
terms of & or not. Indeed, if ¢ € Cy, it holds either ¢ 5, (f) = 0 or ¢ 5, () = 2 so that in
any case ¢ ,(t)0 < 2h and therefore

(h+ ¢y p(0)8) 07 < @3m-07,

We deduce that
ITnvly = v W a0 rmrzcrzy = / o 10+ 1) = v (D242, A
o 0 (2.5.10)
< W1 gy, 2y (B OMICal+ (481 0OT 1Dy ).
If h = 6, we use the trivial estimate |Cy, | + Dy, x| < T to conclude
BRI |Cy l + (h+6)* D7Dy 4l < BRY*A-OTT, (2.5.11)

For h < 6 we use instead that
te[jo,(j+1)6-h) = o¢nu()=0 = teCyy

and consequently |Dy | < (N + 1) h. We define the function

4(1-0)y
il = (h+_x+ 1) Gt Db xe

1 r 1]
"h
so that
(h+8)* " Dyl < fir(N)
and it suffices to estimate the maximum of fj,. Its derivative is given by

)4(1—6)771 hix+1)

— T
L T )4(1 BW_ 41-0)yT (h+ 47
= h(h+x+1 (x+1)2
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which can vanish only if

41-60)yT

—:1 = hx+1)=04l-60y-DT.
(D () !

We choose for the rest of the proof that y = 7 so that the above is not feasible for x €
[1, 7w 1]. Hence fj, can attain its maximum only at the boundary points 1 and 7L
Evaluating f}, gives

T\1-0 T
() = (h+ E) 2h<21"%, f (E - 1) =T

We end up with the estimate
BWCynl + (h+8) 0 Dyl < 2TBR)'0 + 27 0p.
We define the right-hand side as gp,r (k) and obtain from (2.5.8) and (2.5.10) that

(k)

1-
ITnvl = v s, rmrzcrey Sq 118

0
Lw-Ld (12)

e ()i, (2.5.12)

LOO(O,T;Hl (12)) (gH,T

By (2.5.11), this holds also if 1 = §.
Step 3 (Proof of tightness). Due to Theorem 2.4.1 (v), (vi) and Lemma 2.5.3 we have

Vi2
[FD({ sup IIuN I g2y >K}) SAT ez

0=<t=<T
1+v
®) < k2
P({[uN ]i,W*M'(TZ) >K}) ~hal T
a+3
1+v
{” (k) N >K}~AaT_§a+3
L2(0,T;HA(T2) K

for K € (1,00). In particular,

c 1+v
P((Fz(\lf}) )§A,a,q,T —— hars) 2.5.13)

K

where we define

F](\;C) = {max{

0T
(+5)

su u | U ’ =Ky
p lluy “H1 T [ N] Lw-14'(12) LZ(O,T;HZ(TZ))} }

0=1=T
Moreover, using that for a, b = 0 we have

a+3

a7~ < =

34— bimax(a, h) S < la- b|[ i b“T”]

as a consequence of the fundamental theorem of calculus, we deduce that

®)T _(,®)T
2 2
(o) T - (o)

12(0,7- ;L3 (12))
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axl axl
(ThVI(\IlC) (k))(.[h(vg\llc)) 2 +(v§\1]c)) 3 )
a+l

)7
(%)

from Holder’s inequality. We estimate the latter term by
a+l

(k)) 2 ! (k) ol % (k)
(v) * = (v) dx) de| < osup 10PIT
N 14(0, 5Lt (12) /0 (/TIZ N 0=i=T L2

We conclude by (2.5.12) that
a+3 a+3
(k)) 2 (k) 2
o) (W)

< (k)16 (k) 0+ 5+ 1
~q,T [ N ]1 w- 1"7/(?2) ” ”LOO(O,T;HlﬂIz))(gG,T(h))4-

<

12(0, 7L+ (12))

Sl

= UNIl a0, 7—n;12(12)) o s 72)

12(0,7- 1@+ (12)

(k)

Hence, forw € Fy'x we have that

(1) - (1) Sar K7 (go,r ()T,

12(0,7- ;13 (12)
and

(o)™

and therefore U%C) (w) lies in a compact subset of L2(0, T; H' (T?)) by [121, Theorem 5,
p.84], which we denote by y 4,4,7,x. From (2.5.13) we deduce that

=K

L2(0,T; H2(T?))

1+v
k k,a+3
P({vl(v) ¢ XWLT,K}) S,A,a,q,T T

The tightness assertion follows since the right-hand side goes uniformly in N to 0 as
K — oo. O

2.5.2. THE TIME-STEP LIMIT
In this last subsection, we finally let N — co and show that the limit satisfies the asser-
tions of Theorem 2.1.3. This time we consider the sequence

n .o ad D U NS 1 l
((IR%),ﬁ“,uﬁv), v wl) 70 w0 )5, W) (2.5.14)

)leN)NeN

in the topological space

[T RxC(0, T x C([0, T}; LA(T?)) x LS, (0, T; H* (T?) x L2, (0, T; H' (T?))
=1 (2.5.15)

x I2,(0, T; L (T?;R?) x L2, (0, T; HA(T?)) x L* (0, T; W4 (T?)) x L2(0, T; H' (T?)).

Notice that this differs from (2.4.17) by the additional appearance of L(0, T; H (T?)).
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Corollary 2.5.5. The sequence (2.5.14) is tight on (2.5.15).

Proof. This can be shown analogously to Proposition 2.4.7, using Theorem 2.4.1 (v) and
(vi) and invoking additionally the findings from Lemma 2.5.3 and Lemma 2.5.4. O

As in Subsection 2.4.2, we obtain that for a subsequence indexed by A" < N, there
exists a sequence of *B-measurable random variables

D~ =) ~(l) ) F) sz 7
1~(1),,3( C U, UrT I ,8n ol ) )
(( RN N N’“N N leN en

defined on a complete probability space «Q, ﬁl, P), such that

( R(n,ﬁﬁ\’},uﬁ\’},*ﬁf}, o, T0, O, gV h(”)leN (2.5.16)

has the same distribution on (2.5.15) as

l I n U I “*3 I ‘“3 I
(]‘R](\IIJ’ﬁ(l)’ux)’U](V)’w() () ( () ’( () ’( () ) N (2.5.17)
le

for every N € A&. Moreover, as N — oo, (2.5.16) converges to a *5-measurable random
variable

(1§(1) O G0 g0 b FO D s hu))leN (2.5.18)
in (2.5.15). The following properties are inherited from the approximating sequence.

Lemma 2.5.6. The sets (R®)en form, up to P-null sets, a disjoint partition of Q. More-
over, the following holds P-almost surely for every k € N.

(i) The random variables

ﬁ(k)

R R CR ORGSR
vanish outside of of R,

i) a® () =0 forallte[0,T).

(iii) ﬁ(k) — i;(k) — LT)(k).

a+3

(iv) f(k) =Rk = (g(k)) and g(k) = (@R T

Proof. The claim regarding the sets RX), as well as part (i) and (ii) follow as in the proof
of Lemma 2.4.9. For part (iii) we conclude first form (2.5.1) that P-almost surely

o0 = g (]5+ = 16), t€1j6,(j+1)6), (2.5.19)

for almost all ¢ € [0, T]. Fixing such ¢ that (2.5.19) holds for all N € A4 and using that ﬁ%c)
converges uniformly to an [2(T?)-continuous function we conclude that

179 @ - a® O 22 <€ (2.5.20)
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for sufficiently large N. It follows that 7’ — #@® in L°°(0, T; L*(T?)) and therefore the
limit has to coincide with 7®). The proof of #® = w™® works analogously. Since in
contrast to the proof of Lemma 2.4.9 we cannot just rely on Proposition 2.2.4 for the
identification of powers in (iv), we carry out the argument by hand. Since (2.5.16) and
(2.5.17) have the same distribution, it holds

o = (k) (2.5.21)

for every N € .. Due to the verified convergence 7\’ — @) in L%(0, T; L*(T?)) it fol-
lows that the same convergence holds [0, T] x T?-almost everywhere up to taking a sub-
sequence. Moreover, since v( ) is also weakly convergent in L*°(0, T; H 1(T2)), we con-
clude that it is uniformly in N bounded in L ([0, T] x T?) for every r > 0 by the Sobolev
embedding theorem. Vitali’s convergence theorem yields that

(k)) (k))“ 3

(v — (U

in L' ([0, T] x T?) for every r > 0. Invoking (2.5.21) and that £’ — f® in L?(0, T; H?(T?))

the identification f(k) = (a®) “* follows. The remaining part of (iv) can be shown anal-
ogously. O

Proposition 2.5.7. For allne L*®(0, T; W>*(T%;R?)) it holds

T T
/ / ﬂk)-ndxdt:/ / va® 2va® . ndxds
0o JT12 0 J{a® (5)>0}

/ / a®wa® 2 divydxds
{T® (5)>0}
T
+2 / a®vT g0 ppva® dxds
{u® (s)>0}

T
+/ (il(k))ZViZ(k) -Vdivndxds
o Jr2

P-almost surely.

Proof. Since (2.5.16) and (2.5.17) have the same distribution, we conclude that

(j+Do (j+1é
/ / A(A’,C) ndxdt—/ / IVﬁ(k)l V~(k) -ndxds
T2 0 (5)>0)

(j+1o
/ / ~(k)IV'ri(k)lzdivn dxds
o N
(5)>0}

(j+1)8
+ 2/ / e VTﬁ%C)DnVﬁ%C) dxds
) (5)>04

(j+1)é
+/ (v(k)) V'ﬁ(k) -Vdivndxds
j6 T2
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by Theorem 2.4.1 (iii) for every N € A" and j € {0, ..., N}. Summing up over j yields that

/ / 7k ndxdt—/ / IVﬁ(k)l V~(k) -ndxds
T2 7 (5)>0)
~(k) (oK) 12 q;
+/ /~(kJ Uy VO divndxds
{u (s)>0}
+2/ / ~(k)VT~(k)D1]V'17(k)dxds
{UN (s)>0}

/ / DAY 17](\1;) -Vdivndxds.
T2

It is left to take the limit N — oo in the above equality, which works exactly as in the
deterministic case [33, Corollary 2.7, Theorem 3.2]. O

_ ("“[k)) a+3 |

Remark 2.5.8. We stress the role of the additional convergence (v(k)) 2
I2(0, T; HY(T?)) for the limiting argument [33, Corollary 2.7, Theorern 3.2].

The previous statement shows that the weak formulation of J® = (#®)2VA (i) as
in (2.1.6) is satisfied. We gather some more convergence and integrability results before
we recover (2.1.7) as well. We note that we use again the convention to identify U}, 7k e
L®(0, T; H'(T?)) with its version defined by (2.5.19) as well as the rounding functlon l- J P
from the proof of Lemma 2.5.4.

m

Lemma 2.5.9. Foreverype Wh4(T?), ke N and t € [0, T] it holds

@9 0,0y — @P1), ), (2.5.22)

/ (divg ), @) ds — / (divgdP), ¢) ds, (2.5.23)
Ltls

Z / A2 (div(div(@ P (ywpw), @) ds (2.5.24)

-y / A2 (dividiv@® )y y), ) ds,
=170
ltls oo
/ Y A% (diviy, @), 0’ ds — / Z/lz(dlv(wlﬁ(k)) ®’ds,  (2.5.25)
0 =1

Ltls
/ )Ll(dlv(u/le)) @ydr —»/ A (dlv(u/lu( ), @)dr, (2.5.26)
0
B (Ltls) — B0 (2.5.27)

P-almost surely as N — oo.

Proof. The convergence (2 .22) follows by (2.5.20). Part (2.5.23) is a direct consequence
of J§ — 7® in £2(0, T; L9 (T?;R?)). Next, we observe that

lwi -V Vo)l g1a2) S @l gz




76 2. EXISTENCE IN THE TWO-DIMENSIONAL SETTING

due to (2.3.5). Using @F —* @® in L(0, T; H'(T?)) we deduce that

Z/ A2 (@P ()91 V- V) ds — Z/ A2 (s), 91 Vy; V) ds.  (2.5.28)

Since weak-* convergent sequences are norm bounded, we obtain (2.5.24) by combining

A / (@ (), 91 V(y;- Vo) ds
I1=1 Ltls

20 ~(k
<&y A7l Wz(v) l zooo, ez 1w - VW - V)l -1 (72
=1

with (2.5.28). For (2.5.25), we estimate

r oo
Z)LZ (diviy, @), (p) ds —

r oo 2
Y A2 (diviy, 7)), @) ds
0 =1

Z /|<w§\Ir€)’% V<P>2—<ﬁ(k),1//rV(P>2|dS
Lt

I/\

/ ’(w](\’;),wl V) — @0,y - V<p>|()<w§§),w, V(p)‘ +|(17(k),w1-V(p)’)ds,

where we employed that

a® - b? < 2la—blmax(|al,|b]) < 2|la- b|(la| +|b])

for a, b € R. Since |ly/; - Vll ;272 is uniformly bounded in /, we obtain further that

t oo
ZAZ (Wiviy, @®), ) ds— [ Y A2 (diviy, @), )’ ds
1=

0 =1

_ ~ - _(k
SA,lﬂ /0 I wI\IIC) _ u(k) ”LZ('I]'Z) (” u(k) ||L2('I]'2) + w](V) ||L2('[I'2)) dr (2.5.29)

(k) —(k) — (k)
St Wy =8 M oo, 751212 (”” ll 2000, 7312(T2)) + Sup lwy ||L°°(0,T;L2(T2)))-
€

As a consequence of the proof of Lemma 2.5.6 (iii) we have wz(v) — 7% in 1°(0, T; 12(T?))

as N — oo and therefore the right-hand side of (2.5.29) tends to 0. Using that by the same
arguments
t

(e8]
24 =)y 2 (k)
LtJﬁ l_zl /ll <dlv(wl wN )) <P> ds 5/\,([} 5” w ”Loo(o T: LZ(‘[l'z))y

we obtain indeed (2.5.25). The assertion (2.5.26) can be shown analogously to (2.5.24)

The last convergence (2.5.27) is a consequence of ,B(l) — W in C((0, T]) O
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Lemma 2.5.10. It holds for every k € N that

~(k) <
u V ’
Elim 1 e | Sno v
*Tk) <
[” ”L2(0 T:14 (T2:R2)) ~ApgT Vipr

a+3 |12 at3 14

(a(k))T (ﬁ(k))T

Proof. This follows since (2.5.16) and (2.5.17) have the same distribution, the lower semi-
continuity of the norm with respect to weak and weak-* convergence, as well as the
bounds from Theorem 2.4.1 (v) and Lemma 2.5.3. O

E +

L2(0,T; H2(T?))

Sae, T 1+ Via+s.
L4, T; W4 (T?)

Finally, we define, as in Subsection 2.4.2, § as the augmentation of the filtration &
given by

&, = a({lﬁm,ﬁ”mﬂ( tenfu{a®s),pls|0<s<r 1en}),

where we consider J||o,; again as a ‘B-random variable in %0, 1; L4 (T2;R?)).

Remark 2.5.11. The smallest o-field 5 . on Q such that ¢(X) with

= ~ =
X = (lﬁ(l)rﬁ(l)ho,t]; 10,0, T" )I[o,n)leN

is measurable for every bounded and continuous function

¢: [[RxC(0, 1) x C([0, 11; L2(T?)) x L2,(0, 5 L7 (T R?) — R (2.5.30)
I=1

coincides with @t. Indeed, the inclusion @t c 5t follows since one can choose ¢ as a
function depending only on one of the components of

HIRXC( 0, 71) x C([0, £1; L2(T?)) x 12,00, £; L7 (T%;R?)).

For the reverse inclusion 5 ; C & » we assume that ¢ as in (2.5.30) is bounded and contin-
uous, so that it suffices to show that ¢(X) is measurable with respect to ;. In particular,
¢ is continuous as mapping from

[TRxC0, 1) x C([0, £1; L*(T?)) x L2(0, ;L9 (T R?) (2.5.31)
=1

into R. But (2.5.31) is a complete separable metric space so that ®,-B measurability of
the (2.5.31)-valued random variable X can be checked using a suitable family of func-
tions separating the points by [22, Theorem 6.8.9].
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Theorem 2.5.12. The processes (B");en are a family of independent 3-Brownian mo-
tions. Moreover, we have for every k e N, o € W9 (T?) and t € [0, T|

t fo'o) t
@® 0,y = (a@*0),p) = / —(divd®), @) ds + Y / A2 (div(div(@® (s)y )y ), @) ds
0 =170

o) t -
+Y A / (div(@® (s)w)), ) dB.,
1=1 0

P-almost surely.

Proof. For the claim regarding the family (8%) ;cn we refer to [51]. For the remainder of
the proof we fix k € N and ¢ € W9(T?) and define the §-adapted process

t
M(t) = @ 1), ) — @0 (0), ) + / (div(J™), ) ds
0

oo t
-y /0 A2 (div(div@® )y )y ), ) ds
=1

and the approximating processes
t
My(8) = D (1), ) — (TR (0),p) + / (div(d™), ) ds
0

co rltls
-y / A% (dividiv(@® )y )y ), ) ds
=170

As a consequence of (2.5.22), (2.5.23) and (2.5.24), My(f) converges to M(t) for every
te[0,T] as N — oco. Moreover, we let

¢: [IRxC(0,s1) x C(10, s|; [2(T?) x I2,(0,5; L9 (T R?) — R (2.5.32)
=1

be bounded and continuous and consider the random variables

p= (P((lﬁm,ﬁ(l)ho,s], ﬁ(l)l[o,s],ﬁnl[o,s]) ),
leN
() ) FD
= o|(1z0, Bl 70 10,5, T 101 )
PN ¢(( Al B lo,s1, Uy lio,s1, Ty l1o,s] e

As consequence of the convergence of (2.5.16) to (2.5.18) in (2.5.15) we have py — p as
N — oo. Using that as a consequence of Theorem 2.4.1 (iii) and (iv)

t
<u}\’f)(t),<p> - <u§\’§) 0),p) + / <div(]§\’,“)),<p> ds
0
oo Ltls K
- Z/o A7 (div(div(wl(v)(s)wl)wl),(m ds
I=1

00 Ltls
1=1
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we conclude by additionally invoking Theorem 2.4.1 (ii) that

E[(Mn(t) - Mn(s+x)pn] =0,

ﬁ_:’ =

’

ltls oo
(MZZ\,(I)—MJZV(S+K)— Y A2 (diviy, z’p}\’,‘)),@z dr) ON

Ls+xls I=1

(2.5.33)

Ltls

’

E (BEQ(LtJa)MN(r) B (Ls+x15) M (s +1) - /

[S+KJ5

A {div(y, w(k)) ©) dr) ON

for s, €0, T1, ¥ > 0 such that s+« < ¢, and N large enough so that [s+k]s = 5. Due to
Theorem 2.4.1 (v) and the Burkholder-Davis-Gundy inequality we have

il < oo

+ sup [My(@)|” + 1BV )P
7€[0,T]

sup E
NeN

1w Wn Lo°(0,T; HL(T?2))

for every p € (0,00) so that Vitali’s convergence theorem and (2.5.25), (2.5.26), (2.5.27)
yield

E[(M() - M(s+x))p] = 0,

t oo
E (Mz(t)—M2(3+1<)—/ ZA?(div(wlaW),(p)zdr)p =0,
N

+x J=1

(2.5.34)

t

E [(E(”(t)M(t) —BP (s +1)M(s+) —/ 0,

S+K

A ddiviy @®), ) dr) p

by letting N — oo in (2.5.33). Using that
{{(p ((1§(n,/§§\l,) lio,s1, U ~(l)l[o sh ]N)I[o s]) ) € BH ¢ asin (2.5.32) cont. bdd., Be ‘B(IR)}
N

is an intersection stable generator of &, by Remark 2.5.11, we conclude that (2.5 %4)
holds for every & ¢-measurable and bounded random variable p. Finally, we let 0 < s'=
t' < T and p be a §y-measurable and bounded random variable. If we can show that

E[(M(h - M(sh)p] =

:0,

t fo's)
E (Mz(t')—MZ(s’)— / IZA§<div(zp,a"“)),<p>2 dr) o
s’ o1=1

(2.5.35)

t!
E (E‘”(t)M(t’)—E"’(s’)M(s’)— / Ay (diV(ll/lﬁ(k)),tde)p =0,
s/

the claim follows by [82, Proposition A.1], because M is 3- adapted and square integrable
due to Lemma 2.5.10. To this end, we let ¥’ > 0 and define x = 2, s=s+xand t =
t' + 2k. By definition of the augmented filtration, there exists a P-version of p which is
®,-measurable and moreover we have s+ x < r. Therefore, we can apply (2.5.34) and
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rephrase in terms of s, t,x’ to deduce that

E[M( +x) - M +x))p] =0,

_ t'+x’ fe's) 9
E (Mz(t’ +x) = M?(s' +«) - Y A2 (diviy @), @) dT) ol =0,
s'+x! =1
_ B t'+x’
E (ﬁ(” (' +x" )M +x) - PO+ YM(s' +x') - / Ay (divy; 79, @) dr) pl=o0.

s'+x’

Since x’ > 0 was arbitrary, we can use continuity of EU) and M, Vitali’s theorem and the
consequence

~ ~(k (1
E| sup @0, ) + IM@IP + 1Y@ | < oo
7€(0,T]
of Lemma 2.5.10 to let ¥’ \, 0 and obtain (2.5.35). O
Finally, we put
o0 . (e8]
a=Ya®, j=YJb, (2.5.36)

T
[=)
bl
1l

(=)

which is in light of Lemma 2.5.6 equivalent to require
d=u® and T=J%® onRW.

Proof of Theorem 2.1.3. We first show that (ﬁ,ﬁl, P), §, (ﬁ(”)leN, u together with J con-
stitute a solution to the stochastic thin-film equation with g’-regular nonlinearity in the
sense of Definition 2.1.1. By definition,  fulfills the usual conditions and (E(l))lel\l isa
family of independent Brownian motions by Theorem 2.5.12. Furthermore, & and J are,
as each of their summands, an H} (T?)-continuous, %—adapted process and a random
variable in L2(0, T; L9 (T2;R?)), respectively. Moreover, ]|, is §;-measurable by defini-
tion of § and we have Supg< ;<7 U8l 1 (y2) < 0o because of Lemma 2.5.10. Proposition
2.5.7 together with (2.5.36) yield that (2.1.6) is indeed fulfilled. Similarly, we obtain (2.1.7)
from Theorem 2.5.12, (2.5.36) and the fact that one can pull the §0—measurable random
variable 154 outside of the stochastic integrals in (2.1.7). For the initial condition, we
observe that
(o, Ty Oers ~ (e, 1y Oersy NS,

and
(g0, 1 (0) ke — Lz, 7% (0)) ke

as N — oo in (R x L%(T?))°°. Hence, we have
A, 70 O ens ~ (A, 1) O ey
and therefore

10 =Y a®0 ~ Y ul©) ~p
k=1 k=1
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by Theorem 2.4.1 (i). The non-negativity of #(#) follows from Lemma 2.5.6 (ii). From
Lemma 2.5.10 together with the monotone convergence theorem we deduce the energy
estimates (2.1.9) and (2.1.10). Finally due to Lemma 2.5.6 (iv) we conclude that the addi-
tional spatial regularity property (2.1.11) is by construction fulfilled. O

APPENDIX TO CHAPTER 2

2.A. PROPERTIES OF THE SOLUTIONS TO THE DETERMINISTIC

THIN-FILM EQUATION
Proof of Theorem 2.2.3. Since a € (—1,0) and v € H'(T?) we have due to (2.1.14) that

/ Gq(vg)dx < co.
‘|]'2

Therefore, [33, Theorem 3.2] applies and yields that a very weak solution (v, J) with ¢'-
regular nonlinearity and initial value vy exists. The first part of (i) follows by testing the
equation 0,u = —divJ with ¢ ® 12 for arbitrary ¢ € C°((0, T)). For the other properties
we consider the approximation procedure in [33], which takes place in two steps. First
problems of the form

0¢(vse) + divJse) = 0, in L2(0, T; H™1(T?)),
Jse = Mse(Vse) VAUs,, weakly, (Pse)
esslim;_o vse(£,) = vo+8 +€%, in H'(T?),

are solved by [70, Theorem 1.1]. Letting € “\, 0 yields solutions to

0¢(us) + div(Jse) =0,
Js = ms(vs)VAuvg,
U&(O,') =1 + 6»

in the sense of [33, Definition 3.1] which again are used to construct v. The functions m

2 s
and my, are auxiliary mobilities, which take the form ms(7) = 15— and ms = %
for some s > 4, see [33, p.323, p.331], so we can choose for example s = 5. The number 0

from (Ps.) is a sufficiently small constant. By [33, Lemma 2.1] it follows that
” \Y% Use ” Io° (O,T;LZ (TZ;RZ)) < ” \Y% Vo ” 12 (TZ;RZ) . (ZA 1)

Since v, —* vs and vy —* v in L®(0, T; H'(T?)), see [33, Proposition 2.6], we conclude
under additional consideration of Remark 2.2.2 that part (ii) holds true. Moreover, since
also vg, — vs and vs — vin H'(0, T; W14 (T?2)), it follows that strong convergence takes
place in C(]0, T1; L2(T2) by Remark 2.2.2. Hence non-negativity is preserved and the
second part of (i) follows by the non-negativity of vs,, see [33, Lemma 2.1]. Furthermore,
in [33, Equation (2.26)] one finds the estimate (iv). Finally, to convince ourselves also of
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part (iii), we conclude that as consequence of [33, Lemma 2.1] it holds

T—p
esssup ”v’/&e(t)”Lz(Tz R2) 2/ IV Mmse (Wse (2) VAvﬁe(t)"Lz(vz R2) dr = ”vaHLZ(FZ R?)
0

T-p=<t<T
(2.A.2)
for any p > 0. Since by definition

Mse (1) < mg(1) < 72

we obtain by Sobolev’s inequality, see [1, Theorem 4.51], the periodic Poincaré inequality
and (2.A.1) that

” V mﬁg(yﬁg(t)) "Lr(‘ﬂ'Z) = ” Vﬁg(t) "Lr('ﬂ'Z) ~T ” Uﬁs(t) ”Hl (-H—Z)

/ Vse(t)dx
'D'Z

/ v0+6+£9dx
‘[|'2

2

S IVwse (D11 +

L2(T%R2)

2

< IVuol +

L2(T2;R?)

forany0 < t < T and r € [1,00). Because we have Js.(f) = mgs. (V5 (1)) VAVs,(t) for almost
all0 <t =T, see [33, Lemma 2.1], we obtain by (2.A.1), (2.A.2), Holder’s inequality and
1,11
the choice 5 + ¢ = 7 that
2)

/ v0+6+£6dx
TZ

Cg4 esssup
T—-p=<t<T

/ vo+6+£9dx
'U'Z

||VV65(I)||L2(12 R2) ||VV65(f)||L2(1Tz R?) +

]
Using that Js, — Js and J5 — J in L2(0, T; L9 (T%;R?)) as well as that Vvs, —* Vs and
Vs —* Vv in L0, T; L?(T?;R?)), see [33, Proposition 2.6], we infer that

Cg4 esssup

2
/ vodx )
T—p<t<T T2

T_
+/0 O yzgey A = Cal VU012 oo (uwoumz &)+

T_
+ \/0‘ "]58([)"Lq (TZ RZ dt - Cq”vy[)"LZ('D'Z RZ (”VV()"LZ(‘H'Z IRZ] +

”VV(t)”quz R?) (”VVU)”LZWZ R2) +

2
/ vodx )
T2

The claimed estimate follows by letting p \ 0 together with the weak continuity of v in
HY(T?). O

2.B. GELFAND TRIPLE OF BESSEL-POTENTIAL SPACES

The purpose of this section is to verify that H?(T?) c H'(T?) c L?(T?) is a Gelfand triple,
when equipping H?(T?) with the Bessel-potential norm, as claimed in the proof of The-
orem 2.3.1. We recall that the Bessel-potential norm on H?(T?) is defined by

|||f|”H2(1IZ) > A+ 127k?? 1 f k)2,

kez?
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where
flk) = / fe?"kxdqy, kez? (2.B.1)
'D'Z

is the k-th Fourier coefficient of a function f € L?>(T?). Moreover, by definition of the
Bessel-potential spaces

2% = { £ € POl ey <o}

The pairing of two functions f € H 112y, ge H?(T?) in H'(T?) can be rewritten by Parse-
val’s relation [69, Proposition 3.2.7] as

(F&may = (£Qray + VAV paege = Y., L+ 121k®) f(k)E(k) (2.B.2)
kez?

and therefore
I(f, @) m 2 < ( Y |f(k)|2)( Y A+12ak?IgRP | = 1f 1z I8l vy
kez? kez?

by the Cauchy-Schwarz inequality. Hence,

1Cf)) a2l ey < ||f||L2(-|]-2). (2.B.3)

Moreover, since the coefficients are square summable, the series

Z f(k) 2mik-x

— €

o 1+ 12mk|?

converges to an element gy € L?(T?). Since

~ 2
(k)|
el = kZZ2(1 + |znk|2)2(l+fi 2nk|2) = 1f 12 g2y < oo, (2.B.4)
€

it satisfies gr€ H2(T?). Using (2.B.2), we obtain that

fo

18 man = ) (1+|2nk|2)f(k)1+|2nk|2

_ 2
- ”f"LZ(‘D'Z)r
kez?

so that
l (f, ')HI(WZ)"(HZ(TZ))' = "f”LZﬂIZ)
by (2.B.4). Due to (2.B.3), the above inequality is an equality. Consequently, identifying
feH L(T2) with ( f>7) m1(r2) and taking the completion of these functions with respect to
1) oy gz crzyy
yields the space L?(T?). With this identification, the dual pairing between a function
ge H?(T?) and a function fe [2(T?) is given by

<<f)g>>H1('|]'2) = (fyg> + <Vf,vg);
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where we recall that (-, -} is the dual pairing in L?(T?). Indeed, for f € H'(T?) this follows
since it was identified with (f,-) g (y2). For f € L2(T?) we take a sequence (f},) seny from
HY(T?) converging to f in L%(T?). Then also Vfi—Vfin H~1(T%;R?) and hence

((f;g»Hl('n'Z) — <<fnyg>>H1('[|'2) = <fn;g> + (an,Vg) i (f,g) + (Vf,Vg>
for all g € H2(T?).

2.C. JUSTIFICATIONS OF ITO’S FORMULA
First, we justify the use of It6’s formula in the proof of Lemma 2.4.3. To this end, we
introduce the equivalence relation

f~g < 3dceR:f=g+c

for f,g € H*(T?), s = 0 and write f for the respective equivalence class in H*(T?). We
recall that the Bessel-potential space is given by

H(T?) = {fe Al sy <°°}’
where the appearing Bessel-potential norm is defined as

”lfmiﬁaﬂ) = Y A +2nkP)If (k)1
kez?

with f(k) being the k-th Fourier coefficient (2.B.1) of a function f € I[2(T?). Under this
norm, the quotient space H*(T?)/ ~ is equipped with

N5y = inf Y A +127k2)S18R° = inflgOP + Y A+ [20k?)If k)2
8&f kez? gef keZ2\{(0,0)}

= Y A+Rak®IfwR
kez2\{(0,0)}

Here, we used in the second equality that

/ e—27tki-x dx=0
T2

fh) = gk

for all g € f. In the following, we write H*(T?) for H*(T?)/ ~ and equip it with the equiv-
alent norm

for k € Z2\{(0,0)} and therefore

ey = X 2akPIftoR
keZ?\{(0,0)}

Analogously to Appendix 2.B, one verifies that H°(T?) can be identified with the dual of
H?(T?) under the pairing in H'(T?). Moreover, the dual pairing is given by

CFr8may = Y 12rklPfkgk) = (Vf,Vg) 2.C.1)
keZ?\{(0,0)}
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for f € H'(T?) and g € H?(T?) by Parseval’s relation [69, Proposition 3.2.7]. For general
f € H(T?) the equality (2.C.1) holds by an approximation argument as in Appendix 2.5.

Next, we denote by Py, the operator mapping a function f € H*(T?) to its equiva-
lence class in H*(T?), i.e., Pypomf = f Then

Phom € LIL*(T?), H*(T*) n L(H(T?), H' (T%)

and applying Py, to equation (2.3.2) satisfied by w, on [, (j + 1)9) yields that

t
Phomwe(t) =Promwe(jo) +/ PpomAf (we(s))ds

t 7 (2.C2)
+/ PromB(we(s))dV;, te[jé,(j+1),
j6
where V is the cylindrical Wiener process in H?(T?%;R?) given by
Ve=Y Py, (2.C3)
I=1

Because of Py, € L(H*(T?), H*(T?), w, € L2([j5,(j + 1)8] x Q; H>(T?)) by Theorem
2.3.1, and the boundedness of the operators A® and B, it holds

PromWe € L*([j8, (j +1)8] x Q; H*(T?)),
Prom A% (we) € L2([]8, (j +1)8] x Q; HO(T%)), 2.C.4)
PromB(we) € L*([j8, (j +1)8] x Q; Ly (H*(T%R?), HO(T?))). (2.C.5)

Moreover, because of right-continuity in H'(T?), w, admits a progressively measurable,
H?2(T?)-valued dt ® P-version by [100, Exercise 4.2.3]. Since later in the proof of Lemma
2.4.3 we integrate in time and take the expectation anyways, we denote this progressive
version again by w; to ease the notation. By continuity of the involved operators, also the
processes (2.C.4) and (2.C.5) are progressive when choosing this d¢ ® P-version of w,, so
that Ito’s formula for the squared norm in H'(T?) from [100, Theorem 4.2.5] is applicable
to (2.C.2). Noting that by Parseval’s relation, the norm in H'(T?) can be written as

F112 _ 2
100 g2y = IV FI2 o g2y

we obtain that

t
IVwe D172 252y = IVWe GOz page, +2 / (Vwe(s), VA® (we(s))) ds
; ; s

t [eS) t
+ 2/ (Ve (s), VB(we(s)) dVy) + Z/l?/ IV div(wwe ()Y 17, 2,50, S
jo 1=1 Jjo '

for t € [j§, (j + 1)0). Writing the stochastic integral with respect to V as its series repre-
sentation results in (2.4.3). Moreover, its quadratic variation is given by

t o t
4 / KV e (), VB(we (8) M} o pogey gy 45 = 4 2 A7 / (Vdiv(we (8)y1), Vie(5))* ds.
Jjo . =1 jo
(2.C.6)
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Secondly, we justify the use of Itd’s formula in the proof of Lemma 2.5.3, where we
use instead [39, Proposition A.1]. Choosing ¥ = 132, ¢ = G« in the notation of this
proposition, we see that the functional (2.5.5) is of the required form. Next, we observe
that as a consequence of Theorem 2.4.1 (iv), the process w](\];) satisfies

dw() = div(G(n)dt + H(r)dV;

on [jo,(j+1)6), where

G = = Y A diviw® Oy,
=1

N =

HOW! = Y M0,y e gy diviw® (D),  ve HA(T%R?)
=1

and V; asin (2.C.3). By Theorem 2.4.1 (v), we have
w® e 2@ 128, (j + 18 H' (T)) (2.C.7)

and
wy € LX(@Q; C(1j8, (j+ 18 X (T?))),

if we replace its terminal value w'¥ ((j +1)8) by v’ ((j +1)8). By (2.3.5) and A € [*(N) we
have that

IGW I 2aegey == Y. AN diviw® OwDwill e

N
™8

1

k k
ANy Ol rzy Sa 1w Ol e

18

S

~
I

1

and consequently (2.C.7) implies that
G € L>(Q; L2(j68, (j + 1)8; L*(T?;R%)).
Similarly, we estimate
2 42 * 2
WHONT, 2 re.m2y 12 2y = I;/II Ildiv(wy” (w2 ey
o 22 (K)o pi2 ) (12
5 IZI/I‘/I ” wN (t)”Hl(Tz) SA ” wN (t) "HI(TZ)’

so that

H e L*(Q; L*(j8, (j + 1)&; Loy (H* (T%R?), L*(T?)))).

Hence, all the assumptions of [39, Proposition A.1] are satisfied, which results in (2.5.6).



EXISTENCE WITH NONLINEAR
NOISE: POSITIVE INITIAL DATA

In this chapter we construct weak martingale solutions to the Stratonovich interpreta-
tion of (STFE) with n € (2,3) and d = 1 for initial values which are positive almost ev-
erywhere. This can be seen as an extension of [35, Theorem 2.2], which is limited to
ne [%,4), to the case n € (2, 8). Indeed, the authors of [35] write "We expect that the lim-
itations n = % and 7n < 4 are due to technical reasons and that these restrictions can be
potentially removed in future work by making use of so-called a-entropies. We employ
this suggested strategy as follows: At the core of previous existence results for (STFE) are
suitable approximations, which are compatible with the energy estimate. Namely, one
formally derives for the deterministic thin-film equation

01 = —0,(u"d3u) (3.0.1)
using integration by parts that

n
%6zllaxulli§ = —||u26iu||i§. (3.0.2)
If the energy estimate is fulfilled also by a sequence of approximations of (3.0.1), it pro-
vides sufficient compactness to show that a limit solves (3.0.1) in a weak sense, as demon-
strated in [15]. For (STFE) with Stratonovich noise a formal application of It6’s formula
shows that

Ldlo ul?, = —lu?d3ul?, dr + dM + dR

20l x4z '
where M is a local martingale and R is the remainder after canceling the energy pro-
duction due to the noise with the energy dissipation of the Stratonovich correction. As

*This chapter is based on the preprint [117]: M. Sauerbrey. "Solutions to the stochastic thin-
film equation for the range of mobility exponents n € (2,3)". In: arXiv preprint arXiv:2310.02765
(2024).

87
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calculated in [35, Eq. (4.10)], this remainder term takes the form

dR = (+ / u”_4(6xu)4dx)dt, (3.0.3)

where the left out terms are less difficult to estimate than the one made explicit. In this
chapter we use that this term appears in the log-entropy dissipation

0,/(u—1)—10g(u) dx = —/u"‘z(aiu)zdx— m‘zgﬂ/u”“’(axu)“dx (3.0.4)

for a solution to (3.0.1), which is indeed a special case of the a-entropy estimates as
introduced in [11, Proposition 2.1]. This allows us to close an energy estimate and set up
a compactness argument.

3.1. INTRODUCTION TO CHAPTER 3
We state the results of this chapter and outline the strategy of their proof.

3.1.1. MAIN RESULT

We consider the Stratonovich interpretation of (STFE) on the one-dimensional torus T.
To state our result, we first specify our assumption on the spatial smoothness of the
noise. Following the notation of [35], we write

V2cos2rkx), k<O,
er(x) =<1, k=0, kez,
V2sin@@rkx), k>0,

for the eigenfunctions of the periodic Laplace operator and define oy = Aey for a se-
quence (Ag)kez. We let (BF) ez be a family of independent Brownian motions and de-
fine the Wiener process
B(t,x) = Y. or(x)B® (2.
kez
We insert # = 1n (STFE), set Fo(r) =r 3 and, as in [35, Eq. (2.4)], obtain the following
Ito6 formulatlon of the Stratonovich interpretation of (STFE)

du = —0,(F2(wdduydt + % Y 00k Fy(wox(orFow)) dt + Y. dx(0Fo(w)dp®r.
keZ keZ
3.1.1)

We use the notion of weak martingale solutions to (3.1.1) from [35, Definition 2.1]. We
point out that, in contrast to [35, Definition 2.1], we restrict our definition to the relevant
case of non-negative solutions.

Definition 3.1.1. A weak martingale solution to the SPDE (3.1.1) with initial value ug €
L2(Q,Fo; HX(T)) consists of a probability space «Q, 2[ IP) with a filtration S satisfying the
usual conditions, a family (B®) ez of independent §-Brownian motions and a weakly
continuous, §- -adapted, non-negative, H' (T)-valued process ii such that
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(i) 1(0) has the same distribution as uy,
(i) E[sup,cjo,ry 17015 1] < oo,

(iii) for P ® dt-almost all (@, 1) € Q x [0, T] the weak derivative of third order 0> exists

on {il > 0} and satisfies E[||1;z-0) Fo ()0° ullL2 (0.7)x 1T)] <00,

(iv) for all p € C*®(T), P-almost surely, we have
(T@(1), ) 1201y = (@), ) 127 +/ / F2()d3iidpdxds
{ui(s)>0}

- 5 / (UkFo )0y (0 Fo(in), ax(P)LZ(m ds (3.1.2)
kez

- Z (O'kFO(myax(P)LZ(T) dg(k),
kez /0

forallte(0,T].

The main result of this chapter reads as follows. We remark that for n € [%, 3), a com-
parable existence result is already available, see [35, Theorem 2.2], and that </ (1) de-
notes the spatial average of 1.

Theorem 3.1.2. LetT € (0,00), n € (2,3), p > n+2 and ug € L” (Q, Fo; HY(T) non-negative
with
5
(/ (up — 1) —log(up) dx)
T

Y A2k* < oo. (3.1.4)
kez

pn+2)
E|lof ()] 52 ] +E < oo (3.1.3)

and moreover

Then (3.1.1) admits a weak martingale solution
{(ﬁy ﬁi) %) Iﬁ))) (B(k))kEZ) lj}

in the sense of Definition 3.1.1 with initial value uq satisfying ii > 0, P ® dt ® dx-almost
everywhere. Moreover, this solution satisfies the estimate

p
7
sup ||0xu(t)||L2(T) + sup (/(ﬁ(t)—l)—log(ﬁ(t))dx)
te[0,T] te[0,T]

+E| @0 Fo @331

L2([o, Tmr)] (3.1.5)

IS

<

Snopr E|105uol? +1

(n+2)
m T |£¢(uo)|p8*2" + (/T(uo -1 —log(uo)dx)

and
de L9IG;CHT(0, TIxT) forall ye(0,3) and qe[1,2Z). (3.1.6)
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Moreover, in case that the initial value has finite entropy, we also recover an entropy
estimate in the spirit of [35, Eq. (2.6)].

Proposition 3.1.3. Under the assumptions of Theorem 3.1.2, the constructed solution u
satisfies

= ~c\2-n||4 2 =124
[ELSBPT] l@* "Iy, + HOX”HLZ([O,TMD] G
St E[| 7N g + 1 o) 7] + 1

foreach q=1.

3.1.2. STRATEGY OF THE PROOF

As laid out in the beginning of this chapter, our idea is to use a stochastic version of
the log-entropy estimate (3.0.4) to bound the energy production (3.0.3) due to the noise
for suitable approximations of (3.1.1). While the entropy estimate used in [35] is com-
patible with non-negative approximations, the log-entropy or more generally a-entropy
estimates require usually non-negative approximations. This is also evident from the de-
terministic case [11], where to find an approximating sequence of (3.0.1) which is in line
with (3.0.4) the authors use a special nonlinear regularization, which ensures that the ap-
proximations are non-negative. We will follow this idea and first construct non-negative
solutions to

dus = —0.(Fs (us)03us) dt

1 , 3.1.8
2 Y 0,01 P up)dy(orFsup)) e + Y dxlopFyupndp®, 1Y

2 kez kezZ

where

n;v

e

F5(r) = w——=—7
rz+46 2 r2

for appropriate v € (3,4). In particular Fg5(r) ~ rz for r close to 0, so that up to mi-
nor modifications the strategy from [35] can be employed. Subsequently, we use the
aforementioned idea and show a version of the log-entropy estimate (3.0.4) and then of
the energy estimate (3.0.2), which are uniform in §. This again enables us to apply the
stochastic compactness method to extract a weak martingale solution to (3.1.1) as § \ 0.

To implement the laid out idea, we need to carefully introduce approximate versions
of the functions involved in the desired a-priori estimates, which is the content of Section
3.2. Further conventions regarding notation can be found in Section 3.3. The proof of
existence of solutions to (3.1.8) is given in Section 3.4. Since this is mainly analogous to
the proof of [35, Theorem 2.2], this section is kept as short as possible, but also detailed
enough to explain how to treat the slightly more delicate situation of the inhomogeneous
mobility function Fs. Finally, in Section 3.5 we obtain a 6 -uniform version of the energy
and log-entropy estimate and based on this extract a solution to the original equation
(3.1.1). Since this is the main innovation of this chapter, Section 3.5 is as self-contained
as possible. This comes at the expense that some estimates derived in Section 3.5 are
used in the preceding Section 3.4, instead of the other way around, which the author
would like to excuse.
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3.2. APPROXIMATE MOBILITIES AND FUNCTIONALS
For the rest of this chapter we fix n € (2,3) and a corresponding v € (3,4) subject to the
conditions

v<6-n, (3.2.1)
v+ v(2—4n) + n(n+2) < 0. (3.2.2)

We convince ourselves that these conditions are compatible as follows. Since (3.2.1) is
satisfied as soon as we choose v close to 3, it suffices to check that

15-10n+n*=32+32-4n) + n(n+2) <0

forall n € (2,3). This, however, is an easy exercise. The assumption that v < 4 is necessary
to ensure that the strategy of [35] carries over to Section 3.4, while the reasons for (3.2.1)
and (3.2.2) are subtle, see, e.g., (3.5.17) and (3.5.44), where these conditions are used. We
moreover use throughout the chapter the regularization parameters

6,e€(0,1) (3.2.3)

and R € (0,00). Furthermore, to make this chapter more readable, we introduce the fol-
lowing notation:

— v—-n
=55

Fo(r) = rg r=0,
ﬂ+’V

Fs(r) = -, r=0, (3.2.4)
rz +61r2

Ke(r) = (rP +¢ )?,
Fs¢(r) = F5(K (1)),

r o0
Js(r) = / / (Ffa")?dr"dr’, r=0, (3.2.5)
0 !
rr o0
Js,e(r) = / / (Ff ") dr" dr, (3.2.6)
0o Jr’ ’
ropr' "
Js(r™) . o,
Ls(r) = drdr’', r>0, 3.2.7
s(1) /1 \ B2 r'dr’, r (3.2.7)
ropr' "
Lge(r) = / ]‘Z’E(r Larar, (3.2.8)
1 J1 Fy (")

© * 1 " !
Gs(r) = , FZ( ”) drdr’, r>0,

Go,e(r) = / / (r,,) dr"dr’, (3.2.9)

Hs (1) = / dr’. (3.2.10)
r

6,g(r,)
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The parameter [ is chosen in this way to ensure that the denominator of Fs scales appro-
priately. While Fj is the square-root of the original mobility u", Fy is its approximation in
the spirit of [11, Eq. (1.6)]. The smooth approximations of the modulus function K, and
the corresponding mobility function Fjs, appear in the regularization procedure from
[35]. To interpret Js and Ls, we calculate that, when inserting Fj instead of its modifica-
tions, one obtains

r e 9] r o8]
]o(r)z/ / (Fy (r")?dr" dr' :n/ / "t dr =, 1%, >0,
o Jr' o Jr

and consequently

ropr' " ropr’oyn=2
Jo(r") ", / / (r’) "yl
L = dridr' = dridr=(r-1) -1 s > 0.
o(r) /1 =T rarse [ o) T 4rdr (r=1) —log(r), r

Hence, Ls and L . are approximations of the log-entropy functional.
Also a remark concerning the existence of the integrals in the definitions of J5 and
Js ¢ is in order. We calculate explicitly that

ntv _ ¥ 1,5
Fj(r)=r'z 1m2edviz - 450 (3.2.11)
2(r2 +6'r2)2

v 21 122 oty
Fg(r) — r%—zb‘ (v=2)vr" =6'(v +v(2;4n)+rﬂz()'1+2))r 2 +n(n—2)rv, >0, (3.2.12)
4(rz+6'rz)3

from which we conclude

IE§() Spy 7278 >0, (3.2.13)
IF ()] Spy 7272, 7>0. (3.2.14)

In particular (3.2.14) implies that
(F{r)? Sy 1™ >0,
is integrable at infinity with
(e 9)
/ (Efr)*dr’ Spw 173, r>0.
.
This again is integrable at 0 so that (3.2.5) is well-defined.

To argue in the same way for the definition of J5 ., we observe first that by the chain
rule

Fj . (r) = F§ (K () (KL(1)? + F5(Ke (MK (1) (3.2.15)
and furthermore
Ke(r) = _ e (-1,1), (3.2.16)
(r2+¢e2)z
2 1
K/(r) = (3.2.17)

= .
(r2+gz)% K. (r)
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Combining (3.2.13)—(3.2.17), we conclude that

B0 S K220+ KD etz (3.2.18)
Dt Ty e Ke(r) e -
Taking the square results in
(F3 o (r)? S K74 (3.2.19)

The right-hand side is integrable at infinity and since F;5 . is smooth also

/ (Fy (") dr’
,

defines a smooth function and in particular (3.2.6) is well-defined.

Since, by the previous considerations, the integrands in (3.2.7) and (3.2.8) are smooth
functions on the domains of integration, also the definitions of L and Ls  are meaning-
ful. Lastly, the functions G5, G5 and Hs . are defined analogously to [35, Eq. (4.1)] and
Gs, Gs,¢ are approximations of the entropy function for (3.0.1).

3.3. FURTHER NOTATION FOR CHAPTER 3
For the remainder of this chapter we fix the finite time horizon T € (0,00) and a sequence
(Ak)kez subject to the condition (3.1.4). Moreover, we write T for the flat torus, i.e. for
the interval [0, 1] with its endpoints identified. For a function f, we write f} and f- for
its positive and negative part, respectively. To not overload the subscript, we may also
use the notations f* and f~.

Let & be a Banach space and v a non-negative measure on a measurable space
S. Then we write LP(S; %), p € [1,00], for the Bochner space on S with values in &,
equipped with the norm

117D sy =/S||f||§;dv, pell,00),

and the usual modification for p = co. For a sub-o-field §), we denote the subspace
of $)-measurable functions in LP(S;Z) by LP(S,$;Z). If [0, T] is an interval, we use
LP(0, T; X)) to denote LP([0, T;X). In the case & = R, we simply write LP(S). For a
function f € L!(T) we write

d(f)=[rfdx

for the averaging operator.
If 9 is a compact topological space, we write C(J ;%) for the space of continuous,
& -valued functions equipped with the norm

Ifllc@;2) = sup I f (M-
yeT

In the case & = R, we simply write C(J). For f € (0,1), we write Ch(l0, T]; &) for the
Holder space of & -valued functions, which carries the norm

”f”cﬁ([o,T];g{) = | flicqo, m;2) + [f]cﬁ([o,T];gg);
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where
If (&)= f(S)llar

(flcso, 2 = SUp
O e 1t—slP
S#EL

For [ € N, we denote the space of [-times continuously differentiable functions on T
by C!(T) and equip it with the norm

1 .
Iflciry = X 10%fllcm-
j=0

For the smooth functions on T we write C*®(T). We also write H(T) for the Sobolev
space of order ! equipped with the norm

l .
2 _ J £112
j=

For two exponents 3,y € (0, 1), we write Ch ([0, T]x T) for the mixed exponent Holder
space carrying the norm

1oy o, r1xm) = I fllcqo,m1xmy + Ul o, mixmy

where
|f (2, %)~ f(s,%)] If(t,x) - f&, I
[l cpy =sup sup —————— + sup sup —M————,
CETAOTIXT) ™ " T s reio, 1) [t—s|P t€[0,T] x,yeT [x—ylY
S#EL X2y

If (Q,2(,[P) is a probability space, we write E[ -] for the expectation. For two quantities
A and B, we write A < B, if there exists a universal constant C such that A < CB. If this
constant depends on parameters py, ..., we write A Sp,, | B instead. We write A<, . B,
whenever A Sy, Band B Sy, A

3.4. SOLUTIONS TO THE STFE WITH INHOMOGENEOUS MO-

BILITY FUNCTION
The aim of this section is to construct weak martingale solutions to (3.1.8) and follows
essentially along the lines of the proof [35, Theorem 2.2]. Since, unlike in the situation of
[35, Theorem 2.2], Fs is not homogeneous, the proof has to be adapted to our situation
nevertheless and we include an appropriate amount of details.
The starting point is a Galerkin approximation to construct weak martingale solu-
tions to the non-degenerate SPDE

duﬁ,s,R = _ax(Fg'g(uﬁ,s,R)aiué) dr

1
+ Eglz?(ll s e Rllcm) ) 0x(OkF . (Us e r)0x (0 Fp e (tis e p))) At 3.4.1)
kez T

+ gr(lus e rlcm) Y. 0x(0kFse(Use ) dp®.
keZ



3.4. SOLUTIONS TO THE STFE WITH INHOMOGENEOUS MOBILITY FUNCTION 95

Here, g: [0,00) — [0,1] is a smooth function with g(r) = 1 for r € [0,1] and g(r) = 0 for
r € [2,00) and gg(r) = g(%). We use the following notion of weak martingale solutions to
(3.4.1) from [35, Definition 3.2].

Definition 3.4.1. A weak martingale solution to the SPDE (3.4.1) with initial value uy €
L%(Q, Fo; H'(T)) consists of a probability space (Q, 2A,P) with a filtration 3 satisfying the
usual conditions, a family B®) ez of independent §-Brownian motions and a continu-
ous, 3- -adapted, H(T)-valued process fls ¢ g Such that

(i) U5, r(0) has the same distribution as u,
.o = ~ 2
(ii) E[supeqo, 1y 166,27 1,] <00,

(iii) for P ® dt-almost all (@,t) € Q x [0, T) the weak derivative of third order 3315 . g
exists and satisfies E[|| Fy ¢ (il ¢ p) 0% 1ls ¢, r ||L2([0 7] xF)] <09,

(iv) forallp € C*(T), P-almost surely, we have

t
(ﬁ&é‘,R(t))(p)LZ('ﬁ) = (aﬁ,E,R(O)v(p)LZ(‘[) +/ /Fg,f(ﬁ&g’}?)@iﬁg,g'}gax(pdxds
/ gl Us,e,rlcm) (O Fy,  (U5,e,R)0x (0 F ¢ (W5 ¢, r)), 0xp) 12 () s
kEZ

-y gR(u U5 ¢ rllcm) (O kFs,¢ (U5,6,7), 0:p) 127y AP,
kez /0

forallte[0,T].

The proof of existence of solutions to (3.4.1) is completely analogous to the one of
[35, Proposition 3.4] with mobility exponent n.

Lemma3.4.2. Letp = n+2 and ug € LP(Q, Fo; H'(T)), then there exists a weak martingale
solution
{QAFP), (B")kez, Uy c,r}

to (3.4.1) in the sense of Definition 3.4.1 with initial value uy. Moreover, this solution
satisfies the estimate

sup [10x@s,e, R (O], p, + IFo,e (U6, )05 8,6,k 10 71,07,
te[O T) (3.4.2)

p
1010117, ] + 1.

Sﬁ,e,n,v,p,R,a,T E

Proof. The proof of [35, Proposition 3.4] is based on a Galerkin scheme, which, by [35,
Lemma 3.1], is compatible with the energy inequality for (3.4.1). With the energy esti-
mate [35, Eq. (3.6)] at hand, it suffices to use that the function Fs . is bounded away from
zero and Fs (1) ~ Irlg for |r| large to take the limit in the Galerkin scheme. The esti-
mate (3.4.2) follows by using lower semicontinuity of the norm with respect to weak-*
convergence and Fatou’s lemma to take N — oo in [35, Eq. (3.6)]. O
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We provide a version of the entropy estimate [35, Lemma 4.3], which is uniform in 9,
€and R.

Lemma3.4.3. Letp=1anduye L™"2(Q,5o; HY(T)). Then any weak martingale solution
{Q,AFP), B®) ez, tis e r}

to (3.4.1) in the sense of Definition 3.4.1 with initial value uy satisfies

= -~ VPN 2
B[ sup 1Gs e (@s.en DI ) + 1038008122 o 11|
1el0.7] ' (3.4.3)

St E[1Gs e )y ) + 17 (o) PP ] + 1.

Proof. The proof follows along the lines of [35, Lemma 4.3] using the analogs of [35,
Lemma 4.1, Lemma 4.2] provided in the following Lemma 3.4.4 and Lemma 3.4.5. O

Lemma 3.4.4. It holds that
Hj (1) Sny Gse(r). (3.4.4)

Proof. We use that Fj is increasing on (0,00) together with (3.5.26) to conclude that

(3.2.10),(3.5.26) [ ° 1 X n v v
Hse(r) % / — s “"é”/ 28" +e)7% + 28507 +o) T dr
r Fﬁ(ﬁ(r/"'f)) r

_ 1-2 l 1-%
~ny(r+e 2 +6(r+e) 72, r=0.

(3.4.5)
Next, we use that
Fs(n<r?, r>0, (3.4.6)
Fs(<&7'rz, r>o, 3.4.7)
by (3.2.4) to derive
(3.2.9),(3.5.26) [ [ 1
Gs,e(1) = / / ————dr"dr’
r r F5 (r'"+e)
(3.4.8)

B4 [ [ 1 "oy 2
> —  drfdr' =, r+e)°", r=0
r r (r” +E)n " ’ ’

and
(3.29,647,3526) )
Gs (1) >y lr+e*", r=o.
Inserting these estimates in (3.4.5), we arrive at (3.4.4) for r = 0. For r < 0, we use that
Fs ¢ is an even function together with G5 . being decreasing to conclude that

(3.2.10)
Hf (1) = (2H5¢(0)* Spy Gse(0) < Gse(r), <0,

finishing the proof. O
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Lemma 3.4.5. It holds that
[log(Fs ¢ (1) Suv Gs,e(r) + [r] + 1. (3.4.9

Proof. We distinguish several cases of r. Firstly we assume that r = 0 and K,(r) = 6§, in
which case we deduce from (3.4.6), (3.5.15) and (3.5.26) that

,,+4(r+£)2 %%(r)<F58(r)<K(r)<(r+£)2 r=0An Kg(r)=0.
27T

Thus, we have
5log(r +¢) - "T+410g(2) <log(Fs5.(r) < Zlog(r+¢e), r=z0AK.(r)=6
and therefore
llog(Fs,e (M) Sy llog(r+e)l+1, r=0AK(r)=6. (3.4.10)

Next, we consider the case that r = 0 and K.(r) < 6 and use (3.2.3), (3.4.6), (3.5.18)
and (3.5.26) to estimate

Lr+e)t < LKZ() < Fso(r) < KE) <1, r=0AnKe(r)<d
274

Hence,
Ylog(r+¢) — “*log(2) < log(Fs.(r) <0, r=0AK.(r)<8.
Combining this with (3.2.3), (3.4.8) and (3.4.10), we obtain

[log(Fs, ()] Spv [log(r+e)| + 1

S r+e* "+ (r+e)+ 15, Goe(r) +r+1, 120.
For r <0, (3.4.9) follows as well, because Fj . is even and Gg ¢ is decreasing. O

The following version of the energy estimate corresponding to [35, Lemma 4.6] is
uniform in R and ¢, but notin 6.

Lemma3.4.6. Letp =1 and uy € L"?(Q,To; H' (T)). Then any weak martingale solution

{Q,AF,P), B ez, li5 e 1}

to (3.4.1) in the sense of Definition 3.4.1 with initial value uy satisfies

r ;
sup [|0xiis e R(t))”Lz(-u—) ( / / F§,£(ﬁ5,g,R)(6iﬁ5,g,R)2dxdt) ]
0 T

L‘E[O T]

(3.4.11)

pn
Sonvopr E[10xuoll, o+ 1 (o)l | + E[102 85,6170 g )] + 1
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Proof. To ease notation, we drop the hat notation and write u for us . r and abbreviate
Yu = 8r(llullc)) during this proof. Analogously to the proof of [35, Lemma 4.6], we start
from (3.5.30) and estimate the terms on the right-hand side. We postpone again the
technical parts to Lemmas 3.4.7-3.4.9, which can be seen as analogs of [35, Lemma 4.4,

Lemma 4.5].
(0yu)*-Term. Using Lemma 3.4.7 and the interpolation inequality

10yl ooy S 10xul? ||62u||

L2(T) L2(T)

from [35, Eq. (4.12)], we see that

yu / 0% (Ff ,()*(0,w)* dxds
keZ

(§ 5.4)
/ / (F3 . (u))*(0xu)* dxds

= —3/ /(/ (Fé’,g(r))zdr)(dxu)z(aiu)dxds

4.13)
N5nv/ ”axu“Looﬂ]')Ha u“LZ(‘[r)dS

(3.4.12) 5 2
< ”axu"Lz(T)”axu”LZq) ds

< sup |I6 US|l 2 x 105ull?

2
sel0.4] L=([0,£]xT)
2 2 4
<% sup 10292y + 05220, 7,7y

s€[0,1]

for each x > 0.
(0x1)3-Term. Using Lemma 3.4.8 we retrieve moreover that

kez /0

(3.4.14),(3.4.15),(3.5.4) t 3
56,n,v,a / / |0, ul’dxds
0 JT

t
< / 195 ulljoocr ds
0

(B4.12) [t P
0

2.2
< sup [10xu() 2 103Ul 72 o )
s€l0,7] ’

<« sup [05u(9)I, ., + Ll10%ul?

2
s€(0,7] L (T)

L2([0,T1xT)’

for each x > 0.

t
| /T 0 (0D ((F3 )" (w) + 4((F5 )% () (0w)® dxds

(3.4.12)
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(0xu)%-Term. We use Lemma 3.4.9, the embedding H!(T) — L*®(T), Poincaré’s in-
equality and the conservation of mass of u to conclude furthermore

t
kZZ Y / (8((0x04)* — 01 (0501)) (Fy . (w)* + (050 (F5 )" (W) (0xw)* dxds
€

(3 5.4)
//(Fag(u)) +|(F; )" w)])@xw)* dxds
(3.4.17),(3.4.18)
v //(|u|”‘2+1)(axu)2dxds
0 JT

t
5/ (lull =ty + DIdxuly, o ds
0

/ (10wl oy + 1 O™ + 1) 105 ull 7 1) ds

IA

((sup 10,2, + et O™ 2 + 1) x |02 ul?

2
s€[0,1] L=([0,£]1xT)

2 T2 n-2
Sno K osup 0S5, g, + Kl @O +x + ()"
sel0,1]

2
”a ul LZ([O T1xT)’

where again x > 0.

(0xw)’-Term. We use once more Lemma 3.4.9, the embedding H'(T) — L°(T),
Poincaré’s inequality and the conservation of mass of u to obtain

t
)y Yi/(40'kai0k_6§(U?€))F§'8(u) dxds
kez

(374) (3.5.31)
/ /F5 (w)dxds
(> 4.19)
//lul + 1dxds

s/ IIuIIZoom + 1ds
0

t
5/ (loxull 2y + 1 ((©O)])" + 1ds
0

t
Snr / 102z 2 10522, ) s + | (@)™ + 1
0

< sup |10 u(s)I"52 105 ull*

+ | (u(0)]"
s€(0,1] »m

L2([0,£1xT)

n-2 4-n _
7zt =1 n=2

< K sup [0 ul7, q + o (@O + 1+ (L)+n ||62u||

2 2
Yel0.1] L=(T) L=([0,T]xT)

for x > 0.
Closing the estimate. We insert the previous estimates in the It6 expansion (3.5.30)
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and conclude that

t
10w, + /0 A F} (W (©@%w)* dxds

< 210xu1%, 4, + IM(D)]

L2(T)

11432 2
s€(0,t

+ C(s,n,v,a,T[w(u(onW 1l ODI + 5+ 1],

where M(t) is given by (3.5.32). Choosing x small enough, taking the supremum in ¢
until the stopping time

t
Tm = inf{te [0,T]: sup ||6xu(s)||L2m / /(Falg(u))z(aiu)zdxds = m}
o JT

s€(0,7]
and absorbing the intermediate powers, we proceed to
2 o 2 2
% sup ||6xu(t)||L2m +/ /F&g(u)(aiu) dxds
t€[0,7 ] o JT

<10:u(O)32 5, +2 sup IM(D)]

te[0,7 ]

+ Cono,r |1 O + 102ul}

L2(T)

I2([0,T]xT) 1]

We raise both sides to the power 5 and use the Burkholder-Davis—Gundy inequality to
conclude

E| sup [10xu(®)l},q, (/M/Fég(u)(agu)zdxds) ]

1€10,7 1]

g&,n,v,a,p,T E

||axu(0)||L2m sont |

|t (WO)I'Z + 102ul>” +1.

+E L2([0,T]=T)

From (3.5.34), we deduce that
r Tm g

E[o)?, | <o [E[( /0 /T (Fs.e ()20 1) dxds) ]

Tm g
(/0 /T(F(s,g(u))z(aiu)zdxds)

14
Tm g
sup ||axu(r)||’L’2m+(/ /Fg’g(u)(éiu)zdxds)
T

t€[0,7 ]

SénvopT[E

1
<« + =
K

and therefore

E

L2([0, T]XT)]

10U, ) + 17 @O)I Z + 19323

by choosing « > 0 again sufficiently small. Letting m — oo, applying Fatou’s lemma and
using that u(0) ~ up, we obtain (3.4.11). O
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Lemma 3.4.7. It holds that
o0
/ (F3 .(r)?dr Sony 1. (3.4.13)
—0o0

Proof. We use that F5 . is an even function together with (3.2.18) and (3.5.13), to estimate
(o) (o]
/ (F (m)*dr = 2/0 (Fj .(r)*dr
—00

1 00
55,,”/ Kg*4(r)dr+/ K’ *(rydr
0 1

1 (o)
< / r'4dr +/ rtdr Suv L.
0 1

O
Lemma 3.4.8. It holds that
|(F5 0" (D] Sonv 1, (3.4.14)
|(F5 )2 ()] Sonv 1. (3.4.15)
Proof. We observe that by (3.5.36) and (3.5.37), it suffices to show
Loy 3
(F,e(r)2 (F5 .(r)2 Senv 1 (3.4.16)

to conclude (3.4.14) and (3.4.15). To this end, we combine (3.2.18) and (3.5.2) to conclude
that

(Fae (M2 (Fy ()2 Suy KE3) < 17" <1, 1|21,

On the other hand, (3.5.13) and (3.5.28) yield that

v=3

1 3 _ (3.2.3) v=3
(Fs,c (M2 (Fg ()2 Ssn K720 "= 1241972 501, Irl< 1
Consequently, (3.4.16) holds and the proof is complete. O

Lemma 3.4.9. It holds that

B (P S 111772 41, (3.4.17)
|(F5 )" ()| S 171772 41, (3.4.18)
|(F§ ()] S 171" + 1. (3.4.19)

Proof. As a consequence of (3.5.38) and (3.5.39), it suffices to verify
|F5,e (NE] (D] Spo 1177241
to conclude (3.4.17) and (3.4.18). Combining (3.2.18) and (3.5.2), we estimate
1" n-2 n-2 n-2 3.2:3) n-2
|F,e(NFs (Nl Sn K720 < Ir]" " + ¢ < "+,

as desired. The remaining (3.4.19) follows from (3.5.2). O
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For the sake of completeness, we repeat Definition 3.1.1 for the approximate equa-
tion (3.1.8). We remark that we restrict ourselves also here to the case of non-negative
solutions.

Definition 3.4.10. A weak martingale solution to the SPDE (3.1.8) with initial value uy €
L2(Q, Fo; H' () consists of a probability space (Q,2,P) with a filtration § satisfying the
usual condztzons, a family (B®) ez of zndependent%’ -Brownian motions and a weakly
continuous, S -adapted, non-negative, H YT -valued process g such that

(i) Us(0) has the same distribution as uy,

(i) E[sup;ejo,p) I (D15, 4] <o,

(iii) forl]5 ® dt-almost all (&, 1) € Q x [0, T] the weak derivative of third order 0?6 lis exists
on {ils > 0} and satisfies E[ || 13,0, Fs (il5)0> L£5||L2([0 T]XTT)] < oo,
(iv) forall g € C®(T), P-almost surely, we have

(ts(0), )21y = (Us(0), @) 12y +/ / Fz(bvtg)ailjlgax(pdxds
{tts (5)>0}

- 5 / (0 Fy(ii5)0x (0 1 F5(il5)), 020 121y ds
kez

t
- Z (O'kFé(ljlé),ax(P)LZ(m dﬁ(k),
kez /0

forallte|0,T].

Since, as in [35], we have obtained an (R, ¢)-uniform estimate on the entropy and
energy of the approximate solutions, we can take the limit R — co and then € \ 0 to
extract a weak martingale solution to (3.1.8) as in [35, Proposition 4.7, Section 5].

Lemma 3.4.11. Let p > n+2 and ug € LP(Q,To, H'(T)) with ug = 0, E[|<f (1) |>"] < oo

and E[|| G (ug) 14 I (T)] < o0o. Then there exists a weak martingale solution

{Q,,5,P), (B*) ez, lis}

to (3.1.8) in the sense of Definition 3.4.10 with initial value uy. Moreover, this solution
satisfies the estimate

E| sup 0.5 ()1, + sup 1Ga s (D],

t€(0,7] m
3 2 v
+ B[ 1,50 Fo (125)05 (u5)||L2([0 ey 1030122 ] (34200
Sonvopr E[10xuoll, o+ 1 o) 2P + 1Gs o) |1, ;| +1

and in particular iis > 0, P ® dt ® dx-almost everywhere.
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Proof. By Lemma 3.4.2, there exists for each R and € a weak martingale solution

{QAFP), B®) ez, s e.r}

to (3.4.1) in the sense of Definition 3.4.1 with initial value 1, where we notationally dis-
regard the (R, €)-dependence of the stochastic basis. Due Lemma 3.4.3 and Lemma 3.4.6,
il5 ¢, g satisfies the estimate

+ sup ||G5 e(uéeR(t))”

B[ sup 10,2 e p()1? r o)

2
1€[0,T] L=(T)

(3.4.21)

(/ / F} (G5 ¢,8) (0305, R) dxdt) +”62u55R”L2([0T]><1T)

Sonvopt E[10xtoll ] ) + | o) *P + 11Go,e (o)1}

LY ]

The right-hand side is uniformly in R and € bounded by [35, Remark 4.8] and we can take
the limits R — oo and € \ 0 along the lines of [35, Proposition 4.7, Section 5]. Indeed,
while our mobility function Fj is not homogeneous, the approximations Fj . still satisfy
the growth bounds (3.5.2) and (3.5.3), which is sufficient to estimate the nonlinear terms
appearing in (3.4.1) and thereby identify their limits. The estimate (3.4.20) follows by
lower semicontinuity of the norm with respect to weak-* convergence and Fatou’s lemma
from (3.4.21). O

3.5. SOLUTIONS TO THE STFE WITH THE ORIGINAL MOBILITY

FUNCTION

In this section we take the limit § \, 0 following the strategy explained in Section 3.1.2,
i.e., we first derive a stochastic version of (3.0.4) and subsequently of (3.0.2). From a
technical viewpoint, the main obstacle is the application of It6’s formula for the energy
of it for which one would require iz € L2(0, T; H(T)). We solve this issue by applying
Itd’s formula on the level of the approximations, namely for #is . r, instead. The possible
negativity of 75 . r leads to problems when closing the estimate, which is reflected by
the right hand side of (3.5.1) containing constants which depend on 6. As we will show
in Lemma 3.5.5 and Lemma 3.5.7, the terms containing these constants disappear when
€\ 0. Before proceeding, we recall the notation f* and f. for the positive and negative
part of a function f.

Lemma 3.5.1. Let p > n+2 and ug € L*°(Q,So; HY(T)) such that ug = 8. Then any weak
martingale solution

{@QA,3.P), B®)kez, s e 1}

to (3.4.1) in the sense of Definition 3.4.1 with initial value uy constructed in Lemma 3.4.2
satisfies

P T P

_ 2 2

E| sup (/Lg'g(ﬁgy,g,R(t))dx) +(/ /]g'g(ﬁgyg,R)(aiﬁg,E,R)zdxds) ]
rel0, TI\J T o Jr
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T 5
+E ( / / (Fgfgtﬁa,g,R)>2(axﬁg,E,R)“dxds)
0 T

1
~[ ~— 2 2
Snvpiot o118 0 gl o ryy | (E[1Go.e @odl?y ) + 162 o) PP + 1)

= ~+ (n-2% alae  @-mE PN vy
+ IE [ [SBPT] ” ua,é‘,R (t) ”Ll (-ﬂ') ] + C(S,n,v,p[E[ ” ué,E,R ”C([O,T] XT) + ” ué,E,R "C([O,T] x'ﬂ')

4
(/(uo—l)—log(uo)dx)2 .
T

Proof. Since we assumed ug € L*°(Q,§o; H 1(T)), Lemma 3.4.2 is applicable. To ease no-
tation we write u for s .,z and drop the hat notation during this proof. We apply Itd’s

formula as in [39, Proposition A.1] to the composition of L5, with u and check its as-
J
3
€
bounded. Since Fj . is bounded away from 0, we have

1
2

+E 3.5.1)

sumptions. Firstly, by (3.2.8), Ls . admits as its second derivative, which needs to be

sl _  Usenl
2— N5,€ I
FZ,(r) Fs(r)

which is seen to be bounded by the estimates (3.5.16) and (3.5.21) which we prove later.
Furthermore, we observe that u € L?(Q; C([0, T]; H!(T))) and additionally that

Fse(r) s KZ (1) Snlrl? +1 (3.5.2)
by (3.2.3) and (3.2.4). Thus, also the quantity

2 3 2
< E[1Fs,c (01210, 17,011 Fo,e 003l g 1|

ez ¥z 3 2 wz
< 15l oy pyom| " E[1Fs 0030l 52 1 o |

(3.5.2)

n
+2 n+2 3 +2
Sn [E[" u”g([O,T]XT) + 1] [E["F(s,&’(u)axu| 212([0']“])('”')

2
n+2

2
3 1n+2 =)
I F5,e (W) ull 7, "

n
n+2 n+2
= ([E[”u”C([O,T]xT) + 1) xE 12([0,T]xT)

is finite due to (3.4.2). We observe that

[} n_
|F§ (M) = IF5(Ke (KL S KE () < Ir271 1 (3.5.3)
by the chain rule, (3.2.3), (3.2.13) and (3.2.16) and recall the consequence

Y okl < oo (3.5.4)
kez
of condition (3.1.4), see [35, Eq. (2.2f)]. Hence, we can follow the calculations of Propo-
sition 4.2.2 from Chapter 4 to obtain that
T 2
5

E dxdt

Y. 0kFj (T5,¢,p)0x (0 Fs,¢ (s ¢, )
keZ
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(3.5.2),(3.5.3),(3.5.4)
< B sup Julzi] +1
~nwv,a,T p 1
te(0,T] HA(T)
and

(3.5.2),(3.5.3),(3.5.4)
[ > ||6x(0kF5 (W) || 2T dt] gnm,T [ sup flul”, ol +1
1€[0,T]

are finite by (3.4.2). Hence, the assumptions of [39, Proposition A.1] are verified and it
follows

/L5,g(u(t))dx—/L5,s(u(0))dx
T T
t
:/ /Lg'g(u)dxu(Fglg(u)ﬁiu)dxds
yu / Ly (W0 u(okFy (1)0x (0 Fpe(w)dxds
keZ
yu / LY () (@x(0Fs ¢ ())* dxds
keZ

+3 m / Ly (0)0.(0Fs,e (w) dxdp®,
kez

where we use again the notation y, = gr(llulc). Integrating by parts several times
leads to

/Lﬁ,s(u(t))dx_/Lé,g(u(o))dx
T T
D t
(‘%‘é‘g)/ /]&g(u)axuaiudxds
0o JT

t
+ % Z Yi/ Lg,e(u)axUkFﬁ,E(u)ax(UkFﬁ,g(u)) dxds
kezJ0 T

t
+ % [ v [ L, w0u0Fs ) dxap?
kezJ0 T

t
- / / J5. (W) (0%u)* dxds
0 T

t
—/ /]ég(u)(éxu)zaiudxds
oJr 7

t
+3> ¥ / L3 (1) (0x01)* (Fs,¢(w))* dxds
kez /0 T

t
+31Y [ ¥ / Ly (W) (05010 Fs¢ (W) F§ ()0 udxds
kez /0 T

t
+3 | vu / L ()3 (0 Fs,e (W) dxdp®
kez /0 T
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o ¢
(3.28) _ / / ]5‘€(u)(aiu)2dxds
0 JT

t
+1 /0 /T J§ () (@,w)* dxds

t
+ % Z Yi/]&,g(u)(axo'k)zdxds
kez /0 T

t u
- % Z Yi/ / Lgyg(r)Fa,s(r)Fé,E(r)drax((axak)ak)dxds
kezJ0 TJ0

t
+ Y YM/Lg,g(u)ax(UkF(s,e(u))dXdﬁ(sk)-
kez /o T

We introduce the function
;
Ise(r) = / LY (r"Fs ¢(rEg (r"dr' (3.5.5)
o o ,

and use (3.2.6) to rearrange this to

t t
/ng(u(t))dx+/ /]gg(u)(aiu)zdxds+%/ /(Fgg(u))z(axu)‘*dxds
T oJr oJr
t
:/ /]ge(u)(aiu)zdxds+/Lg€(u(t))dx+/L5'5(u(0))dx
oJ1T T T

t
+ % Z o qu/n_lﬁ,e(u)(axo'k)zdxds—%

t
Y%{/I5,£(u)6x((ax0k)0k)dxds
keZ 0 T

kezZ

t
+ Z/O /FLis,g(u)ax(UkFa,g(u))dxdﬁgk)_

kezZ

=

Taking absolute values, the g-th power and the supremum in time on both sides, this
sup (/ Ly (u(r)dx
_—

results in
5 T s z
+(/ /]gt_(u)(axu) dxds)
te[0,T] o JT 7
T £
+ (/ /(F(;(E(u))Z(axu)4dxds)
o JT

T 14 P P
<r (/ /]‘;'E(”)(aiu)zdms)z + sup (/ Lg,g(u(t))dx)z + /L:;}S(u(O))dx)z
0 JT tel0,TI\J T T

T £ T £
+ (Z / / ua,g(umaxok)zdxds) " (Z / / |15,g(u)ax<(axok)ok)|dxds)
0 T 0 T

kez kez
' 5
+ sup | / / L (00 Fs.e(w)dxdp®| .
te(0, T kez /0 JT
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Taking the expectation and applying the Burkholder-Davis—Gundy inequality, we con-

clude
g T g
sup (/Lgs(u(t))dx) +(/ /]gg(u)(aiu)zdxds) ]
telo,TINJT o JT 7
T £
(/ /(Fgg(u))z(axu)‘ldxds)
0 T
T £
5,,[5[(/ /]g,e(u)(aiu)zdxds)
0 T
z g
+E| sup (/Lge(u(t))dx) + /Lge(u(O))dx)
tefo,TI\JT T

r 5
(Z / / Ifa,g(U)I(Oxak)zdxds) ]
kez /0 T

' ;
(Z / |I§,s(u)ax((6x0k)0k)|dxds) ]
0 T

kez

E

+E

i

+

M

+

M

+

T 2 %
(Z ( / Lg,g(u)ax(akF&e(u))dx) ds) ]
T

kez /0

To simplify the last term, we obtain through integration by parts that
/T Ly ()0 (0 Fe(w) dx = — /T Ly ()0 uoFpe(u)dx

u
:/1r/0 Ly (1)Fs¢(r)dr 0,0 dx.

Using again (3.5.4), it follows

P T p
[E[ sup (/ng(u(t))dx)z +(/ /]gf(u)(aiu)zdxds)z]
relo,TI\JT o JT 7
T 5
( / / (Fg,g(u))z(dxu)“dxds)
0 T
T
//]g}e(u)(afcu)zdxds
0 T
5
+E| sup /ng(u(t))dx
tefo,TIIJT
T
//I]a,g(u)ldxds
0 T
T
Al

+[E

P
2
SP:U E

(3.5.6)

2
+

/ Ly (u(0))dx
T

T
//Hg,g u)|dxds
o JT
2 fj]

p
2
+

[l

+

|

i

+

u
/ Ly (N F5(r)dr
0

dx) ds
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We use the properties of the approximate functions appearing in the right-hand side of
(3.5.6), whose proof is postponed to the following Lemmas 3.5.2-3.5.4, to estimate

p T p
[E[ sup (/ng(u(t))dx)z - / /]ge(u)(aiu)zdxds)z]
refo, TINJT o JT 7
T 5
/ / (F('g'g(u))z(axu)“dxds) ]
o JT
P T 5
E ||u_||g([0yﬂm(/ /(afcu)deds)
0 T

p
p 2
E ||u_||g([0’ﬂm(1+t€sgpﬂ /1T Ga,e(u(t))dx)

Sn,v,p,o Cﬁ,n,v,p

+ Cﬁ,n,v,p

i

+

I3
(/ (u(0)—-1) —log(u(O))dx)

[ o] o [ ]
+E (/O (Au+’1+c5nv(u_ L 2)dx) dsﬂ

1 T
SupT cg,n,v,,,[E[n u_||g([0ynm]z [E[(/ /(a;iu)z dxds)

p
(sup /Ggyg(u)dx)
t€[0,T]

i

[ER—"

+ + Csnv,pk

P13z

);

+ Cénvp[E[”” ”cuo T]XT)] (1 +E

p
E (/(u(O)—l)—log(u(O))dx)

n% 4-vk
+ [tg[lépT] ” u+(t)"L1('ﬂ—) ] + C5 an[E[”u "C([O T?X-ﬂ—) + ” u- ”C([O,Tz]x'l]')]'

We note that we have used the assumption uy = §, when applying (3.5.22). Employing
the entropy estimate (3.4.3) from Lemma 3.4.3 we arrive at (3.5.1). O

Lemma 3.5.2. It holds that

Jae) Sy 172 (3.5.7)
J5.e(r) Seony T-, (3.5.8)
I5,e (| Sy 7772 + Co o7 (3.5.9)

Proof. Ad (3.5.7). From (3.2.6) and (3.2.19), we conclude that

r oo r e8]
Jo.e(r) Snv / / (Ke(r")"~*drdr’ < / / "t dr =, 1%, rzo0.
o Jr! o Jr!
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Ad (3.5.8). We observe that

0>hgw)>—/‘/ uggﬂm dr'"dr' Zs v 1, r<o0

follows, as soon as we can verify

(o]
/ (F5 (mM?dr Ssny 1.
—00 !

To this end, we use that F; . is an even function to obtain

o0 (o] 4 oo
/(%ﬂﬁmz/(%Nwmz/ﬁ%wwm+ﬁ(%wwm
—00 0 0 g

By (3.2.19) we can estimate the latter integral by

s} e} B S _ . _3
/g (FY ()2 dr sn,v/g (Ke (r)" ‘*cirs/é ridr < (8)",

2
From (3.2.11) and (3.2.12), we conclude furthermore that

1o
r2
|F(,5(r)| ,Sn,v 7; r>0,

v
¥-2

r
/"
|F5(r)|§,n,v 5 ,

r>0.

Using (3.2.15)—(3.2.17), we proceed to

(Ke(r)z~!

1 < -1 L)
I ()] Sy 67 ((Ke(rn)? 72+ e

) Sony Ke(r)F2,

Using this estimate, we derive that

g 5
/Z(Fgg(r))zdr §5,,W/ (K ()Y~ *dr </ v4dr =, (g)
0 0

Combining this with (3.5.11) and (3.5.12), we conclude (3.5.10).
Ad (3.5.9). By (3.2.8) and (3.5.5), it holds

/ !

() ,
Isc(r) = /]ag(r) —dr’,
Fs e (r")

where we can express the fraction as

%gﬂ:%mm)
Fs,6(r) Fs(K(1)

Ke(r),

(3.5.10)

(3.5.11)

(3.5.12)

(3.5.13)
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using the chain rule. From (3.2.4) and (3.2.11) we deduce

FL(r)
ki <nv L r>o,
Fs(r) ©~
so that
!
Fé,e(r) 1
N Sn,v
Fé,e(r) K (1)
by (3.2.16). Using (3.5.7), we observe that
rJE ro(phyn—2
|I6,e(r)| S,n,v D '< (r) dr’

——dr
o K M Jo Ke(r)

;
5/ (r')n_?’dr’ =~n rn_z, r=0.
0

For r <0, we use instead (3.5.8) to conclude

0 J5 () 0
|15,E(r)|§n,v/ 0e ~ 4! 55“/ - _dr'<r., r<o.
r

r K (r") K. (1)

Lemma 3.5.3. It holds that

r
2-1 2-2 2_Y
R P e P (e
0
Proof. We notice that
Js,e(r)
L (NFs .(r) = ’
5'5( ) 5,8( ) Fa,g(r)

by (3.2.8) and estimate this term by distinguishing different cases of r.
For r = 6 we have

Fs5¢(r) = Fs(r) =

by (3.2.4). Hence, using (3.5.7), we conclude that

](S,E(r) rn—2 n_o
F6,£(") ~my

n
r2

(3.5.14)

(3.5.15)

(3.5.16)

For r € (0,6), we provide another estimate on J; . (r), namely, we recall thatin (3.5.13)

we proved that
(Ke(r)2~2

7
|F§'£(r)| ,Sn,v 5
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Hence, using (3.2.1), (3.2.6) and (3.2.18), we compute

r o0
mesma{//(mwm%4mmw
0 r’

r oo (3.5.17)
< 6_1/ / " dr =y, 67T 2, 20
o Jr
We moreover have that
nTH/
Foe(N2Fo(n) 2 —— = §7'rz, re(,), (3.5.18)
r2
and consequently we arrive also in this case at
Js.6(1) slrEt
s < ——— <7127, €0, (3.5.19)
Fs (1) 6 lr2
Combining (3.5.14), (3.5.16) and (3.5.19), we deduce
r r n n
V Ly (FF5(rdr'| Spy / (rh2%dr' =, rz7l, r=o.
0 0
For r <0, we use that Fj . is an even function to conclude that
F5e(r) 212, <-4, (3.5.20)
F5e(r) 2 67'r2, re(=6,0)
from (3.5.15) and (3.5.18). Invoking (3.5.8), we arrive at
Js,e(r) -1 -
Vo.e Somv e Z4ri 7 r<o. (3.5.21)
Fé,e(")

Hence, integration together with (3.5.14) yields

2-1 2—

0 0 v
n v —_ =
/ L§ (r"Fs e (rYdr'| Ssony / Oz ) 2dr =, 2 2+ 122, r<o.
r r

O

Lemma 3.5.4. It holds that
Ly () = (r=1) —log(r), r=3, (3.5.22)
Ly (1) Sony (Goe(r) +1)r-. (3.5.23)

Proof. Ad (3.5.22). We let r = 6 and use (3.5.7) and (3.5.15) to conclude

T Tee" T e g gy
Ls (1) =/ —-dr’dr 5n,v/ / (')~ =dr"dr' = (r-1) —log(r), r=96.
11 Fy () 1)1
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Ad (3.5.23). We point out that Ls . (r) = 0 for r = 0, since it is convex on (0,00) by
(3.2.6) and (3.2.8) with a minimum at r = 1. For r < 0, we use that

1,1 " (r”)
o= [ [ B g [ [ I gy
r Jr! F&E(T") F (rﬂ)
0 05 (" 0 Js (r”)
_/ / 52’8 dr'dr’ = r/ 62'5 dar”, r<o,
r Jr Féyg(r”) -0 Fé’g(rﬂ)

0 J5.0"
Ly (<7 / F‘Z'E—(r,)dr’
T 6e

=6 J5 (r') 0 Js (r"
= r,(/ 52’6 dr’ +/ 52’6 dr’), r<0.
—00 F5,6(rl) —5 Fé"g(r,)
We use (3.5.8) and (3.5.20) to estimate

/—5 J5 o 4 < /—5 0 s 1. 5595
e e B T B

For the remaining part, we deduce form (3.5.18) and the fact that F;5 . is even

and consequently

(3.5.24)

Fse(r) > 67 (K.M)%, re(=6,0).

Thus, using that
Hr+e) sKe(r)sr+e, >0 (3.5.26)

and again (3.5.8), we obtain

0 J: (X" 0 ' 5
/ S dr Somv / = _dr's / (Ke(r)' =V dr!
-5 F&g(r ) _5 (Ke(r") 0
o+¢e
:V/ Hvdr' <, €27,
&

Combining this with (3.5.25) we obtain that

0 Js (r)
0E 4 < 142, (3.5.27)
2 ! ~O I
F2 (")

Next, from (3.2.4), we deduce that
Fso(r) < 67 (Ke(r)?, (3.5.28)

which together with (3.2.9) and (3.5.26) leads to

o0 o0 (o) o0
Gs £ (0) = 621/ / K (r")Var'"dr’ =, 621/ / (" +e)Vdr"dr =g, 7.
0 r’ 0 r!
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Since G5 () is decreasing, we conclude
Gs.e(r) = G5 c(0) 25,0 €7, r=<0.
In combination with (3.5.24) and (3.5.27), we arrive at (3.5.23). O

Lemma 3.5.5. Letp > n+2, ug € L®(Q,Fo; H(T)) such that ug = 8. Then any weak
martingale solution

{€©,2,8P), (B ez, iis}

to (3.1.8) in the sense of Definition 3.4.10 with initial value uy constructed in Lemma
3.4.11 satisfies

3 r z
E| sup 10x5 (011}, ., + ( / / F§(ﬂ5)(aiﬁ5)2dxds)
te[0,T] 0o JT
(3.5.29)
p(n+2) 2
Sn,v,o,p,T E Ilaxuollfzm + | (ug)| 82 + [E(/ (up—1) —log(ug) dx) + 1.
T

Proof. Since we assumed uy € L*°(Q, Fo; H 1(T)) and g = &, we have in particular that
Ell< (o) |?P] < oo and [E[IIGg(uo)Ilfl(m] < oo so that Lemma 3.4.11 is indeed applicable.
We verify a version of (3.5.29) on the level of the approximations s . g of ti5. To this end,

we use the It6 expansion of the energy functional

t
~ 2 ~ 2 2 =~ 2
310156, RO T2y = 3102T5,6 RO 1) / / Fy o(115.¢,2) (03 U5 ¢,p)* dxds
0 JT

t

1 2 2 I o~ 2 ~ 4

+ gkz | Ve /1I O (Fy (5 ¢, 8)° (Ox s e,p) " dxds
eZ

t
152 | Vi, / @x(02) ((F2 )" (5,6,8) + 4((F§ )% ({5 ¢,)) Ox Tl e, ) dx s
kezJ0 TJT

t
+32 | Ya. /1T (0x01)* = 01030 1) (Fy (5 ¢,1)* Oxllp e p)° dxds  (3.5.30)
kez /0 w

t
+ 52| Ya, / 03O (Fy )" (fls ¢, r) Ox s e, p)* dxds
kezJ0 UJT

t
+ ‘_l’kz i y‘gm /1I (401030 —05(0%))F; (TI5 ¢,p) dxds
eZ

t
. 3~ k
+ ), Yﬁg,g,R/UkFﬁ,s(u(S,e,R)axu(S,E,Rdxd:B( ),
kez /0 T

see [35, Eq. (4.10)], where we use again the notation yg;, , = gr(lUs ¢ rllc(r)). We pro-
ceed as in the proof of [35, Lemma 4.6] and estimate the deterministic terms on the right-
hand side separately. Here we use in particular (3.5.4) together with the relation

0,0k = 2nko_y, keZ (3.5.31)
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from [35, Eq. (2.2b)] to estimate the terms involving 0. Technical estimates on the
approximating functions are postponed to Lemma 3.5.6.
(0,u)*-Term. We readily see that

/ Yosen / O (Ff (s ¢, 0))* OxTls,e,p)* dxds
keZ

(% 5.4)
/ /(Fgg(u(ng)) (axquER) dxds.

(0xu)®-Term. We estimate this term by absorbing it into the highest and lowest
order term. To this end, we use the properties of the approximate function Fs ., which
we prove in Lemma 3.5.6, to conclude that

t
5 [ v /1T O (@2)((F2 )" (pe,) + 4((E} )% (l5 ¢,1)) Ol e, 0)* dx s
kez

(3.5.4) t
<o / / [((F5 )" (5,e,8) + 4((F ) (5,6,0)) Ox s ¢,1)°| dx ds
T

(3.5.36),(3.5.37)

! -~ Lo A 3 ~ 3
,Sn,v (F6,£ (Us,e,R)) 2 (F5’5 (Us,e,R)) 2 [0 ué,e,R| dxds

3
(/ /Fgg(u(ng)dxds) + (/ /(Fﬁg(uggg)) (Ox s ,e,R) dxds)

<2+ / / F} (@5,¢,p) dxds + / / (F§ o (T5,6,))* (x5 ¢, p)* dxds.
0 JT 0 JT

(0xu)*-Term. Similarly, we conclude that

/ Yasen / 8((0x01)* — 0k (050 1)) (Fy (85 ¢,))* (0x Tl ¢, p)° dxds

kez

/ Yu5 R/(az(gk))(Fgg)”(uésR)(a uégR) dxds
kez

‘3 4)
/ / (F(;E(uéeR)) +|(F§£)"(UBER)’ (6xu5£R) dxds

3.5. 78) (3.5.1

39)
Nnv / / Fﬁe(uﬁeR) (ﬁé,e,R)(axﬁ(S,e,R)dedS

1
(/ /F5E(u5£R)dXdS) +(/ /(Fgg(uéeR)) (OxUs,e,R) dXdS)
<2+ / / F} (@5 ¢,p) dxds + / / (F§ (T5,¢,p))* (x5 ¢,r)* dxds.
0 JT 0 JT

(0,u)°-Term. Lastly, we also have that

t
Z ; Yzﬁé,s,R /T(40'k6i0k - ai(Ui))Fg,s(ﬁB,s,R) dxds
kez
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(3.5.4),(3.5.31) t
<o / / F} (@5 ¢,p) dxds.
0 JT

Inserting all this in (3.5.30), we arrive at

t
310156 RN 7 + / / F (@i ¢,7) (03 05,¢,)* dxds
0 JT

< 110,85 ¢ £ ()22, + IM(2)]

t
+Cn,v,0 1 +/ /Fg’g(ﬁé,g,R)dde"‘/ /(Fgg(ai)‘,e,R))z(axﬁé,g,R)4dXdS ,
0 T 0 T
with ,
MO =Y [ vasn / 0 Fs ¢ (i ¢ g)0° 115 ¢ g dxd p®. (3.5.32)
kez /0 T

We apply the Gagliardo Nirenberg inequality with the choice of exponents

d-gF+a-00-1H = =12

o : sl 4=n , n-1 _ ;
and Young's inequality with “3" + “3= =1 to estimate further

%)2
/ (uﬁsR)dx ~n 1+ "u(SER”Ln(]”

-~ ~ 0 ~ (1-0)n
S 14 185,013 gy + 1,00 g 10T e )
n-1 39n 3(1-0)n
<1+] ub‘,s,R”Ll(-u-) ( )4 | u6£R| LI(T) + K”axuésR"Lg(m

n+2

T e rll ) + KOs, r N

3
L

.;>

=1+ s e rl s g + ()%

<2+ ((L)F "

n
T+ )” u58R| Ll(-"—) + K"axuée R”LZ('H')
In the last step we used that n > 2. Choosing « sufficiently small, we obtain that

—

|

t
31085, R (D172, + / / F (@5 ¢,r) (0315 ¢, p)° dx ds

2||6xu6£R(0)||L2(1D +IM(0)| + 1 7 Sup ||6xu6£R(S)||L2(m
SE[O t]

n+2

T
1+ sup |lser(Olffy + / / (Fy ¢ (Tl 6,0)* Oxlg c,p)" dxds |
t€[0,T] 0 T

+ CnVUT

We take the supremum in time and take the g—th power on both sides to obtain

[SIas

Z 3[13%1 ||axu§eR(t)”Lgﬂn (/ /Fé'g(udel?)(a Us,e,R) dth)
te

+ sup |M(t)|7
te[0,T]

Sp 10x805,6 R O],
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pn+2) T 5
+ Coypo,r |1+ sUp Iser(Dl T3 + ( / / (Fg,g(ﬁﬁ,g,R))Z(axaa,e,R)‘*dxdt) ]
0 T

t€[0,T]

Taking the expectation and employing the Burkholder-Davis—Gundy inequality leads to

14
A[ sup "6xu68R(t)“L2q) (/ /F(yg(uéeR)(a uégR) dXd[) ]

te[0,T]
Snvopr E[10:85.c RO, )+ (M) E] +1 (3.5.33)
N pn+2) z
+E ts[%% Itts,e r (DN 53 + (/ /(F(;E(uasR)) (0x s ¢,R) dxdt) ]
Since
t 2
(My; =) (Yﬁ&m/Usz,g(ﬁa,e,R)aiﬁé,e,Rdx) ds (3.5.34)
kez T

('§ 5.4) 3. 2
/ /(F(Ss(uésR)) (a uéER) dxds,

! -~ 2,43 =~ 2 4
( / / (Fs,¢(Us ¢,r))” (0% Us ¢ R) dxdt) ]
o Jr
T 4
(/ /(Fa,g(ﬁa,g,R))z(aiﬁg,g,R)zdxdt)
0 T

Inserting this as well as the approximate log-entropy estimate (3.5.1) from Lemma 3.5.1
in (3.5.33), and choosing x sufficiently small, we conclude

P
(/ /Fg (uésR)(a Us e,R) dth) ]

we can estimate

IS

S -
E[(M)7] Sop B

~ 1
< «E + —.
K

E| sup 10:8e,p (017, +E
t€[0,T] L2m

14
2
Snviop.t E[10xUol ]y ) + ( /1I (uo—l)—log(uo)dx)
+ B[ sup 1 n(01)] Sar | 41 (3.5.35)
sup |[Us e R
t€[0,T] & L'

D=

1
~[ e 2 2
+ ConuptE 1850 gl oy | (E[1Go.e @o)l?s ) + 167 )PP + 1)

Al E-mE - i
+ C&"vW[E[" s, rlcio,r1xm) + s er ”C([O,T]xT)]’

where we also used
p(n+2) S pn-2)
8-2n 2
When the limit R — oo is taken in the proof of Lemma 3.4.11, which follows along the
lines of [35, Proposition 4.7], the estimate (3.5.35) is preserved. By taking the limit € \
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0, we derive (3.5.29) as follows. We denote the sequence from [35, Eq. (5.14a)] which
converges P-almost surely to 15 in C([0, T] x T) by iis ¢, so that in particular

sup ||u65(t)||Ll(T) — sup ||u6(t)||Ll(1r);
te(0,T] t€[0,T]

lits . Neqo,rixm) — 0,

P-almost surely. By [35, Eq. (4.24)] the sequence it5 ¢ is uniformly € bounded in the space
L9(Q,C([0, T] x T)) for all g € (1,00), and we obtain by Vitali’s convergence theorem that

v -— p 2 A ) 2 V) 2
Ell ué,s"C([O,T]x'[I’)] + [E[" uée”cuo mxm t u6E”C([0 TIxT)
as £ \ 0. Since 1i5 is non-negative and preserves mass, (3.5.29) follows. O

We provide the technical estimates on the nonlinearities from the (0 w)3-and (8, u)?-
term in (3.5.30). They correspond to the trivial estimates
u" < whiwt Y,
u <uzyz?

for u > 0 on the unregularized level.

Lemma 3.5.6. It holds that

|((F5 %) (0] S (Flsg(r))%(F”,g(r))%, (3.5.36)
(E2 )" (1] S (B ()2 (FY ()2, (3.5.37)
(E} ()2 Sy Fae(NE (1), (3.5.38)
|5 ()| S Foe(r)ES (1) (3.5.39)

Proof. Ad (3.5.36). We have that
(Fj . (M)? = (F3(Ke (1) (K (1) (3.5.40)
by the chain rule and hence

(F§ )2 (r) = 2(F5 (K (M) KL (N KL (1) + 2F5(Ke (1) Fy (Ke () (K (1)°

_op! / " (3.5.41)
= 2F5(Ke(r)Ke(r)Fy (1)
by (3.2.15). Next, we convince ourselves that
|F5(r)| Snv Fﬁ(r)Fg(r), r>0. (3.5.42)
Using (3.2.4), (3.2.11) and (3.2.12) we observe that
(F§(r)? = r””_z—("r%f‘sl,wff < L RO s,
2 2 2 2
4(rz+6'r2) (rz+4o6'r2) " (3.5.43)

Fs(NF!(r) = prrv=2 82 v=2)vr" - §' (v HVRAn+n(n+)r 2+ n(n=2)r”
g A(rz+61r2 ) '

r>0,
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and hence it suffices to show

n?rY + 822 < Suv 2l v —2)vr" =8 (Vv —4m) + n(n+2)r' T + nn-2)r¥, r>0.

(3.5.44)
However, this follows from the assumption (3.2.2), so that (3.5.42) indeed holds. Together
with (3.5.41), we proceed to estimate

|((F5£) ) ()| S Fa(Ks(l‘))Fg(Kg(r)))zK (r)Fé'g(r)
= (Fa,g(r))fFgfg(r)(Fg’(Kg(r))(Kg(r)) )%-
By combining (3.2.11), (3.2.15) and (3.2.17), we see that
Fj(Ke () (K (r)? < Fy . (r) (3.5.45)

and (3.5.36) follows.
Ad (3.5.37). An algebraic computation shows that
(Fy.0)" (r) = (F)" (Ke(M)(K{(r)* + 3(F3)" (Ke (M KL K () + (F3) (Ke (M) K (1)
= 6(F5Fy) (Ke (1) (Kg(1)® + 2(Fs ") (Ke () (K;(1)° + 6(F5 Fy) (Ke (M) K (N K (1)
+ 6(Fp)* (Ke(M)KG (MK (1) + 2(F F) (Ke (M) K, (1)
=T +...+ Ts.

We notice that
Ty + Tl = 3|((Fy )Y (0] Sy B ()2 (Y ()2 (3.5.46)
by (3.5.36) and (3.5.41). For T3, we use (3.5.43) to conclude that
|F5(NF ()| Sny (F§(r)?, >0,

and thus | T3] <pv [ Tyl. By (3.2.11), (3.2.12), (3.2.16), (3.2.17) and (3.5.44), we have that
sgn(Ty) = sgn(Ty) = sgn(r) and therefore

|T7| + | T4l = |T1 + T4l, (3.5.47)

which was estimated appropriately in (3.5.46). For T, we use that

niv_g
F{'(r) = —5——5—x (63lv(v —6v+8)r?
8(rz+5'r2)t

— 82 @V 4 n(=12v2 — n® —6n—8) +2v(3n2 +12n—8))r 5"

n+2v

+6'0P —6vE(n—1)+4v(Bn® —6n+2)—4n(n® - 4)r 2

2 3v
+ n(n —6n+8)r2)

so that

3v
31
IEs (B (] Sy 700y
(rz+olr2)’
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by Young’s inequality. Using (3.2.11),(3.2.12) and (3.5.44) we observe that

5lvr2)(n v+ 5202
F/(T)F”(l’) > rn+v 3(nr2 +
8 8 ~mY 8(rz+6lr2)5

v-35%r 3 4 S
Py TV AR >0,

nv T I
~ (rz+60rz)s

The bound |T»| <, | T1| follows, which again is bounded by (3.5.46) and (3.5.47). It is
left to estimate T5 and to this end we compute

K" (r) = ~3e’r =_3Ké,(r)K£(r)

(e2+ rz)% K (1)

using (3.2.16) and (3.2.17). Hence,

Ui F,F 1!
| T5| = |2(F5F5) (Ke (1)K (r)l<( 0 )(Kg(r))K (MK ()]

and we obtain the estimate |T5| < |T4| as soon as we can show that

Fs(r)
0 <.v Fi(n), r>0.
But this follows by
F5(r) 24,3211 Y51 B2
5/ ¢ ):( ) v 2(rﬂ2 +0 "12) T Sn,v 1, r>0,
rFﬁ(r) (rz2+6'r2)(nr2 +6lvr2)

so that (3.5.37) is a consequence of (3.5.46) and (3.5.47).
Ad (3.5.38). From (3.5.40) and (3.5.42), we conclude that

(F§ o (r)? Snov Fs (Ke(r) By (Ke(m) (KL(r)2.
Inserting (3.5.45), we obtain
(Fé,s(r))z <n v Fs g(r)F§ s(r)

as desired.
Ad (3.5.39). We have that

(F5)"(r) = 2(F§ (m)? + 2F5 ¢ (1) Fy (1),
and thus (3.5.39) is a consequence of (3.5.38). 0

Lemma 3.5.7. Letp>n+2, up € L®(Q,Fo; H(T)) such that ug = 8. Then any weak
martingale solution
{€QU,5P), (BP)kez, tis}

to (3.1.8) in the sense of Definition 3.4.10 with initial value uy constructed in Lemma
3.4.11 satisfies

P

. 2

E| sup (/ Lg(fl@(t))dx) <
te0,TI\J T

~nv,o,p, T E

P
oA (ug)| 27 + ( / (o —1) —log(uo)dX)
T
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Proof. Asin the proof of Lemma 3.5.5 we first take R — oo in (3.5.1) and obtain that

P
2
sup ( /T Lg,s(um(t))dx)

t€[0,T]

1
N . 2 2
S, Compr] uégné([o,ﬂm] E[1Gs et g, + 1 7] +1)

ng “-vk ]

B[ sup 15 O1] 0|+ Can 151y + 155 Moy

P
E (/(uo—l)—log(uo)dx)
T

holds for the sequence i . converging P-almost surely to is from [35, Eq. (5.14)]. Con-
tinuing as in the proof of Lemma 3.5.5, we obtain

P
2
sup (/llmlnfL+ (Lvt(sle(l'))dx)
re(o, TI\JT €N0

Sn,v,p,o,T E

P
Id(uo)l(”_Z)g + (/ (uo — 1) —log(uo) dx) ’
T

by letting € \ 0 and additionally employing Fatou’s lemma. It is left to argue that

li?{liélfL(;E(th(s,E) = Ls(ils). (3.5.48)

To this end, we use that ii5 . becomes eventually positive P ® dt ® dx-almost everywhere
by Lemma 3.4.11 and the notation

L,r, r>1,
FHr =19, r=1,
(r,1), r<l1
to deduce
.. . .. * e ]5,6("”)
lll{;l{‘lélng,s(u&E(t)) = llIgI’l\lélf/O 15#'15'5 (r,) | lyr,(r”)mdr”dr/
e * Js.e(r")
. . ! . . n y n !
2/0 (hgr{lglfly%ys(r )) x (hg{l&lf/o 1y, (r )—F2 ) dr )dr
e ]55( ”) ’
> 1 (r)/ 1o, (") x (hmmf )dr dr
/0 i 7 N0 ( "
(3.2.15)=(3.2.17) Js(r' ) 3.2.7 .
= /o 1%, (r)/ Lz, () FZ( " dr'dr' U= Ls(iig).

Here, we repeatedly applied Fatou’s lemma together with the the properties of the limes
inferior. This shows (3.5.48) and finishes the proof. O



3.5. SOLUTIONS TO THE STFE WITH THE ORIGINAL MOBILITY FUNCTION 121

With a §-uniform energy estimate at hand, the proof of Theorem 3.1.2 follows along
the lines of the proof of [35, Theorem 2.2].

Proof of Theorem 3.1.2. Let p > n+2 and uy € L”(Q, Jo; H' (T)) in accordance with (3.1.3).
Moreover, for the given n, we fix one feasible v, so that we can drop the v-dependence in
the following estimates. We define

Up,s = ;}uo + 0. (3.5.49)

{iuol 1 5y <e?

In particular, Lemma 3.4.11 is applicable and yields existence of weak martingale solu-
tions (#i5)s>0 to (3.1.8) in the sense of Definition 3.4.10 with initial value u 5. For ease
of notation, we assume these solutions to be defined with respect to the same stochastic
basis

{©QA,5,8), BP) ez}

Also Lemma 3.5.5 and Lemma 3.5.7 are applicable by (3.5.49) and yield that the solutions

satisfy the uniform estimate
5 r 2 3. 12 5
+ (/ /Fé(ﬂs)(axda) dxds)
o JT
p

p(n+2) 2
llaxuo,ﬁllfgm + | (Up,5)| 327 + (/(Lto,a— 1) —log(ug,s5) dx)
T

[E[ sup ||6x&5(t)||fz(v) + sup (/ Ls(ii5 (1)) dx
te[0,T] tef0,TI\J T

Snpe,t E + 1. (3.5.50)

Proceeding as in [35, Lemma 5.1], we obtain the estimate

(n+2)q
2p

E[ s | Snpaor (E] sup 10cusl?, o) + 152 s 0)1”])
ciqo,mrzand P t€l0,7) zm

T ﬁ (n;r;lq
(/ /Fé(ﬁg}(diﬂg)zdxdt) ]) +1,
o JT
for any g € [1, %) from the last equation of the proof of [35, Lemma 5.1]. Indeed, to

achieve this one has to estimate the nonlinearities from (3.1.8), which satisfy the same
bounds

+(rE

Fs(r) < r%, r>0,

and (3.2.13) as in the case of a homogeneous mobility function. Moreover we remark
that our parameters (p, ) are labeled ((n+2)p, p’) in [35, Lemma 5.1]. Inserting (3.5.50),
we conclude

Elnnd p p(n+2) (n;r;)q
[E[” u§" 1 ,Sn,p,q,g-,T ([E ||axu0y5||[‘2(1) + |'52¢(u0,6)| 8-2n ])
C1([0,T];L2(T))
p (n+2)q (3551)
2 2p
+ ([E (/ (ups—1) —log(uo'(g)dx) ) + 1.
T
Next, we verify that
: 5
limsupE ( / (tt,5 — 1) ~log(uo,5) dx) <E ( / (11 — 1) —log(uo) dx) (3.5.52)
o\.0 T T




122 3. EXISTENCE WITH NONLINEAR NOISE: POSITIVE INITIAL DATA

to ensure that (3.5.50) and (3.5.51) have a uniformly bounded right-hand side in 6. To
this end, we calculate

p
2
(/ (up s —1) —log(ug,s) dx)
T

limsupE
oN\.0
r
(3.5.49) | 2
< limsupE|1 1 (/(u0+6—1)—10g(u0+(5)dx)
5\0 {HMOHHI(T)<e5} T
P
2
+ limsupE|1 1 (/(6—1)—10g(6)dx)
o\0 {”L‘OHHI(DEM} T
p
2
< limsupE (/(uo+6—l)—log(u0)dx)
5\0 T (3.5.53)
P
2
+ limsupE|1 1 (/log L dx)
580 {luoll 1 ryzed }\ 5)

[JhS)

< [E[(/(uo— 1) —log(up) dx)

+ limsupE|[1 1, (log(log(lluol 1 )))
PN ol gy ze }

p
=E (/(ug— 1) —log(uy) dx)2
T

where in the last step we used dominated convergence and ugy € L”(Q,§o; H 1(T)). This
shows (3.5.52) and following [35, Corollary 5.2, Proposition 5.4, Lemma 5.5], we obtain a
new filtered probability space ((, 21,5, P) with a family of independent §-Brownian mo-
tions (ﬁk) xez and an equidistributed subsequence i ~ tis converging to an 3- adapted
process i in C%_’%_ ([0, T] x T), P-almost everywhere. As in [58, Proposition 5.6], we con-
clude that

IS

]

’

13,50, Fs (15)03 15 — Liz>o0yFo (031

in L2([0, T] x T), P-almost surely. Estimate (3.1.5) follows as in [35, Proposition 5.6] from
(3.5.50) and (3.5.52) and consequently also that i > 0 P ® d¢ ® dx-almost everywhere. As
in [35, Proof of Theorem 2.2], we show that equation (3.1.2) holds. Lastly, the temporal
regularity statement (3.1.6) can be deduced in the same way as [35, Eq. (5.15)]. O

Proof of Proposition 3.1.3. We remark again, that, since we chose one particular v in the
proof of Theorem 3.1.2, we can drop the v-dependence in the following estimates. Let
il5,¢,r be the sequence of solutions to (3.4.1) used in Lemma 3.4.11 to construct the s
from the proof of Theorem 3.1.2. By Lemma 3.4.3, #is ¢ g suffices the estimate

B[ sup 11Gs.e(@s.er(NY, ) + 1038s,e150 0 1.1 |
t€[0, 71 (3.5.54)

S E[1Gs e o o)1y ) + 18 (a0 0) 2] + 1.
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We use (3.5.15) to estimate

[ 1 " ! 2
Ggyg(r)g/r /r/ L dr''dr’ =, r*", r=6

and since uy 5 = 6 by (3.5.49), we can use (3.5.54) to obtain

2q

B[ sup 1Gs.e@oenOY, g, + 10385,08128 o 1 )|

1
t€[0,T] Lm

2—-n,4q 2
ST (1857 ) + 12 (g )27 + 1.

Estimate (3.1.7) follows by Fatou’s lemma and

limsupE | ud5" 17, | < E[14 "

LY(T) I Zl (T)] ’
5\0

which can be derived analogously to (3.5.53).







EXISTENCE WITH NONLINEAR
NOISE: THE GENERAL CASE'

The aim of this chapter is to prove the existence of very weak martingale solutions to
(STFE) in the nonlinear noise case also for non-fully supported initial values, comple-
menting [35] and Chapter 3. More precisely, we consider again the Stratonovich inter-
pretation of (STFE) with n € (2,3) and d = 1, but require u( only to be non-negative.

Constructions of martingale solutions to (STFE) rely on closing a-priori estimates,
known for the deterministic thin-film equation

0u=—0,(u"du), (4.0.1)

for suitable approximations of (STFE). In the deterministic setting, these a-priori esti-
mates are given by the energy estimate

10, / (Oxw)?dx < - / w03 u)* dx, (4.0.2)

the entropy estimate
dt/G(u) dx < - /(aiu)zdx, (4.0.3)

and the a-entropy estimate
Gt/Ga(u)dx Ra,no —/u“*”fzeﬂ(aiue)zdx— /u“*”%(axu)‘ldx, (4.0.4)

where G(w) = [* ["s™"dsdt and more generally Go(w) = [* [*s% ! dsdt, see Subsec-
tion 1.3.2. We point out that G, = G for @ = 1 — n. Moreover, (4.0.4) holds if

Ha+n-2)20-1-(a+n)-(0-1)7°>0, (4.0.5)

TThis chapter is based on the preprint [36]: K. Dareiotis, B. Gess, M. V. Gnann, and M. Sauerbrey.
"Solutions to the stochastic thin-film equation for initial values with non-full support". In: arXiv
preprint arXiv:2305.06017 (2023).

125



126 4. EXISTENCE WITH NONLINEAR NOISE: THE GENERAL CASE

and a parameter 6 € (0,00) subject to (4.0.5) exists if a € (% -n2-n).Ifaec(l-n,2-n),
the particular choice 6 = 1 satisfies (4.0.5), while for the boundary cases a € {% -n,2—-n}
a version of (4.0.4) applies too.

By Itd’s formula, the time increments of these quantities consist in the stochastic
setting next to the negative dissipation terms from the thin-film operator and the mar-
tingale part also of possibly positive terms arising from the It6 correction of the mul-
tiplicative noise term. The main challenge in the nonlinear noise case is that the It
expansion of the energy contains terms, which can explode for u = 0, see [35, Eq. (4.10)]
and (3.0.3), and hence a control on the smallness of the solution is required. The strat-
egy in this chapter is to discard the energy estimate and to base the whole analysis on
the a-entropy estimates as well as the conservation of mass d; [ udx = 0 as performed
successfully in [32, Section 6] for the deterministic case. By restricting ourselves to the
range of mobility exponents n € (2,3), we can take a € (—1,2 — n), such that (4.0.4) holds
true with 0 = 1 and [ G, (1) dx < oo also for functions u without full support. Since the
a-entropy estimates yield less control on the spatial derivatives of the solution, we use
the very weak form of the thin-film operator in accordance with [32]. In particular, in
contrast to [35] and Chapter 3, we treat measure-valued initial data and noise with less
spatial regularity.

4.1. INTRODUCTION TO CHAPTER 4

In this section, we state and discuss the results of this chapter, outline their proof and
review the used notation.

4.1.1. MAIN RESULT
In this chapter, we write
mw=|u" and g =vm@w =ul?

for the mobility function and its square-root, respectively, and restrict ourselves to mo-
bility exponents from the following range.

Assumption 4.1.1. We assume thatn € (2,3).

Moreover, we assume #  in (STFE) to be spatio-temporal Gaussian noise, which is
white in time and colored in space. Specifically, we assume that the noise # is given by
the time derivative of the Wiener process B, defined by

Bt =Y oxpP 4.1.1)
kezZ

for a family of independent §-Brownian motions (8¥) 17 defined on a probability space
(Q,2(,P) with filtration §. Here, we assume that

Ok = A fr (4.1.2)
where A = (1) ez is a sequence of real numbers and
V2cos@rkx), k<O,

fix) =<1, k=0, (4.1.3)
V2sin@rkx), k>0
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are the eigenfunctions of the periodic Laplace operator. We impose the following condi-
tion on the smoothness of the process B in terms of the sequence A.

Assumption 4.1.2. It holds ) <z (kAi)? < oco.

As initial values to (STFE), we allow for non-negative Borel measure-valued random
variables. To be precise, we introduce the o-field Z on .4 (T) as the o-field generated
by the pre-dual space C(T), i.e. an .4 (T)-valued random variable X is Z-measurable, iff
(X, ) is measurable for each ¢ € C(T).

Assumption 4.1.3. The initial value uy: Q — 4 (T) is §o-Z measurable and uy = 0 al-
most surely.

Interpreting (STFE) in Stratonovich form, using the notation g(u) = Iulg and the de-
scription of the noise (4.1.1), we obtain the equivalent It6 formulation

du = - 0,(u"d3u)dt + 1 Y 0,(0q' (Wox(orgw))dt
kez

+ Y dx(orqw)dp®
kez

(4.1.4)

of the stochastic thin-film equation. In order to obtain a sufficiently weak formulation
for the case of a possibly compactly supported initial value u,, we test (4.1.4) with a
smooth function ¢ € C*°(T) in the dual pairing (-,-) on T and rewrite the thin-film oper-
ator in the very weak form introduced in [33, Eq. (3.2)], see also [32, Definition 1]. We
obtain the formulation

—"(';‘l)m"—z(axuf,ax(p) + 3T’Z(u" Lo, u)? 62(p) +(u"ou, 63(/)) dz

4.1.5
— 1 Y (0kqd Wy (orgw)), 0 p)dt — Y (orq(w),0xp)dBP, (*.1.5)
kezZ kez

d{u,p) =

which gives rise to the following notion of very weak martingale solutions to the stochas-
tic thin-film equation up to a fixed time horizon T € (0,00).

Definition 4.1.4. A very weak martingale solution to (4.1.5) consists out of a probability
space | (Q,2,P) with a filtration 3 satisfying the usual conditions, a family of indepen-
dent% Brownian motions (ﬁ(k)) xez and a non-negative, vaguely continuous, S -adapted
(M (T), Z)-valued process @i defined on [0, T) such that P dt-almost everywhere ii €
WLL(T) with

020,72, N0, )%, "0y 0, 20,0, " € L0, T x T) (4.1.6)

almost surely and for every ¢ € C*°(T), t € [0, T] we have
(#1(0), ) — (@(0), ) = 21 / (@"20,m)°,0xp)ds + %! / (@1 0,?, 05> ds

/ (710, 11,05 ) ds — & Z (qu ()0x (0 q(11),0x¢p)ds
keZ

-y <akq(u),ax<p>dﬁgk). 4.1.7)
kezJ0
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Remark4.1.5. (i) Therequirement (4.1.6) ensures that the deterministic and stochas-
tic integrals in (4.1.7) converge.

(i) We demand in Definition 4.1.4 that for every ¢ € C®(T), ¢ € [0, T] the identity
(4.1.7) holds outside of some P-nullset. Since the vague continuity of & implies
that all the processes in (4.1.7) are continuous in time, this nullset can be chosen
independently of z.

In the course of this chapter, we prove the existence of very weak martingale solu-
tions to the stochastic thin-film equation in the sense of Definition 4.1.4 under the pre-
vious assumptions.

Theorem 4.1.6. Under the Assumptions 4.1.1-4.1.3 and o . given by (4.1.2), there exists a
very weak martingale solution «Q, 5(, P), §, (ﬁ(k))kez, i to (4.1.5) in the sense of Definition
4.1.4 such that t(0) has the same distribution as uy on (A (T), Z). Moreover, i admits the
following properties.

(i) Mass is conserved, i.e., almost surely (ii(t),1t) = (t(0), 11) forall t € [0, T].

(ii) Almost surely, i € LP([0, T] x T) N L7 (0, T; W' (T)) for each p € (n+4,7) and r €
(n+4 7) with

E[ ” u”L”([O T]XT)] ~mp,A,T [E[" Uo ”-/ﬂﬂ]’) + ” uO”Jﬂ(T)] (4.1.8)
E[Haxu”Lr([O’T]x‘ﬂ')] ,-gn,r,A,T IE[” uOlldﬂﬂ” +1 uO”-/ﬂﬂU] (4.1.9)
whenever the respective right-hand side is finite.

(iii) Almost surely, we have i € C([0, T]; H*(T)) for x € (—oo, _71) and ify € (0, %), ue

n+4 7 .
Girz> n+2) andv € (1, ), it holds
E(l@l” . ]
W35V (0, T;W-3£(T))
n? (4.1.10)
R (n+1)v
SrmisAT [E[” uo”ﬂm + ol gy |

where p,,, = max{u(n +2),v(n+4)}, whenever the right-hand side is finite.

(iv) For a € (—1,2 — n) we have almost surely

a+n+1

e I*0, T; WY M), @ %" e 1200, T; H2(T))

and it holds the a-entropy type estimate

a+n+1 a+n+l

”6x “L4([0T]x1T)+”62~ ||L2([0T]x1r) SanAT[E["uO”fJ(IT)"'” 0"(2&)
(4.1.11)

if the right-hand side is finite.

Remark 4.1.7. We convince ourselves, that the regularity statements from Theorem 4.1.6
suffice to deduce the most restrictive integrability assumption from Definition 4.1.4,



4.1. INTRODUCTION TO CHAPTER 4 129

namely that 77”72 (3, i)° € L' ([0, T] x T). As a consequence of Theorem 4.1.6 (ii), we have
that almost surely

TeL"™4([0,TIxT), dciie L% (10,T]x T).
Hence, using Holder’s inequality, we can indeed conclude that

~n-2 3 3
Oyl <" Ol
1" 20 11 o,y xmy < 17" L2 (0,71« 1r)”( x U) ||LnT+4([0'T]xm

is almost surely finite.

Remark 4.1.8. Let u be the very weak martingale solution to (4.1.5) obtained from Theo-
rem 4.1.6. For a € (-1,2 — n), the a-entropy type estimate from Theorem 4.1.6 (iv) yields
the following additional properties of .

(i) We have that P ® d¢-almost everywhere g € H3(T). Hence, by the Sobolev-
embedding & € C(T) and therefore # is uniformly supported away from zero and
bounded on compact subsets of {#zi > 0}. Thus, & € HIZOC({ﬁ > 0}) and we have

_atn+l

axu 4 =

__a+n=3 -~
%”H’lu 1 axu’

_atn+l a+ n 1 _ a+n-3
6iu > — a+£z+1 02 (a+n+1{4(a+n 1 U2

on {ii > 0}. We conclude that

ga+tn=3 e
{i>0}

and consequently

T
// a*tn=16% my? dxdt<a,,// G
{t>0} {ﬁ>0}

2~a+n+1 —
Noc,n "ax + ||0xu

~a+n— 3(0 u) dt

||L2([0 T1xT) L4([0 TIxT)*

As aresult, (4.1.11) implies that

a*+ =30, + a1 @2 m dxde
{710} (4.1.12)

1 -1
S_,ll,n,A,T [E[” Ug ”%(‘H') +1 Ug ”%{%) ]

appealing to the classical form of the a@-entropy estimate (4.0.4) with 6 = 1.

(i) We demonstrate, that as a consequence of (4.1.11) one can also recover an estimate
in the spirit of (4.0.4) for 8 # 1. Arguing as in (i), we conclude that P ® dz-almost
everywhere ii? € HZ ({ti>0}) for any 6 > 0, with

0% = 0 ~10%1 + 00 — 1) 2 (0, 1)
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By taking the square on both sides, we obtain that
(6§jze)2 :59 aQ@—Z(aiiDZ + a29—4(axin4.

Hence, using (4.1.12) we infer

T
E / / a* 20 @2 a0 dxde | Samonr E[Iuoll %l + luoll % .
0 T

(iii) In [75, Corollary 3.2] it is shown that the solutions to the stochastic thin-film equa-
tion constructed in [75] admit a zero contact angle almost everywhere based on
the finiteness of the a-entropy dissipation. Following the proof of [75, Corllary
3.2] we obtain the same statement as a consequence of Theorem 4.1.6 (iv), namely
that P ® dz-almost everywhere, & admits 0 as its classical derivative at every point
from its zero set.

4,1.2. OUTLINE AND DISCUSSION OF THE PROOF

As pointed out in the introduction, the main innovation of this chapter is to provide solu-
tions to (STFE) for initial data without full support in the case of a non-quadratic mobility
n # 2. A difficulty in the analysis of (STFE) is to close the deterministic a-priori estimates
(4.0.2)—(4.0.4) in the stochastic setting, where at least in the case of Stratonovich noise,
the entropy and a-entropy estimate seem to hold for a wide range of 7, see [35, Lemma
4.3], [75, Eq. (3.2)], Lemma 2.5.3 and Proposition 3.1.3. However, the additional energy
production due to the stochastic term in (STFE) seems to require a control on the small-
ness of the solution, which we are unable to provide in the case of initial data without full
support. Since at least for the case n = 2, the entropy estimate also fails for such initial
values, we rely the whole analysis on the remaining a-entropy estimate (4.0.4) for @ > -1
as well as the conservation of mass. As observed in [32, Section 6] for the deterministic
case, this still suffices to extract a limit which solves the equation in the very weak sense.

a

1
To review the argument in the deterministic setting, we set w = u - , wWhere u is
a solution to (4.0.1) and @ € (—1,2 — n). Then, by the chain rule, integration of (4.0.4)
provides an estimate on

T T _ T
/ ||axw||‘i4mdtza,n/ /(u“ i”axu)“dxdr=/ /u“+"‘3(axu)4dxdt
0 0 T 0 T

(4.1.13)

and the conservation of mass on

4
sup wl*";" = sup llulpq,
te[0,T] La+n+1 (T) te[0,T]

for non-negative u. An application of the Gagliardo-Nirenberg interpolation inequality
allows to find between this estimate in L*(0, T; W4 (T)) and L%(0, T; L@ (T)) an esti-

mate on w, which has the same integrability in space and time, see (4.2.38). Using the
identity

4

|a+n+l
4

el Lr o, 1<) = llwll “*",
L@+ ([0,T]xT)
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and that the admissible range for « is (1,2 — n), this can be translated to an estimate
on u for p < 7. Together with the estimate on (4.1.13) and the application of Hélder’s
inequality
3—(a+n)
l0xulro,rixmy an 7 0xw| o 7y,

3—(a+n)
< 5

| 10wl 140, 71xT)

L3=@+m ([0,T]xT)

a space-time integral estimate on 0, u for r < % is obtained in Lemma 4.2.4. Then, for
example, the first term on the right-hand side of (4.1.5) can be estimated via Holder’s
inequality

n-2 3 n-2 3
u'"“(0xu <lu Oxu ,
I Oxu) ”anrr([o,T]xT) I ”anz’([O,T]x'I]') 10w ”L%’([O,T]x'ﬂ')
where # > 1 by Assumption 4.1.1. This turns out to be enough to conclude some tem-

poral regularity and also identify the term u"~2 (9, u)? in the limit using Vitali’s conver-
gence theorem.

We generalize this to the stochastic setting by estimating moments of the involved
quantities and accounting additionally for the nonlinear conservative noise term from
(STFE). For optimal control in w, we express these estimates conditioned on §, reducing
effectively to the situation of a deterministic initial value. Subsequently, we carry out the
limiting procedure and identify the stochastic integrals using the stochastic compact-
ness method.

4.1.3. DISCUSSION OF THE RESULT

The fact that the approach from [32] can be applied also in the stochastic setting is es-
sentially due to the use of Stratonovich noise, which is compatible with the a-entropy
estimates. This allows us to construct solutions to (STFE) for non-negative initial val-
ues from the space of measures, including the interesting case of the Dirac distribu-
tion. Moreover, only closing the a-entropy estimates requires less spatial regularity of
the noise compared to cases in which also the energy estimate is used. Indeed, Assump-
tion 4.1.2 essentially expresses that B is a Q-Wiener process in H'(T), while the results
from [35, 51, 58, 75, 107] and Chapters 2 and 3 require that B lies in HZ(TFd), de{1,2}.
Although it would be preferable to have solutions satisfying also the energy estimate,
our result is the only one so far providing solutions to the stochastic thin-film equation,
which allows for initial values without full support in the nonlinear noise case.

4.1.4. NOTATION FOR CHAPTER 4

Let & be a Banach space and v a non-negative measure on a measurable space S. Then
we write LP(S; %), p € [1,00], for the Bochner space on S with values in &, equipped
with the norm

11D s =/S|If||§gdv, pell,oo),

and the usual modification for p = co. In the case & =R, we simply write L”(S) or, if S is
equipped with the counting measure, 17 (S).
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If [0, T] is an interval, we use the notation LP (0, T; &) for LP ([0, T1; &). Moreover, we
write C([0, T1; %) for the space of continuous, & -valued functions equipped with the
norm

I fllcqo,m:2) = sup I f(Dlla.
0<t<T

We write WP (0, T; %), x € (0,1), p € [1,00), for the Sobolev-Slobodeckij space equipped
with the norm

T rTIf6 - f&I°
p _ p x
”f”WK'p(O,T;%) - ||f||Lp(0,T,3{) +/0 /0 |[_s|1+1<P dtds.

ForleNand pe[1l,0], Wl”’(O, T; %) denotes the usual Sobolev space with norm

I
p _ 1eyp
k0, 7,2) = .Zolla’f”Lp(o,T;%)'
i=

We write T for the flat torus, i.e. the interval [0, 1] with its endpoints identified. We
write C(T) and C!(T), I € N, for the continuous and [-times continuously differentiable
functions on T, respectively, equipped with the norms

1 .
Iflca =suplfl, Iflciry = X 10%fllcm-
xeT j=0

The smooth functions on T we denote by C*°(T) and we write W5P(T), [eN, p € [1,00],
for the Sobolev space equipped with the norm

I .
P _ J p
LA gy = D 1OL 1T -
j=o

For the case p = 2 we use the notation HY(T) = wh2(m). If p € (1,00), we write w-bP(m
for the dual space of W"P (T) under the duality pairing (-,-) in L*(T), where p’ is the
Holder conjugate of p, and equip it with the norm

”f”w—l,p(v) = sup Kf, 8.

<1
18l p! )=

Denoting by f(k) =(f, ez””"), k € Z, the k-th Fourier coefficient of a distribution f on T,
we denote by H*(T) for x € R\N the Bessel-potential space consisting of all distributions
with
11 = 2 1FRPA+12mk®)*
kez

being finite. Moreover, we write .# (T) for the space of Radon measures on T and equip
it with the total variation norm ||v|l_s ) = |VI(T).

Lastly, for separable Hilbert spaces G and H we denote the space of Hilbert-Schmidt
operators between G and H by L, (G, H), which carries the norm

II7, G = 2 I8kl
keN
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for an orthonormal basis (g)ren Of G. If (Q,2(,P) is a probability space, we write E[-]
and E[-|$)] for the expectation and conditional expectation with respect to a sub-o-field
$ <2, respectively. For two quantities A and B, we write A < B, if there exists a universal

constant C such that A < CB. If this constant depends on parameters pj,..., we write
ASp,,.. Binstead. We write A=), .. B, whenever A, . Band B Sy, A

4.2. APPROXIMATE SOLUTIONS

In the course of this chapter, we prove the existence of solutions to (4.1.5) under Assump-
tions 4.1.1-4.1.3. For this purpose, we use solutions to the stochastic thin-film equation
with a strictly positive and regularized initial value and spatially smooth noise as ap-
proximations, which exist by the results of Chapter 3. To regularize uy, we let (1;).>0 be
a family of non-negative, smooth functions . : T — R sufficing [l ;1) = 1 and

/ [Negldx — 0
T\B;(0)

as € \, 0 for every § > 0. Then, we define

Uge =1 1, (ug ¥ ne) + €,
€

luoll.um <
which is strictly positive and smooth by [69, Theorem 2.3.20] with
l 1
0L Uoe = 1{\|uollﬂm<é}(u0 *0.1M) (4.2.1)
for I € N. By the convolution inequality
Iv=nlpmg < Inlpamlviem (4.2.2)

for general v € 4 (T), n € C®°(T), see [54, Proposition 8.49], we conclude with (4.2.1)
that the §p-measurable ug ¢ lies in L*°(Q; H 1(T)). Moreover, since @ * (ng(—)) converges
uniformly to ¢ for ¢ € C(T) by [69, Theorem 1.2.21], we have that

<uo*ne,<p>=//ng(x—y)duo(ykp(x)dx://ng(x—y)q)(x)dxduo(y)—><uo,<p>,
TJT TJT

so that ug . converges almost surely to 1 in the vague topology of .# (T) as € \, 0. More-
over, we introduce the cut-off weights

A, kI <i,
Ape=1" <z (4.2.3)
0, else,
and define correspondingly
Oke = A;k'gfk. (4.2.4)

Assumption 4.1.1 in conjunction with Theorem 3.1.2 from Chapter 3 implies that for
each € € (0, 1) there exists a weak martingale solution in the sense of Definition 3.1.1 to

du= -0, wydr + 1 Y 0,044 W01 q))dt + Y 0,0 eq(w)dp®
keZ keZ
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with initial value up . Moreover, by Proposition 3.1.3 this solution also satisfies an en-
tropy estimate. More precisely, the consequences of Assumption 4.1.1 and Chapter 3,
which we use in the proof of Theorem 4.1.6, are listed below.

Consequence 4.2.1. Assumption 4.1.1 implies the following.
(i) We havene (2,3).

(i) Lete > 0. Then there exists a probability space (Qg,ng, P.) with a filtration 3’5 satzs-
Jying the usual conditions, a family of independent §. -Brownian motions (ﬁ‘E Vkez,
an Ss -adapted, weakly continuous H Y(T)-valued process U, together with an Ss 0-
measurable random variable &, subject to the following properties.

(iii) (@ (0),&¢) has the same distribution as (uo,e, | to |l (T))-
(iv) We haveP, ® dt® dx-almost everywhere U, > 0.

(v) It holds

Ee| sup 1@ 5 + iz >0q (@038l 72 1o 7yxy + 1Hell 120 o2y | < 00
0=<t<T ) T
(vi) Forallgpe C®(T) andte€|0,T], it holds
t
(U (1), ) — (U (0), ) =/ / m(ile) 0> tic0pdxds
{1 >0}

t
- % Yo | (Oked (U)0x(0keq (), ) ds (4.2.5)

kez /0
t
-y | (Okcq(@i), Oxp) dplh.
kezZ

For technical reasons, we also demanded existence of the random variable E ¢, which
can be obtained from Theorem 3.1.2 by including the random variable ||ug|l_4T) in the
application of the stochastic compactness method. This will be important later, since
we will define the decomposition (4.2.60) on the new probability space, which cannot be
recovered from the regularized initial value ug .

To simplify the notation, we assume that all martingale solutions are defined on the
original filtered probability space (Q,2, §,P) with respect to the given family of Brownian
motions (8%) ¢z, attain the original initial value ug,¢, and denote them by u.. Moreover,
by equidistribution, we can assume that the auxiliary random variables & are given by
lluoll 4 (T). This simplification is possible, since the forthcoming estimates only depend
on the distribution of the solutions.

4.2.1. APPLICATION OF ITO’S FORMULA
In this section, we establish estimates on the dissipation terms of the a-entropy

/ Ga(ue) dx, 4.2.6)
T
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which are uniform in ¢, where

Gg(u) = ——y**! 4.2.7)

a(a+1)

and
-l<a<2-n. (4.2.8)

These estimates are expressed conditionally on §y, where we remark that the conditional
expectation is also well-defined for non-negative random variables which do not lie in
LY(Q), for details see [90, Chapter 5].

Proposition 4.2.2. Assume (4.2.8). Then for every € € (0,1) we have

a+n-1,,2 a+n-3
(0u)dxdt+// (Oxue)dxdt ]
/ / € xUe SO (4.2.9)
Samat ol + ol i +e4H.
Proof. Throughout this proof we fix an € € (0, 1) and introduce the functions
[ = =Vu>0,m(ue) O ue,
_1 !
=3 ) Okeq (U)0x(0 ke q(Ue)),
kez
and the L, (I?(Z), L?(T))-valued process ¥, defined by
Ve = 0x(0keq(uUe)),
where e, denotes the k-th unit vector in 1?(Z). We convince ourselves that
f,g € L2(Q; L2(0, T; L*(T))) (4.2.10)
and
¥ e L*(Q, L*(0, T; Ly (I*(2), L*(T)))). 4.2.11)

To this end, we observe that

T
E[If 17200, 7120y = E /ll{upmm(ug)aiuazdxdr
T

<E

T
/0 ||q(us)||%wm||1{u8>0}q(u5)aiu5||§2mdt

1
3 4 7
>0}q(us)axu5||L2([O,T]XT)] I < oo

<E[ sup | w2 |
0o<t<T

by Consequence 4.2.1 (v). By Assumption 4.1.2 we have

YNkl gy = Y A +1kD)* < oo,
kez kez

5 9 (4.2.12)
Y loklcemllorlca = Y AZQ + 1kl +1k?) < oo,
kez kez




136 4. EXISTENCE WITH NONLINEAR NOISE: THE GENERAL CASE

and hence
2
E[181 720, 75z2my ] < E Y ke (Ue)0sx(0keq(ue)| dxdt
” Tlkez
T 2
SE (leak,gnimm) /((q'(ug))zaxug)zdxdt
0 \kez T
T 2
HE/ (Z ||Uk,e||L°°(1r)||3x0k,s||L°°(Ir)) /(q’(ug)q(ug))zdxdt
0 \kez T
T T
Sua E / /u?"‘4(axu5)2dxdt+/ /u?”_zdxdt
o JT o Jr

<E

T
2n—4
/0 e N5 10t |2, o dt + /0 luel222, de

SrE| sup lu@1%d
0<t<T

< 00,

where we have used again Consequence 4.2.1 (v). By the same arguments, we also have

T
/0 k;z”ax(o—k,gq(us))”iZ('[[)dt

E[IW1I%

L2(0,T;Lo (12(2), LZ(T)))] =E

(axak,g)zm(ug) dxdr

0 keZ

oi’g(q’(ug)ax ug)? dxdt

0 k€Z (4.2.13)

< E

~

Z 1020 ke 1 oo (1 1t N ooy A
0 kez
T

2 -2
10k ooy 1t 2 19t 12 o
0 kez

+E

< [E[ sup llu (t)ll ] < 00
~A,T € (T »
0<t<T H{M

so that (4.2.10) and (4.2.11) indeed hold. Denoting the cylindrical Wiener process ey —
B in 1?(2) by B, we see that

t t
us (1) = u0,£+/ Ox(f+g)ds+/ Ydg;
0 0

suffices all the assumptions of Itd’s formula [39, Proposition A.1] on the involved pro-
cesses by Consequence 4.2.1 (v) and the integrability statements (4.2.10) and (4.2.11). We
would like to apply [39, Proposition A.1] to calculate the It6 expansion of the functional
(4.2.6). Since, however, the function (4.2.7) is not twice continuously differentiable, we
instead use the shifted version of (4.2.7) as introduced in [33, Proposition 2.2]. Specifi-
cally, we let G, 5 € C*°(R) such that

ws(U) = {G“(u+6)’ =0, (4.2.14)

0, u<-1,
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for 6 € (0,1). In particular, G, s has bounded second derivative and hence evaluating
It6’s formula [39, Proposition A.1] at time T yields

/Ga,ﬁ(ue(T))dx_/Ga,é(uo,s)d-x
T T

T
=// Gl 5 (Ue)0x e m(ug) 03 ue dxdt
0 Ju>00
(4.2.15)

T
- % Z/ /Gg,(g(ug)axuso'k,eq/(ue)ax(o'k,gcﬂug))dth
kezJ0 JT

T T
+ / (G sV AP, 17) + 5 ) / / Gl 5(1e) (02 (01 eq(ue)))* dxdr.
0 0 T

kezZ

To simplify the second and fourth term appearing on the right-hand side, we observe
that

Fo4k, 1) = — /T Gy 5(1e)0x e O q (1) 0x (0 ke q (1)) dx
+ /T Gl 5(1e) (0 (0 ke q(ue))* dx
:/IG;;ﬁ(ug)axak,eq(ug)ax(ok,gq(ug))dx (4.2.16)
= /T Gl 5 () m(ue) 050k ¢)* dx
+/TGgﬁ(ug)q(ug)q/(ug)axugcrklgaxcrklgdx.

We define . )
Caslu) = / G, 5(Narq' (rdr = g/ (r+6)* " tdr
0 0

for u =0, so that
/ Gloiﬁ(uf)q(uf)q/(uf)ax uEGk,Eaxak,e dx = - / Ca,ﬁ(us)ax(o’k,gaxo’k,g) dx. 4.2.17)
T T

By the definition of {, 5 we have

n u
Cas(u) < 5/ (r+8)%"2dr,
0
and consequently
a5 Sapn W+, (4.2.18)
Moreover, it holds

Gl s(ym(w)] < (u+8)*+"! (4.2.19)
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foru=0by (4.2.14) and

lue (Dllprery = Nuoelprry < luoll.amnellpiery +€ = luoll.am +€ (4.2.20)
by the divergence form of (4.2.5), non-negativity of u, and (4.2.2). Inserting (4.2.17)-
(4.2.19) in (4.2.16) and using (4.2.8), (4.2.12) and (4.2.20), we conclude

T
33| Salk, r)dt‘
kezJ0

T
Sa,n Z / /(ue+6)a+n_l((ax0k,£)2 + |ax(ak,£axak,s)|)dth (4.2.21)
kez
+n-1 1
SAT ( sup el oy + 5) < (luoll.aeery +e+8)*" .
0<r<
Next, we estimate the first term on the right-hand side of (4.2.15). The calculations
are the same as in the proof of [33, Proposition 2.2] and only contained for convenience
of the reader. Namely by integration by parts, which can be justified using a cut-off func-
tion near 0, we can rewrite

/ Ggla(ug)axugm(ug)aiugdx
{11e>0}

-1 3
/{ >0}(ug+5)“+" (m%z‘j)ﬁ))axugaxugdx
Uu,

- / (Ue + )" m(ug) (05 ue)* dx (4.2.22)

m(uge +§)

—(a+n- 1)/ 1(Ude) (u8+6)“+”72(6xu5)26§u5dx

_ /( m'(ug) m(ug)m(u5+5))(u5+5)a+n—1(6xu£)262 Ue dx
x

T m(ug+06) (m(ug+0))?
=K+ A+ .@1,

P®dr-almost everywhere. Integrating by parts and employing Young’s inequality, we
retrieve

Koy = —(a+n—1)/(ue+5)“+”*2(axu8)20§usdx

—(a+n- 1)/(u£+5) " Octte)? (bl —1) (e +8) "5 02w dx
(4.2.23)

IA

((a+n—1)3(a+n—2) +iy /(u£+6)“+"_3(6xu5)4dx
T

2
4 latn=1y /( m(ue) _1) (u5+5)a+n_1(6§u8)2 dx,

K1 - m(ug+0)

for every x; > 0. Moreover, by inserting m(u) = u”, we obtain the estimate

m' () m(w) m' (u+6)

m(u+0) (m(u+6))?%

_ u \n-1_54§ nd
- n(u+5) (u+6)2 = (u+6)2’
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for u = 0. Hence for each x5 > 0, we have

%11 < /(ug
(4.2.24)

< Kz/(ug+6)“+”_3(6xug)4dx+ < | (& 10 V2 (1 + 6) 1 (02 u)? dix,
T T

Ug) ( )(ug+6) |02ug|dx

again by Young'’s inequality. Choosing
K1 =Ky = W,
which is positive by (4.2.8), and inserting (4.2.23) and (4.2.24) in (4.2.22) yields
/ G”ﬁ(ug)dxugm(ug)a u. dx
{u1e>0}
<- / (e +0) " m(ue) (0% ue)? dx
T

+ (a+n—1)6(oc+n—2) /(u5+5)a+n_3(6xug)4dx
T

- L@in-) / () 1) (e +8)" " @) dx

a+n-2 m(ug+6
T (ug+90)

2
- (a+n—11%?a+n—2)A(u +5) (ug +5)a+n 1(02 ug)zdx

By using the preceding estimate and (4.2.21) in (4.2.15), we obtain moreover

T
/Ga,5(u£(T))dx_/Ga,6(u0,s)dx+/ /(us+5)“‘1m(u5)(6iu5)2dxdt
T T 0 T

T T
- W/ /(ug+6)“+"‘3(axu5)4dxdt—/ (Gl 5(ue) ¥ A, 17)
0

SamaT || Ul my +e+5)“+"‘1 (4.2.25)
,,,TL:;‘;;) (ug +8) 132 u,) dxdt‘

) (e + &)1 (2 ue) dxdt’

We have, by (4.2.8) and (4.2.14),
- / Gg,s(upe)dx = 0. (4.2.26)
T
Moreover, it holds |Gy, 5 (1) Sq (u+ 8)%*1 for u =0, so that

(lue (Dl gy +6)* < (luollwer +e+6)**, @.2.27)

/ Ga,5(ue(T)) dx| Sq
T
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by further invoking (4.2.20). Inserting (4.2.26) and (4.2.27) in (4.2.25) yields
T
/ / (ue +8) " m(ue) (02 ue)* dxdt
o JT

T T
_ W/ /(u5+6)a+n73(axu£)4dxdt—/ (G:xys(ug)‘l’ldﬁt,lqr)
0

-1
SanAT Iuollmr) +e+6)"" + (luolyry +e+68)"™" (4.2.28)

m(ug) _1 (u£+5)a+l’l l(azus) dxdt'

m(u5+6)

(ﬁ)z(ug+6)“*"*1(a§u5)2dxdt‘.

We point out that the prefactor
(a+n—1)(a+n-2)
6

of the second term on the left-hand side of (4.2.28) is negative by (4.2.8). Due to (4.2.8)
and (4.2.14) the function G’a 5 is bounded and thus

2
Z (/ :xvg(ue)ax(gk,eq(us))dx) dt]

0 kez
A IC;Z ”aX(Uk,sq(ue)) “iz(-[r) dt],

which is finite by (4.2.13). Consequently, the stochastic integral in (4.2.28) is a square
integrable martingale. In order to estimate the conditional expectation on the left-hand
side of (4.2.9), we let A € §p. Multiplying both sides in (4.2.28) with 14 and taking the
expectation, we conclude that

E[I{Gy 5 (ue) ¥, 11r>|IL2(0 TLz(lz(Z),[Re))] =E

ga,ﬁ E

T
E IA/ /(ug+6)“‘1m(u5)(6iu5)2dxdt +E

T
IA/ /(u5+5)“+"_3(6xu£)4dxdt
o JT

Sanat E[1a((luoll g +e+8) + (luoll s +e+8)°" )]

i) wint. (4.2.29)
/ / m(ugia)_l (u£+6) (0% ue) dxdt'

)? (ue + 5)“+”‘1(a§u8)2dxdt‘

281+%2+%3.

( o)
Ug+0
Due to Fatou’s lemma and Consequence 4.2.1 (iv), we can deduce that

)
! 1,432, 2 T 3 4
El1 udt"= ot u)* dxde 1 / /u‘”"— 0,u:)*dxdt
A/o /1r ¢ xTe Yo JiE e (4.2.30)

Samat E[La(luol %l + luol 5" +e4h)]

+E

by letting 6 \, 0 in (4.2.29), if we can argue that %, + 23 — 0 as 6 \, 0. To this end, we
observe first that

(Ue +0) 102 1)? < (1+ uel) (0% w)?,
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2
m(ue)
(m(u5+6) _1) =1
(5 =1,

Us+0

by (4.2.8). Moreover,

( miu,) 1)2 —o,

m(ug+06)

(w5s) — 0,

Us+0

P e®df® dx-almost everywhere as 6 \, 0, by Conseugence 4.2.1 (iv). Due to Consequence
4.2.1 (v), we have that

T
[E/ /(1+|ugl)(6§u)2dxdt
o Jr

<E

T
2 2
[) A+ uE”Hl(T))Haxu“LZ(]r) dr

SE[(“ sup ”lle(t)”Hl*n')”ug”Zz - ]
0<i=T M L2(0, T; H2(T))

1 1
< (L+E| sup 1O i |l pipocry 1
and thus #, + %3 — 0 by the dominated convergence theorem. Therefore, (4.2.30) holds
true, and (4.2.9) follows, since A € §( was arbitrary. O

4.2.2. SPATIAL REGULARITY

In this section, we proceed as explained in Section 4.1.2 and use the Gagliardo-Nirenberg
interpolation inequality in conjunction with the a-entropy estimate (4.2.9) and con-
servation of mass (4.2.20) to obtain estimates on u, in suitable Lebesgue and Sobolev
norms.

Lemma4.2.3. Letpe (n+4,7), then

—n—-4 —4 —n—
E[l4e 1] 0,795 | 0] Snpoat Uttollaccry +&)* (ol 5" + ol +€P7"74). 4.2.31)

Proof. We choose a in accordance with
p=a+n+5 (4.2.32)

so that in particular (4.2.8) is satisfied and thus Proposition 4.2.2 applies. We define the
at+n+l
4

and claim that w, € W'4(T), P ®d¢-almost everywhere,
1
and that the chain rule holds for it. To verify this, we observe that w, , = (u; +«) e

at+n=3
4

= 0. u¢ by the chain rule [26, Corollary 8.11] for

random function w, = u,

has the weak derivative “T“ (U + %)
each x > 0. Hence,

(ﬁ)‘*llaxwﬁxlliz}m = / (e +6)" 30 up)dx < / ul 30, u.) dx, (4.2.33)
T T

which is P ®dz¢-almost everywhere finite by (4.2.9) so that taking x \, 0, W, admits a
subsequence converging weakly in W*(T). This limit coincides with w, since wgx —
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w, almost everywhere. Moreover, using the weak convergence 0y we x — 0w, in L*(T)
and the dominated convergence theorem, we conclude that

(OxWe, ) — <6xw£ oP) = a+n+1<(u +K) 6xu£y(P> a+n+1<u£ &2 axusr(P>
(4.2.34)
for a subsequence x \ 0 and every ¢ € C*°(T), and therefore the chain rule applies to
We, too.
By the Gagliardo-Nirenberg interpolation inequality [26, Eq. (42), p.233] it holds

1_
| wellLscm Sa,n | we ”1];111,4(1]—) | well 1/4 (4.2.35)
La+n+1 (T)
for \
s = Matn+d)+a _ atntl-5
- a+n+l T a+n+4

Moreover, by the Poincaré-Wirtinger inequality
‘ we — / wedx
T

lwellwrar) < Wellprery + 10 well 4.

S 110y Wellr2¢m)»
LA(T)

we conclude that

Inserting this in (4.2.35) and using that La+3t+1 (T) — LY(T) due to (4.2.8) yields

(4.2.36)

1-v
w, 0w w, +
el San 10xtelfarylwell ™y -+ lwell o

Since
sy = Slatnil-d4 _ 4 (4.2.37)

a+n+4

we obtain by integrating the s-th power of (4.2.36) in time

T T
1,
el s o, 71xm) Sawn / 10 well 5 e de+ / lwel* ,  dt
0 0

La+n+1 (T) La+n+1 (T) (4.2.38)
Sr 0 well} w0 + lwell®
~T ellra €
L0, T]xT) L0, T;L T M) L0, T; LarheT )
By (4.2.32) we have _+ r’f -7 = § and consequently
p a+n+l s
_ 4 il _
Il uE"LP([O,T]XT) = ” Ug “ n4p = wf”Ls([OyT]XT)’
La+n+1 ([0,T]xT)
and moreover
atn+l 4
” ue”Ll(‘[l') — ” u, 4 || a+n1—1 — ”w ” a+n+1
La+n+1 (T) La+n+1 ('I]')

Using these two identities in (4.2.38), taking the conditional expectation with respect to
$o and applying estimate (4.2.20), we conclude that

E[lel?, 0 7y | o]
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s—v)(a+n+1) s(a+n+1)

<

Sant E[10:0e o 17s0m 1el g ot oy | 50] + E[ 12l oo 1110y | B ]
sd-v)(a+n+1) sa+n+1)

<[E[||0xwe||L4([0 e (olam +€) 1 30] (luol.aecry +€)

Using that by (4.2.32) and (4.2.37)

s(a+n+1) =p,
s(1— v)(a+n+l) _ _ sv(atn+l) _
4 =p 1 =4

and estimates (4.2.9), (4.2.33), we obtain

E[l ”E”fﬂ([o,ﬂxm | o]

Samr (ltollam +&) EN0xwel s g 7yr, | So] + (luollacm +€)”

a+1 a+n-1 a+1

4 -4
,Sa,n,p,A,T (” uO”./ﬂﬂT) +E) (” uo'lﬂ('ﬂ') + " uO”ﬂ('ﬂ') +& + ” uO”uﬂ(T) +£P )

We use Consequence 4.2.1 (i), (4.2.32) and that € € (0,1) to simplify the right-hand side
to

4 -n—4 4
El4e o0, 71m | B0) Sampat (1uollaccry +€)* (uoll P " + o lZ ) + €774

Finally, (4.2.31) follows by observing that a depends only on n and p. O
Lemma4.2.4. Letr € (%2,1), then

2r—n—4).
(4.2.39)

4- 2r-n—4 2r—4
IE[”aquHEr([O'T]X‘[]') |g()] gn,r,A,T (I u()”j{("l]') +€) r(” uOH‘;{(‘?) +1 u()”_/;[(‘[[) te

Proof. We define p = 2r and a according to (4.2.32), so that in particular the assump-
tions of Proposition 4.2.2 and Lemma 4.2.3 are satisfied. We consider again the function

atn+l

we =u, * , which satisfies the chain rule by (4.2.34). Hence, using Holder’s inequality
and that

1 1 3—(a+n)
T R TR (4.2.40)

we can estimate
3—(a+n)
10xuellLr(0,11xT) ~ayn ||Ue * axwe”uuo,ﬂxm

3-(a+n)

< 10xwell 120, 71xT) “ue ‘ “ _ap
L3+ ([0, T]xT)

3—(a+n)

= "ax We ||L4([()'T]><'|]') ” Ue ”Lp(‘[lO,T]X-ﬂ—) .

Taking the r-th power on both sides, taking the conditional expectation with respect to
o, and employing the conditional Holder inequality yields

r@3—(a+n))

E[ 10, wel s g 7y el .y | B

E[N0xttell7r 10,775m) | B0] Savn

r(3—(a+n))

= IE[||axw£”L4([0 T)xT) \30] ﬂ':[”ua”Lp([O TIxT) |SO 4p
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By (4.2.40) we have ’(3+‘;+")) =1-1, so that inserting (4.2.9), (4.2.31) and the definitions
of @, p results in

2r-n—-4 2r-4

4-r 2r—-n—4
[E[||6xu£||£r([0,T]x'[|')|gO] Sa,n,p,A,T (" uO”.j[('ﬂ') +E) (” u()”_/ﬂ(]n +1 uO”_/”[]D +e " )

Finally, using that a, p only depend on n and r, we infer that (4.2.39) holds. O

4.2.3. TEMPORAL REGULARITY

In what follows, we use the estimates derived in Subsection 4.2.2 to deduce uniform es-
timates on the time increments of u, with values in a suitable negative Sobolev space
on T. Since the estimates from Subsection 4.2.2 only give estimates on 01, and u,, we
need to rewrite the thin-film operator in the very weak form [33, Eq. (3.2)] discussed in
Subsection 1.2.3. Specifically, by integrating by parts we obtain that

/ m(ug)ai ugndx
{ug >0}

= 200 (up 2 @xue)® m) + B (™ Oxue)?, 0um) + (] Oxtte, 0%1)

(4.2.41)

P ®d r-almost everywhere for every n € C*°(T). The integration by parts is justified by the
regularity of u, stated in Consequence 4.2.1 (v). In the subsequent lemma, we deduce
estimates on the terms on the right-hand side of (4.2.41).

Lemma4.2.5. Letl€{0,1,2} andv; € (252, —1), then

n+4-1’
. Vl
[E[ / Mg_2+l(axus)3_ldt 3’0]
0 WLVL(0,T;LV (T))
4-v;(3-1 (4.2.42)
Stnvn, (ol ) +€) viB=h
vi(n+4—-1)-n-4 vi(n+4-1)-4 4-1)-n-4
x (luoll Ly, +lluol "y T g,

Proof. We choose p =2r = v;(n+4-1), so that in particular p € (n+4,7) and r € (%2, 1),

meaning that the assumptions of Lemma 4.2.3 and Lemma 4.2.4 are satisfied. Moreover,
we have
n—2+I + 3=l _ n+4-1 - 1 (4243)

p r 2r vi®

Hence, using that fo u?_z” 0y ug)g‘l dt is starting at 0 and admits its integrand as weak
derivative, as well as Holder’s inequality, we can estimate

—241 3-1
St w0k ue) o, 1<)

~

WYL, T;LV1 ()

dxue) N -
Ln-2+1 ([O,T]XT)”( xlle) ”L3£l([0,T]XT)

/ uf_2+l(6xu£)3_ldt‘
0

—2+1
< luf™ N _p

_ n—2+1 3-1
- ” ug”LV([O,T]X'U') ”ax ufllLr([O,T]XT)‘

Taking the v;-th power on both sides and the conditional expectation with respect to Ty,
using (4.2.31) and (4.2.39), and employing the conditional Holder’s inequality we con-
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clude

vi

|

/ w20 u) de 3’0]
0 WbV ,T;LVI(T))

vi(n-2+10) vi(3-0)
vt E[luell}! 10221} | 30]

LP([0,T1xT) L7([0,T]xT)
vi(n=2+1) Vl(3 1)
p 4.2.44
< E[lelp o rpmy | 0]~ 7 E[10xttellfr 0. 795m) | B0 (4.2.44)
4vy(n-2+0) ned vl(n 2+1)
Snprat Ul +6)~ 7 (luol”, 0" +lluoll?y 5, +2P7"74)
(4-rv;3=0 o _ vl(3 )
x (ol +8) 7 (luol®y ™ + luol® g +€ ") 7
The claim follows by using (4.2.43) and inserting the definitions of p and r. O

We derive similar estimates on terms appearing in the Stratonovich correction term
in (4.2.5).

Lemma4.2.6. Letl€ (3,4} andv; € (242, —2), then

V3

Y | 0% (q W) o ucde
kez /0

So

W3 (0,T;LY3(T))

4- nvy—n—4 nvy—4
Snvant Ulttollg ey +€)* 73l uoll iy +luol yir) +¢€

(4.2.45)

nV3—n—4)

and

V4

Z O-k,eaxo-k,gq(us)q,(ug)dt
kez /0

30]
WLV (0,T;LV4(T))

4 ~1)v4—n—4 —1)vy—4
Snvant (tollaery + &) (ol )" ™" + luoll G )" +e

(4.2.46)
(n—l)V4—n—4)‘

Proof. We first consider (4.2.45) and define p, r by p = 2r = nvs, so that the assumptions
of Lemma 4.2.3 and Lemma 4.2.4 are satisfied. Then

B2y l= (4.2.47)

~ =

We use that Y ez [; 0% . (q' (4))*0x ue di starts at 0 and (4.2.12) to estimate

> oiyg(q’(ue))zaxugdt‘
kez /0

Y 0% (G ()0 ue

WhV3 (0,T;LV3 (T)) kez LY3([0,T1=T)

2 2 2
<n ). lokelleem g “0xtellLvs qo,rixm) Sa g~ “0xuellrvs (o, 11xT)-
kezZ

Proceeding as in (4.2.44), we obtain that

V3

Z Ui,g(q,(us))zaxugdt
kezJ0

30]
WLv3(0,T;LV3 (T))
v3(n-2) Y3

p
Sn,A,T IE[” uf”LP([O,T]x‘I]') igo P [E[Haqu"Lr([o TIxT) igo 4
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4v3(n—-2) p-n-— 4 V3(n 2)

e -4
v3
2r-n—4 2r—4 2r-n—4\+
x(lluollmvﬁe) (Iluolljl({’) +lluollZy gy +e ")

The claimed estimate (4.2.45) follows by using (4.2.47) and inserting the definitions of p
and r. The second estimate (4.2.46) can be derived analogously with the choice p = 2r =
(n—1)vs. O

Lastly, we obtain temporal regularity of the stochastic integral in (4.2.5).
Lemma4.2.7. Letvs € (2(”+4) ), ¥5€(0,3). Then
Vs

Z Ok,eq(Ug) dﬁ(tk)
kezJ0

3

WY5:Y5 (0, T;L2(T)) (4.2.48)

nvs

4 2 -n= -4 5-n—4
Sramvsat Utollaa +8) (luoll 2" + ol 7oy +277 "1,

Proof. We define the linear operator ®;: 12(2) —» L4(T) by setting ®.ex = ok q(ue) so
that we can write in what follows

Y | okequ)dp® = / @, dps,
0

kez /0

where B is the cylindrical Wiener process in [?(Z) given by e; — BX). Welet A € . Then,
using [53, Lemma 2.1], we calculate

. Vs . V5
E|1 . df; =[E[ /lAq)edﬁt
0 W55 (0, T3 L2(T)) 0 WSS (0, T3L2(T)
T
< =
Sysvs B /0 IAPel oz 2y 47| = E IA/O 1915 02, LZ(“)dt]

To further estimate the latter, we use (4.2.12) and that v5 = 2 to infer

T 2
A ”q)E”LZ(lZ(Z) L2(‘[[)) dt /() (Z ||0'k£q(us)||Lz(-|]—)) dt

kez

T 5 no, 1/75 T vsn v5n
S/0 (Z ”Uk,g"(;g]')”usz ||L2(‘|]')) dr ,SA/O ”us”Li(-H—)dt< el 3 V5n

kez ([0, T1xT)

Finally, we set p = %" in accordance with the assumption of Lemma 4.2.3 and conse-
quently we can use (4.2.31) to conclude that

V5

E|l

e df;
0

p
Sysvsh [E[IA I u«‘?”LP([o,T]xm]
WY5:Y5(0,T;L2(T))

= |E[1A|E[||u£||’LJP([0,T]x1T) |§0]]
Snpat E[LaGluolacr + 0 (ol (0" + ol )+ €77 74)].

It remains to use that A € §, was arbitrary and to insert the definition of p. O
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Finally, we combine the previous results from this subsection to deduce a uniform
estimate on the temporal increments of u, in terms of its Sobolev-Slobodeckij norm.

Lemma4.2.8. Lety € (0, %), HE (Z—:‘zl, #) andve(l, #), then

Efluel” o |l
W O WD) , (4.2.49)
—1-n 1
Syonpvnt (1ol +E)(n R (Ileo Nl sz (m +€)(nJr v
where p = max{u(n+2),v(n+4)}.
Proof. By Consequence 4.2.1 (vi) and (4.2.41), the equality
Ue = ug,e — 21 / 0 (uf 2 (0xue)®)dr + 3 / o5 (ul ™ (Oxue)®) di
0 0
- /O 3(lou)dr+ 3y i 0:(0% . (q' (e))?0xue) dt (4.2.50)
kez

+1 Y [ 0u0ke0:01eque g W) dt + Y [ 0x(0keque))dpY
kez /0 kezJ0
holds almost surely, where the integrals on the right-hand side converge in suitable neg-
ative Sobolev spaces by Lemmas 4.2.5-4.2.7. We proceed by separately estimating the
e=7 (0, T; W3¥(T))-norm of each of the terms on the right-hand side of (4.2.50). Since
Up,¢ is constant in time, we can estimate by the Sobolev embedding theorem and (4.2.20)

v < v < < .
I uo’gllw%zz—*v(o,T;W*W(T)) Sl uO‘E”LZZfV(O,T;Ll('[I')) Sv.r loelpry < luollwm + €
(4.2.51)
For the remaining terms, we choose
=_—F _  le0,1,2
Vl n+4_l! E { ) ) })
Vi= g le34), (4.2.52)
2p
V5 = n’ ,}/5 = /}/r
where p is defined in the claim. In particular, we have v; = v and therefore
1 1 _ 1 2—v 2-v
1_W21_7_5_7>Y_W’ lE{O,,4} (4.2.53)

Using additionally that v, = p and employing the Sobolev embedding theorem in time
and space, we obtain that

/ a.lx+1(u£l72+l(axug)37l) dt’
0

2
WY (0, T;W-3:4(T)

<

(4.2.54)

/ u§_2+l(6xug)3_ldt’
0

2
W5 (0, T; W24 (T)

/ w2 o) dr
0

gl,y,u,v,vl,T
WYL 0, T;LV(T)
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for 1 €{0,1,2}. For [ € {3,4}, we proceed similarly and use again (4.2.53) and the Sobolev
embedding to conclude

> 6x(oi'g(q’(ugn26xu5)dt‘ e
= W3,
kez /0 WP 2=v (0, T;W—>H(T)) (4.2.55)

Y | 0% (g w0 ucdr
kez /0

NY HV, V3:
WLv3(0,T;L¥3(T))

and
Z ax(gk,eaxak,eq(ue)q’(us))dtH 2
0 WY 2= (0, T;W-34(T
kez ' v (l (M) (4.2.56)
Ny w,v,vy, T Z Uk,aaxo'k,E(/I(us)q,(ug)dt .
kez /0 WLV (0,T;LV4(T))
Lastly, we observe that by Consequence 4.2.1 (i) and v < + 1 italso holds vs5 = W =
2—1/' Hence, by the Sobolev embedding theorem, we infer
Y | oxoreawendp?)
0 WY 2= (0, T;W-3#(T
kez . ( (M) 4.2.57)
k
Sy,,u,v,v;, Z Uk,sq(us) d,B(t ) .
kez /0 WY5V5(0,T;L(T))

Employing the triangle inequality in WY’% (0, T; W=3H(T)) as well as the conditional
Minkowski inequality in (4.2.50) yields

1

[ |50]" Nn[E[nuoEn
W72 V(OTW 3.4(T))

+ Z [ /6l+1( n— 2+l(a u£)3 l)dt

v(OTW 3“(WT))’ ]
1

WYZ V(O W~ 3:“('I]'))

v

+E|| Y [ 0:(0% (' () ?0xue)de
kez /0

W5 (0, T; W34 (T)) ]
. v

+E(|1 Y. | 0x(0ke0x0keq(ue)q (we))de|

WY 2=v (0, T;W=3K(T))

kez /0

o

+E[|Y ax(akgq(ug))dﬁ““
kez

So]v

wr iy (0, T;W=3K(T))
The estimates (4.2.51), (4.2.54)—(4.2.57) and the conditional Jensen inequality lead to

1

1
‘30] " Zynpt E[(luollam +€) |So]”

30] K

E| el
wr s % (0, T;W-34(T))

+ Z / n— 2+l(6xu )3 ldt

Vi

WYL, T;LV1(T))
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1
. v3 1
v3
+E Z Ui's(q/(ue))zaxugdt SO]
kez /0 w3 (0,T;LV3(T))

. Vg i
+E Z Uk,eaxo'k,sﬁﬂue)ql(us)dt %’0]
kez /0 WLva(0,T;LV4(T))

. r Vs %
+E[| Y | okeqlu)dp® o|
kez /0 WY5:¥5(0,T;L2(T))

where we also used that the v; only depend on n, v, p. Since p € (n+4,7), the parame-
ters from (4.2.52) satisfy the assumptions of Lemmas 4.2.5-4.2.7. Hence, using (4.2.42),
(4.2.45), (4.2.46) and (4.2.48), we obtain that

E| el

v
P ’30] Sympvn,T (Mol gy +€
WY 25 (0. T:W-34(T)) Yo ( (T )

2
4— _
+ Z[(lluoﬂ,ﬂ(vﬁé‘) vi=h
1=0

1
+4—1)—n—4 +4-1)—4 -D-n-4\| v/
(e T | asa e e | (4.2.58)
1

nvy—n—4 nvs—4 v3

+ [Quollaecr + &7 (luol i ™ + gl sy +2™37")

1
—-1)vy—n—4 —1)vy—4 - —n—4\|va
+ [tollarcr) + &7 (luol e ™"~ + g | Gy g+~ o+ g Dva=n=4) |

nvs

4 T -n-4 BEoa ™5, 4)|%
+ [Uuolam + 0 (ol Zog,"™ +luol 2y +272 774 .
To simplify the right-hand side, we estimate € and || ugll_4 () in (4.2.58) by (€ + lluoll_«(T))
to conclude

1
Efuell” 30| Symuvant (1ol +e)

2v
T2V (0, T;W=3£(T))

2 n+l-3t n+l
+ Y (luoll.acm +€) Y+ (luollgmy +€)
1=0 (4.2.59)

n-1-24 -1
+ (luoll sy +€) Vs + (luollgm +8)"
n-1-t n-1
+ (luoll .« () +€) 4 + (luollg Ty +€)
n_n n
+ (luoll gy +€)2 vs + (luoll sy +€)2.

We notice that the largest power on the right-hand side of (4.2.59) is n+ 1. By Conse-
quence 4.2.1 (i), the smallest power is either 1, n—1— ;% or 3 — . To find the smallest
one, we insert (4.2.52) to rewrite the powers to

and consider the respective parabolas

_ —e_1-% _s_5
g =1 g)=s-1-%, g =3-5;.
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We notice that all three parabolas attain their maximum value at £, with

gif)=1zg(f)=5z8(5)=4-1
since p < 8. Because the second derivatives of the parabolas obey the same ordering, we
conclude g; (s) = g3(s) = g2(s) for all s € R and in particular that n—1 — "Tf is the smallest
power in (4.2.59). Whence,

2
v n-1-2% +1
el Synpvnt Uil amy +™ 77 + Uluoll s +8)"

SN 1
WY 2=v (0, T; W=3H(T))

and raising both sides of the preceding inequality to the v-th power yields (4.2.49). O

4.2.4. SIMPLIFIED ESTIMATES

In the previous subsections, we derived uniform estimates on the conditional expecta-
tions of the approximate solutions (u¢)sc(0,1)- To work with these estimates efficiently in
the preceding section, we derive corresponding moment estimates with a simpler right-
hand side. To this end, we introduce the sets

Aj ={luoll.umeli-1, )} JEN, (4.2.60)

providing an §p-measurable partition of the probability space Q and point out that it
suffices to show tightness on each of the sets A; separately in light of Lemma 4.B.3. Using
that

luoll g +e<j+1 (4.2.61)

on Aj, we obtain by multiplying (4.2.9) with 1,; and taking the expectation
Yae(-1,2-n):

T T
1Aj/ /u§+”‘1(a§u£)2dxdt+ 1Aj/ /u?+”_3(6xu£)4dxdt (4.2.62)
0 T 0 T

a+n-1

E

S,a,n,A,T (J+1

In the same way, we conclude from Lemma 4.2.3 that
Vel E[1luchy o ryen] Snpar G+DP, (4.2.63)

where the fact that the inequality also holds for p € [1, n + 4] follows by Holder’s inequal-
ity. Analogously, we conclude from Lemma 4.2.4 that

Vrell, D) E[1al0xtelfr o rxm) Snrar G+ (4.2.64)

Using additionally the Sobolev embedding theorem in space, we conclude from Lemma
4.2.8

Vye©Hvue, -5 vvell,-5):
; (4.2.65)
[E ]. “u ||V v § ( +1)V(n+1)'

A WY'ZZTV(O,T;W*W(T)) Yoy, AT
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4.3. LIMITING PROCEDURE

In this section, we construct a very weak martingale solution in the sense of Definition
4.1.4 to the stochastic thin-film equation with initial value uy. To this end, we show
tightness of the approximating family (u¢)cc(0,1) in suitable spaces in Subsection 4.3.1
and extract an equidistributed convergent subsequence converging to a solution in the
following Subsection 4.3.2.

4.3.1. TIGHTNESS PROPERTIES

We define Xing = R, Xgm = C([0, T1), Xpower = L*(0, T; H*(T)), where we equip the latter
space with its weak topology. Moreover, we choose sequences —1 <x; / _71, 1<p; /7
and1<r; / % Then, we define Xcont, Xrebesgue @and Xsobolev @s the projective limit
of the sequences (C([0, T1; H*!(T))) e, (LP!([0, T] x T))zen and (L0, T; W (T))) zen,
where we consider the latter sequence of spaces with their weak typologies, for details
see Appendix 4.A. Finally, we define the space

X = x?ffd X x%oM x Xcont X :{Lebesgue x Xsobolev X x;?,wep (4.3.1)

and equip it with the product topology.

Lemma4.3.1. Leta; / 2 — n be a sequence satisfying (4.2.8). Then the family

aj+n+l

(((lAj)jeNr (BW) ez, Ue, e, g, (ue 2 )leN))ee(O,l) (4.3.2)

lies tight on X.

Proof. By Lemma 4.B.2 it suffices to show tightness of each of the components of (4.3.2)
in their respective space separately.

Tightness of the indicator functions and Brownian motions. The set of real numbers
Xing is a Radon space and thus the law of 14; is inner regular for every j € N. Conse-
quently, the family (14;)¢e(0,1) lies tight on Xing. Tightness of the sequence ((14;) jen)ee(o,1)
on X7, follows by Lemma 4.8.2. Similarly, since Xpy is a Radon space, the law of B is
inner regular, and consequently the family (8%).¢(,1) lies tight on it. Another applica-
tion of Lemma 4.B.2 yields tightness of (X)) kez)ee(o,1) 0n X33,

Tightness on X on;. By Lemma 4.B.1 and Lemma 4.B.3 it suffices to show tightness
of (lAj Ug)ee(o,1) on C([0, T1; H*!(T)) for each j,I € N. To this end, we choose y € (0, %),

(€ (1,55) and v € [1,-55) so that y — &= > 0 and in particular the embedding

L0, T; L' (M) N W55 (0, T; W3H(T)) — C((0, T); H¥ (T)

is compact by [121, Corollary 5] and the Rellich-Kondrachov theorem. Consequently,
the set

_ 1 1
Ko = {u‘ Il 7 m) = 50 ”u”WY'ZZTVv(O,T;W*&MﬂI)) = 5}

lies compact in C([0, T1; H*!(T)) for § > 0. By (4.2.20) and (4.2.61), we have that

[E[].A] " ugllLoo(O,T;Ll('ﬂ'))] < ]+].
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and hence together with (4.2.65) and Chebychev’s inequality, we conclude that

1 1
P({lAj ug ¢ Ks}) < IP({IAj el poo 0, 701 (1Y) > 3}) + P({lAj I us"WY‘%(O,T;W‘3vP(T)) > 3})

Lajluell’ o | @33

<OE[14.|lu 0 .71 +6V[E
[ Ajlluel zooo, 750 ) 2 0 T w—(r)

Synmpvar 0 +1) +8Y(j + 1YY,
Tightness follows, since the right-hand side tends to 0 as § \| 0.

Tightness on Xepesgue- By Lemma 4.B.1 and Lemma 4.B.3 it is enough to show tight-
ness of (lAj Ug)ee(0,1) On LP1([0, T1 x T) for each j,I € N. We let again y € (0, %), pe(l, ﬁ),
ve[l,-5) withy — 32 > 0 and define the set

— 1
Ks = {u‘ HlaX{”u”LPlu([o,T]xT), ||axu||L1([o_T]><T), ||u||WY'%(0,T;W-3»#(T))} = g}-
The set Kj is bounded in L' (0, T; W (T)) and thus compact in L'([0, T] x T) by com-
pactness of the embedding

LY, T; WhL () A W25 (0, T; W3H(T)) — LY(0, T; L' (T)),

see again [121, Corollary 5]. Since Kj is moreover bounded in LP!+1([0, T] x T), it is com-
pact in L”([0, T x T) by interpolation. Lastly, with the help of (4.2.63)—(4.2.65), we can
conclude that P({1 4; u, ¢ K5}) — 0 uniformly in € as 6 \, 0, analogously to (4.3.3).

Tightness on Xgopoley- By Lemma 4.B.1 and Lemma 4.B.3 it is again sufficient to verify
that (14, Ue)ee(o,1) lies tight on L"(0, T; wbr(Ty), equipped with its weak topology for
each j, [ eN. To this end, we define the set

1 1
Ks = {u|lullpngo,rxm < 55 10xull Lriqo, 1<) < 51>

which is bounded in L (0, T; WY1 (T)) and consequently compact with respect to the
weak topology by the Banach-Alaoglu theorem. Following the lines of (4.3.3), we con-
clude that IP({IAj Ug ¢ Ks}) — 0 uniformly in € as 6 \ 0 by (4.2.63) and (4.2.64), which
implies tightness.

Tightness of the powers. A last application of Lemma 4.B.2 and Lemma 4.B.3 yields

aj+n+l

that it suffices to show tightness of (1 Al * ) ec(0,1) ON Xpower for all j, 1 € N. To this

aj+n+l
end, we define v, = u, * and arguing as for w, at the beginning of the proof of Lemma
4.2.3, we conclude that v, admits

ay+n-3 a;+n-1

I
(aj+n+1)(a;+n-1) 7 2 a;+n+l 7 2
— U (6xug) + — Ug 6xug

as a second weak derivative. In particular, since Parseval’s relation yields
Nvellfpr = kZZ(l +rk)* + rk) )Tz (k)
€

SITOF + Y. erk)*7:(01% < llvel
kezZ

2
+ 105 vell

2 2
L2(T) L2(TY
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we can estimate
2
” UE ”LZ (O,T;HZ ('[))

T
g/o Vel o) + 105 el 72 de

T aj+n+l ) T ne1 n3
a n— a n—.
Saz’n/ ”ue 2 ||L2(T)dt+/ /usl (6iu5)2+ ug' (axu£)4dxdt
0 0 T

T

_ a;+n+l aj+n—1,42 2 a;+n-3 4

= luell gy ni +/ /u‘g (0% ue)” + ug (Oxur)" dxdt.
L% ([0, T]xT) o JT

Hence, by invoking (4.2.62) and (4.2.63) we obtain
E[14,llvell? ]
J 12(0,T; H2(T))
1
Sann E[1a; luel 7000 ]

Lal+n+1 ([O,T]X-ﬂ—)

T
lAj/ /u?’+n_1(6iu5)2+u?’+n_3(6xug)4dxdt
o Jr

)(X[+ﬂ+l

+[E

Sal,n,A,T (j+1

Tightness of (14 ; Ve)ee(0,1) in Xpower follows by Chebychev’s inequality and the Banach-
Alaoglu theorem. O

Since the sequence (4.3.2) lies tight on the space (4.3.1), we can extract an equidis-
tributed convergent subsequence.

Corollary4.3.2. There exists a complete probability space (Q, 2,P) and an equidistributed
subsequence

aj+n+l

(((Iéj))jel\lr(ng))kEZ)ﬁE)as;ﬁ&)(ag 2 )IEN))E (434)
of (4.3.2), consisting of ‘B (X)-measurable, X -valued random variables as well as a ‘B (X) -
measurable, X -valued random variable

aj+n+l

((Z(j))jeN,(E(k))kezyﬁyﬁ,ﬁ»(ﬁ z )le!\l)’ (4.3.5)

defined on «Q, 51, P) such that

aj+n+1

~(J) =~ ~ ~ ~ ([~
((Xg] )jEN» (ﬁf;k))kez» Ug, Ug, Ug, (ug

i ~ aj+n+l
)le!\l) - ((Z(]))je!\l,(ﬁ(k))kgz,ﬁ, i, ﬁ,(ﬁ 5 )ZEN)
(4.3.6)

P-almost surelyin X, ase \ 0.

Proof. The existence of an equidistributed subsequence follows from Lemma 4.3.1, if
we can verify the technical assumption of [88, Theorem 2], i.e. that X admits a count-
able family of continuous functions separating its points and 2(-measurability of these
functions, when composed with (4.3.2). To construct such a family of functions, sepa-
rating the points in X, we can project on a component of (4.3.1) and then apply func-
tions separating the points in this component, so that we can consider the spaces Xj,q,
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XBM> Xconts Xiebesguer Xsobolev and Xpower individually. For Xeont, we let p: R — [-1,1]
be a continuous injection and take the functions X¢ont — [—1,1], u — p((u(t), f)) for
t€[0,TInQ and k € Z, where we recall that f; was defined by (4.1.3). For Xy the same
construction applies and for Xjyq the function p itself separates the points. Since the
spaces Xpebesguer Xsobolev aNd Xpower €mbed into L2([0, T] x T) with its weak topology,
the family u — p((w, fj(T™') ® fi)), j, k € Z separates the points in them.

To also check 2(-measurability of these functions composed with (4.3.2), we first ob-
serve that p(lAj) and p(ﬁ(k) (1)) are random variables in R for every j € Nand k € Z. For
the other cases, we note that u, is adapted in H 1(T) and hence u,(t, x) is A-measurable
for each (¢, x) € [0, T] x T and thus also u, as a random variable in C([0, T] x T). In partic-
ular, the compositions

pUue(D), fi)),  plue, [j(T™H) @ fi)

are 2-measurable, too. Lastly, we use that

aj+n+l

C0, TIxT) —C(0, T1xT), u—u" 2

is continuous, to conclude that

aj+n+l

p((ue ?

(T e fi))

is 2-measurable.

Hence, [88, Theorem 2] is indeed applicable and there exists an equidistributed, con-
vergent subsequence (4.3.4) of (4.3.2), which converges almost surely to a random vari-
able

((f(j))jel\lr (B(k))kezv ﬁ,f, g (ﬁl)lEN)

in X. Since i, converges almost surely to &, f and g in the space of distributions on
aj+n+l

(0,T) x T, itholds & = f: g. Moreover, since Iy — % in Xiepesgue We have that 7, > —

aj+n+l

ay+n+l

i~z inI2([0,T]xT) by Vitali’s convergence theorem. With the helpof iz, * — 7;in
aj+n+l
Xpower, we conclude 7; = ik 5 , which finishes the proof. O

4.3.2. CONVERGENCE TO A SOLUTION AND A-PRIORI ESTIMATES

For the rest of this chapter, we consider the complete probability space (Q,2,P) with
the random variables (4.3.4) and (4.3.5) obtained in Corollary 4.3.2. We introduce the
filtration § on (Q, 2, P) as the augmentation of &, defined by

&, = o7V, 1i(s), PR (s) | jeN,0<s<t, kezZ}.
Here, we consider #i(s) as a random element in H~!(T).
Lemma 4.3.3. The family (B®) ez is a family of independent § -Brownian motions.

Proof. The proofis standard and we refer to [51, Lemma 5.7]. O
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Lemma 4.3.4. The family (1) jeN consists of indicator functions of a measurable parti-
tion (Aj) jen of Q.

Proof. The family (Zéj )) jeN ~ (14;) jen converges to (¥ ;) jen almost surely and thus in law
by [42, Proposition 9.3.5]. Hence, the law of (¥ ;) jen coincides with the law of (lAj)jEN
and the claim follows. O

Additionally to the convergences (4.3.6), we obtain also strong convergence for the
powers of .

Lemma 4.3.5. Foreachl €N one has

aj+n+l
= 2
uf

aj+n+1

—u 2 (4.3.7)

almost surely in L?(0, T; H' (T)), as € \, 0.

ap+n+l aj+n+l

Proof. At the end of the proof of Corollary 4.3.2, we showed that &7, ? —u#~ 2z  al-
aj+n+l

most surely in L2([0, T]x T). Hence, the claim follows by the weak convergence &I, > —

~al+n+1

i~z in Xpower and interpolation. O

Lemma 4.3.6. For each ¢ € C*(T) and t € [0, T], the following holds almost surely as
e\ 0.

@)
(ii)
t 3
/ (T 20 e)%, 05y ds — / (@"%(0,1)°,0xp) ds,
0 0
(iii)
t t
/ (T (0 )%, Oop) ds — / (@1 (0,12, 0xp) ds,
0 0
(iv)
t t
/<ﬁ?0xﬁg,6i<p>ds—>/ ("0, 11,0 ) ds,
0 0
)
t t
Z (Uk,sql(ﬁe)ax(ak,sq(ﬁe))»ax‘ﬂ) ds — Z (qul(max(okq(ﬁ))’ax(l)) ds,
kezJ0 kezJ0
(vi)

t t
Z/ (Okeq(Te), 0xp)ds — Y [ (orq(@),0x9)*ds,
kez /0 kezJ0
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(vii)
t t
/(Uk,::GI(ﬁs)yax(P)ds_’/ (0rq(1),0xp)ds, keZ.
0 0

Proof. We fix @ € Q such that (4.3.6) holds in X and (4.3.7) holds in L?(0, T; H(T)) for
each [ € N. The convergence (i) follows from #, — @ in Xcon¢. For (ii)—(v), we con-
sider an arbitrary subsequence so that it suffices to show that for another subsequence

aj+n+l

the respective convergence holds. Because iy — U in Xpepesgue and i, z

aj+n+1
— U 2

aj+n+l

in L2(0, T; H(T)), we can choose this subsequence such that &, — @ and 0,7, > —
aj+n+l

O0xu~ 2z  almost everywhere on [0, T] x T and therefore 8, %, — 0, on the set {u > 0}.
We verity (ii) by showing separately that

t
/ / 120, 1e)% 0 pdxds — 0, (4.3.8)
0 {u=0}

t t
// a2, 1)% 0 pdxds — / / u"2(0,1)30,pdxds.  (4.3.9)
0 {u>0} 0 {u>0}

Using Consequence 4.2.1 (i) together with fe — @ in Xpepesgue and Xsopolev, (4.3.8) fol-
lows by Holder’s inequality and (4.3.9) by Vitali’s convergence theorem. The claims (iii)
and (iv) can be shown analogously.

For (v) we rewrite

t
Z (Uk,gq,(ﬁe)ax(ak,gq(izg))y6x(,0> ds
kez /0

t
= Y [ (0% (' (@) *0xllc,05p) + (Okc0xTkeq(Tle)q (Te),0x¢p) ds
kez /0

and observe that for the individual summands
2 [! 2 2 2 [! 2 2
"T/ (0% U “0xle,0xp)ds — ”T/ (o011, 0x¢p) ds,
0 0
t t
2 / (01050 kD", 0cpyds — 2 / (01050 T 1,05} ds,
0 0

as € \ 0, since Uy — U in Xpebesguer Xsobolev and O e — Ok in C(T) for fixed k € Z by
(4.1.2), (4.2.3) and (4.2.4). Hence, by the dominated convergence theorem, it suffices to
find a summable, dominating sequence of

t
( / (02 T020, T, 0} + (1001 T, Ophl s
0 kez

independent of € to conclude (v). To this end, we estimate using Holder’s inequality

t
/ o% T 20T, 0 )| + (O k,e0x 0k L, 0p) s
0
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< [10x@ll 1o / lok E”LOO(]]’) [ ”LZ(" 2(T) [[F97P ||L2(1]') ds

+ ||6x‘,0||L°°(T)/ 10 k,ell Lo 10x0 kel Lo | ﬁellf;}lm ds

2
= ||ax(P||L°°(1T)(|| uE”LZ(" 2(10,T1xT) 10x Uellr2qom<m + ug”Ln 1([0, T]m)llokllclm.

The prefactor on the right-hand side is uniformly bounded in ¢, since &y — #in Xpepesgue
Xsoboley and the sequence (J|o |2 = (T)) kez is summable by (4.2.12), which finishes the
proof of (v). For (vi), we proceed analogously and observe first that for each summand

t
'/ (O ke q(Te), 0xp)* — (01 q (M), 0 p)* ds
0
t
S/ [(O ke q(Ue), 0xp) — (0 kG (D), 0xp)| [{T ke q(Ue), 0xp) + (01 q (1), 0xp)| ds
0

t
= ||0x(/7||iz(m/ ||0'k,£67(175)_UkCI(m"LZ(‘n')”Uk,EQ(ﬁg)+qu(m||L2('u')ds
0

2 ~ ~ ~ ~.
< N10x@l 72y 1ok, q(Te) = Tk G| 20, 1151 1Ok, G (Ue) + Tk G (Dl 120, 7)< T
which tends to 0 as € \ 0, since fle — U in Xyepesgue and o', — 0 in C(T). We use again

the dominated convergence theorem together with

t t
~ 2 2 ~ 2
/O (ke q(T1e), 05p) 2 ds < /0 10 ke 1oy N e oy 1902 o s

2 ~ 2
= ”(‘jx(P”LZUD | e ”Z"([O,T]x'l]') ”Ukncq)y

the convergence ii; — & in Xpepesgue and (4.2.12) to conclude (vi). The convergence (vii)
follows from #i; — U in Xepesgue and o — o in C(T). O

Lemma 4.3.7. Foreverype C*(T), jeNand t € [0, T] we have that

13, [@,¢) - (@0, ¢)] =15,

. / (@"*(0x1)°,0xp) ds

t
+37"/ <a”*1(axm2,a§<p>ds+/ ("0, 11,03 ) ds
0 0

t (4.3.10)
-1 | (okq' (@Wox(okq(@),0xp)ds
kezJ0
t
- Y [ (orq(@,0.9)dBP|.
kez /0

Proof. Throughout this proof, we fix j € N and ¢ € C*°(T) and define the process

M) =15,

t
(@(t), ) — (TH(0), ) — 2D / (@"2(0,10)°,0xp) ds
0

t
/ ("0, )2, %) ds — / (@"0,11,05¢) ds
0
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t
+1Y | (okqg (Do (orq(@),0xp)ds
kez /0

and the approximating processes

M (f) = ~(J)

(Te (1), ) — (T 0), ) — 2D / (@20, 11)%, 0, ) ds

/<~" Y0, )%, 0 tp>ds—/ (WPoyTle, 03p)ds  (4.3.11)

/ (Okeq' (Ug)0x (0 ke q(The)), 0xp) ds|.
keZ

As a consequence of Lemma 4.3.6 we have indeed M, (1) — M(t) as € \, 0. Now let

¢: [TrRxC(0,s;; H (M) x [] C((0,s]) — R (4.3.12)
Jj=1 kez

be continuous and bounded and define
p = d(@D) jer, 1t (B kez),
ﬁE = (p((it(;‘]))jEN’ ﬁ&" (ﬁék))kGZ);
so that p, — p as € \, 0 by (4.3.6). Defining M, on the original probability space (€, %, P)

as the right-hand side of (4.3.11) with #, replaced by u,, we find that

t
ME(” = _lA]/ (q)sdﬁs»ax(P);
0

because of Consequence 4.2.1 (vi) and (4.2.41), where ®, and f are defined as in the
proof of Lemma 4.2.7. The quadratic variation process of M, is given by

t t
lA] Z (ngCI(ue) ax(P> ds < lA Z ”UIcs”Loo('n') I ue”Ln(m ”ax(p”Lz(-u—) ds
kez kez
,SA lAj ”6x('0”L2('|]') ” Ue ”Z”([O,T]XT)’ (43].3)

where we used (4.2.12) in the second inequality, which is 1ntegrable by Consequence
4.2.1 (v) and thus M, is a square integrable martingale. Since (Mg, ()(‘E )]EN, U, (ﬁ‘g Vkez)
has the same distribution as (M, (14;) jen, te, ( (B%) tez) by Corollary 4.3.2, we obtain that

E[(M (1) - Mc(5))pe] = 0,

E[(Mﬁm Ms)-70 Y / (O1eq(Ti),0.p) dT)pg]—O

= (4.3.14)

~[(Mg(t)ﬁ“”(t) M(s)p® (5) - 7 / (01 q (L), 0x¢>d7)ps] =
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Next, we note that by (4.3.13) and the Burkholder-Davis—Gundy inequality

E| sup IMg(t)Ip] = rE[ sup |M5(t)|P]
0<t<T 0<t<T
" (4.3.15)

which is uniformly in € bounded by (4.2.63) for p € 2,1 ) Using (4.3.13) and (4.2.63)
again, we also obtain that

[STas)

ﬂE[(~‘” / (O ke qie), 05> dt) ] (4.3.16)
keZ

and more simply

o [T P
[(ng / |<Uk,£q(ﬁs)»ax§0>|dt)
0

Ny (4.3.17)
(o oo 0 0o [E 1 u n
< (Il 10xpl i) E[Lay el fy ]
are uniformly in € bounded for these values of p. Since also
ﬂE[ sup 18X ("] = [E[ sup 1B9(01"] < o0 (4.3.18)

0<t<T 0=<t=T

for all € and v € (1,00), we can use uniform integrability of the random variables in
(4.3.14) and the almost sure convergences M, (t) — M(t), p — p, Lemma 4.3.6 (vi) and
i), B — BR) in Xpy as well as 72 — 1, in Xing as € \,0, to conclude
E[(M(H) - M(s)p] = 0,

E[(W(t) M?(s) — 1z, Y (crkq(u) 0,p)? dr) =0,

keZ

(4.3.19)

=0.

t
E (M(f)ﬁ(k)(t)—M(S)ﬁ(k)(s)—lgj / <okq<ﬁ),ax<p>dr)’p'

An application of the monotone class theorem [22, Theorem 2.12.9] yields that (4.3.19)
holds for any p, which is bounded and measurable with respect to the o-field generated
by random variables of the form

AT jen, 1, (BP) kez)

with ¢ asin (4.3.12) continuous and bounded. Arguing as in Remark 2.5.11 from Chapter
2 one finds that this o-field coincides with &;. Another application of Vitali’s conver-
gence theorem, using continuity in time of the random variables in (4.3.19) and the mo-
ment estimates (4.3.15)—(4.3.18) once more yields that (4.3.19) holds also for bounded,
§ s-measurable p. Consequently, an application of [82, Proposition A.1] leads to (4.3.10).

O
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Before completing the proof of Theorem 4.1.6, we deduce versions of the a-priori
estimates, which we derived for u,, also for .

Lemma 4.3.8. We assume that p € (n+4,7), r€ (4, 1), y e (0,1), pe (25,5-5),ve
(1,-5) anda € (-1,2—n).

(i) The estimates (4.1.8) and (4.1.9) hold, whenever their right-hand side is finite.
(i) Theestimate (4.1.10) holds with py,, = max{u(n+2),v(n+4)}, if the right-hand side
is finite.

a+n+l

(iii) We have almost surely %" € L*(0, T; W"*(T)), 5“7~ € L2(0, T; H2(T)) and it
holds (4.1.11), whenever its right-hand side is finite.

Proof. For (i), we only verify (4.1.9), because (4.1.8) can be derived analogously. Since
almost surely #Z; — U in Xggpoley, We conclude

E[||axﬁ||£'([0,T]x1T)]
= . . ~ r
< [E[ll?{lélfllaxug||U([0'T]X-[r)]

< liminfE[||0, @ |~
mit (10 Te 1 o, 7))

= h?{‘iglf[E[[E[“axuf”b([o,T]xm |30”

s 4- 2r—n-4 2r-4 | _2r-n-4
SnrAT hg{lglf[E[(lluolldmmﬂ) "(luollZy gy " + ol +€"71)]

=E[l uoll! sy () + | uollfﬂm],
using Fatou’s lemma and Lemma 4.2.4.
For (ii), we use Lemma 4.2.8 to conclude

E[ |7\ @ ”;VM% (0,T;W‘3'“(1T))]

= [E[lAj [E[II uf";w (4.3.20)

[5ol]
0, T;W3K(T))

2
(n-1-2—)v
S,y,n,p,v,A,T IE[lAj ((” uollw(my + 5) Py

2v
12-v

(n+1)v
+ (1ol +€) ™),

yielding a uniform bound on 7z @i, in LY (; WY'Z% (0, T; W=3K(T))). Hence, up to tak-
ing another subsequence, we can assume that 7z i, admits a weak limit in the space
LYV(Q; WY’Z%(O, T; W=3#(T))). Since almost surely j(ve(j) — lgj in Xj,q and & — U in
xpower, we also have f;(j ) ug— 1z uin LP([0, T] x T). Hence, using Vitali’s convergence
theorem and (4.2.63), we deduce that

El||xe" @ - 13,8407 0, 715m ) — O

and therefore the weak limit of ¥z’ #i; has to be 1 i ui. By lower semicontinuity of the
norm with respect to weak convergence, Fatou’s lemma and (4.3.20), we conclude that

E[1g 1al” |
AT B 0, rw )
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< l1m1nf[E[||)C u€||Wy2 (0, T; W~ 3#(1))]

< .. (Vl—l—p"fz)v (n+1)v
Syonpv, AT llgilglf[E[lAj((ll ol (r) +€) w4 (ol cry +€) )

2
Iin )
v

+ ” U "(n+1)v)

AM(T)

= E[La, (1ol

It remains to sum over j € N to obtain (4.1.10). Analogously, (iii) follows from Proposition
4.2.2. O

Proof of Theorem 4.1.6. We first show that Q,2,P), §, (E(k)) ez and # indeed constitute
a very weak martingale solution to (4.1.5) in the sense of Definition 4.1.4. To this end,
we observe that almost surely () = 0 for all ¢ € [0, T] since it is equidistributed to u,.
Consequently, its limit &7 in X.on satisfies almost surely #(¢) = 0 as well and in particular
u(r) is a non-negative measure on T for all 7 € [0, T] by [98, Theorem 6.22]. Moreover,
since u(t) is 3 ~B(H~Y(T))-measurable by the definition of S, the real valued random
variables (u(1), ) for ¢ € C®°(T) are S s-measurable. By approximation, the same holds
when ¢ € C(T), so that # is {?-adapted with values in (4 (T), Z). Moreover, by the di-
vergence form of (4.3.10), the total variation norm || zZ(#) || s ) = (@(?), 17) is constant in
time. Using this, we show vague continuity of # in .# (T) and assume for contradiction
that # is not continuous at some time ¢. Then, there is a vaguely open neighborhood
O < 4 (T) of u(t) and a sequence t,, — ¢ with ii(t,) ¢ O for all n € N. However, since
i is bounded in .# (T), a subsequence of i(t;) converges vaguely to some v € .#(T) by
the Banach-Alaoglu theorem and since & € Xop¢ it must hold v = #(#), contradicting
u(t,) ¢ 0. As demonstrated in Remark 4.1.7, the integrability conditions (4.1.6) follow
from 7 lying in Xpebesgue and Xsobolev- Lemma 4.3.3 states that (B*)) ez is a family of
independent F-Brownian motions. Since Lemma 4.3.4 and Lemma 4.3.7 imply that &
satisfies (4.1.7), we showed that the quadruple Q,2,P), 3, (E(k))kgz, u suffices Defini-
tion 4.1.4.

To verify that ©(0) ~ 1y, we observe that the sets of the form
{VEM(T) \ v, 01),..,{v,p) € A}

for ¢1,...,¢; € C*°(T) and Borel sets A c R’ form an intersection stable generator of Z by
density of C*°(T) in C(T). Since . (0) ~ ug ¢ as H~1(T)-valued random variables, almost
surely ugy . — ug vaguely and #,(0) — #%(0) in H ~1(T) as € \\ 0, it holds

(<u0r(pl>r---) (uOr(pl>) ~ ((lj(o),(l)ﬂ»; (a(o)v(pl>);

yielding that the laws of uy and #%(0) on (4 (T), Z) coincide. Due to Corollary 4.3.2, we
have & € Xcont N XLebesgue N Xsobolev- Together with Lemma 4.3.8 (i), (ii) this leads to (ii)
and (iii). The claim in (i) was already checked at the beginning of this proof. Part (iv) is
the content of Lemma 4.3.8 (iii). O
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APPENDIX TO CHAPTER 4

4.A. PROJECTIVE LIMITS OF LOCALLY CONVEX VECTOR SPACES
We give a short summary of useful facts on topological vector spaces following [118, Sec-
tion I1.4, Section I1.5]. In the following, we consider vector spaces over R equipped with
a topology. Such a tuple is a topological vector space, if addition and scalar multiplica-
tion are continuous mappings. A Hausdorff topological vector space & is called locally
convey, if every neighborhood of a point x € & contains a convex neighborhood of x.
Since balls are convex, every normed vector space is locally convex. Moreover, if Z is a
normed vector space, and we denote its topological dual by Z*, the weak topology on
Z admits the collection of sets

{yeX |Ky-xx)<6,iel,..., j}} (4.A.1)

for x;.“ e X", § >0 as a neighborhood basis at x € . Since the set (4.A.1) is convex, &
with its weak topology is locally convex as well. Now, let &'; for [ € N be a Hausdorff,
locally convex space, such that Z';,; — &'; continuously. Then the projective limit of
(Z'ien is the space ' = Njeny X1 equipped with the coarsest topology, such that each
of the embeddings & — &', is continuous, and is itself a Hausdorff, locally convex topo-
logical vector space again.

Lemma 4.A.1. Let K be a subset of the projective limit & of a sequence of Hausdorff,
locally convex spaces (% 1) jen- Then K is compact in the topology of & , iff K = Nien K for
compact subsets K; of ¥ ;.

Proof. If K is compact with the topology of &, it is also compact with the topology of
| since the embedding & — % is continuous. The claim follows since K = ey K,
trivially. For the reverse implication, we note that & is homeomorphic to the subset

D= {(xmeNE [T%
leN

Vi,j:xi:xj}

of the topological product space [[;en &7 by [118, p.52]. Denoting the homeomorphism
by f: D — %, we notice that K = f(D n[];en Kp). Because [[;en K; is compact by Ty-
chonoff’s theorem, it suffices to show that D c [];cn & is closed, since then K is com-
pact as it is the image of a compact set under a continuous mapping. To do so, let
(xD)1en € [Tien & Dot in D, i.e. we assume that there are indices i < j with x; # x;. Since
X j < X and & is Hausdorff, there exist disjoint open neighborhoods B;, Bj ¢ &'; of
x; and xj, respectively. By the continuity of the embedding & ; — &';, B; is also open
in & ;. Hence, denoting by p;, p; the continuous projection from [];en &' onto the i-th
and j-th component, we have constructed the open neighborhood pl.‘1 (Bi)n pjTl (Bj) of
(x7) ey which is disjoint from D. Hence, D is closed and the proof is finished. O

4.B. TIGHTNESS CRITERIA

Let (2,2, [P) be a probability space. We recall that a family (Y;);c.» of mappings defined
on Q with values in a topological space & is called tight, if for every ¢ there is a compact
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set K5 < & such that
P{Y; ¢ Ksh) <6

for all i € #. For this definition to make sense, we only require {Y; ¢ Ks} € 2 for the
compact sets K5, which is in line with the setting in [88]. This is the case when (Y;)jec.¢
is a family of random variables and & is Hausdorff, since then the compact sets Kj are
closed and in particular Borel measurable.

Lemma 4.B.1. Let & be the projective limit of a sequence of Hausdorff, locally convex
spaces (X 1) jeny and Yi: Q — X fori e ¥ arandom variable in each of the spaces & ;. The
family (Y;)ieg is tight on X iffitis tight on X foreach 1 e N.

Proof. If (Y;)jes is tight on & it is also tight on &'; by continuity of the embedding & —
Z ;. Conversely, if (Y;)e.s is tight on &'; for each I € N, we can for 6 > 0 choose compact
subsets K5 ; = &; such that

PUY; € Ko, 1}) < &

for all i € #. The set K5 = M;en Ks,7 is compact with the topology of & by Lemma 4.A.1
and since

P({Y; ¢ Ks}) < ) P{Y; ¢ K5,1}) <6,
leN

the family (Y;) ;e is tight on & O

Using the same argument, one can also reduce tightness in a countable product of
topological spaces to tightness in each of the separate spaces.

Lemma 4.B.2. Let ¥ be a topological space and (Y\")ic.+ be a family of 2 -valued
mappings defined on Q) for each 1 € N. If(Yl.(l))iey is tight on ' for each 1 € N, then also
the family ((Yl.(l))le,\,) ic.s lies tight on the topological product [T;en 2 .

Proof. For 6 >0, [ € N there are compact sets K3 ; < 2 ! such that
0] )
PAY; " € Ks1}) < 57
forall i € #. The set K5 = [;en Ks,1 is compact by Tychonoff’s theorem and

PUY, ") ien € Ksh = Y PAY,P ¢ K5 ) < 6
leN

yields the claim. O

Lastly, we also show that it suffices to show tightness locally on Q.

Lemma 4.B.3. Let & be a Hausdorff topological vector space, (Y;)icy a family of & -
valued random variables and (Aj) jen a measurable partition of Q. If (14, Y) ey lies tight
on% forevery j €N, then (Y;)iey lies also tight on Z .
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Proof. For agiven 6 > 0 we choose Jy € N such that

. 5
Y. P(4))<s.
j:]0+1

Since (lAj Yi)ies lies tight on & for every j € {1,..., Jo}, there exist compact sets Kéj) cx
such that 0
J )
P({14,Yi ¢ K5'}) < 57

for all i € .#. Then, defining the compact set
Jo n
Ks = [J K" uioy,
j=1

we can calculate that

PAY; ¢ Ksh) = P{ {14, Yi ¢ Ks}| < D P({14,Yi ¢ K5})
JeN JeN

Jo . o)
<Y P({14,vie K )+ Y PUA)<s
j=1 j=Jo+1

foreveryie .. O



WELL-POSEDNESS WITH AN
INTERFACE POTENTIAL'

In this chapter, we prove existence and uniqueness of probabilistically strong solutions
to (STFE) in the situation that uy is positive and bounded away from 0 until some stop-
ping time o > 0. This holds for any mobility exponent n and spatial dimension d = 1 as
long as the initial value and the noise are sufficiently regular in space. Moreover, in the
one-dimensional case and for n € [0,6) we show that the solution persists in the trace
space and remains strictly positive if the effects of repulsive intermolecular forces are
included in (STFE), so that the unique solution exits globally in time. In contrast to the
previous chapters, the results of this chapter apply to the It6 and Stratonovich interpre-
tation of the equation.

5.1. INTRODUCTION TO CHAPTER 5
More generally, we consider fourth-order quasilinear stochastic PDEs of the form

{du + divim(w)VAw) dt = div(®(w)Vu) dt + ¥ ren divig(wy ) dgP, G0

u(0) = uo,
on the d-dimensional torus T¢. Throughout this chapter, we assume that
m: (0,00) = (0,00) and g,®: (0,00) — R are smooth functions,
and we only specify them for positive values of u, since we are interested in the situation

in which (5.1.1) preserves positivity, and the initial value uy is a strictly positive function.
Moreover, (1) ken is a family of vector fields . : T¢ — R% and (8¥) e a corresponding

TThis chapter is based on the preprint [3]: A. Agresti, and M. Sauerbrey. "Well-posedness of the
stochastic thin-film equation with an interface potential". In: arXiv preprint arXiv:2403.12652
(2024).
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family of independent standard Brownian motions. We remark that the stochastic PDE
(5.1.1) is understood in the Itd sense.

The class of equations of the form (5.1.1) contains, in particular, the stochastic thin-
film equation with an interface potential

0,u = —divim(u)V(Au—¢' (W) + divim*?(ww) (5.1.2)

as discussed in Subsection 1.4.2, which results from setting g(u) = m/?(u) as well as
®(u) = m(u)¢" (u) in (5.1.1) and defining the sequences (W) reny and (B%) ey in a way
such that the time derivative of ¥ jen 9 BF is the temporally white Gaussian noise #'.
Then (5.1.1) becomes indeed the It6 interpretation of (5.1.2), but we stress that under
reasonable symmetry conditions on the noise #” also the Stratonovich interpretation of
(5.1.2) can be cast into the form (5.1.1) by adjusting the coefficient ®, see [107, Remark
2.1], [75, Appendix A] and the comments below (5.1.30).
The main results of this chapter can be summarized as follows:

* Local well-posedness and blow-up criteria for (5.1.1) in any space dimension—
Theorem 5.1.6 and Proposition 5.1.8.

* Global well-posedness for (5.1.2) with a repulsive potential in one dimension—
Theorems 5.1.12 and 5.1.13 (It6 & Stratonovich noise).

Let us stress that, since the derivations of the stochastic thin-film equation in [37] and
[78], the results of the current chapter are the first ones on the well-posedness of (5.1.2).
Indeed, only existence and no uniqueness results for solutions to (5.1.2) are available at
the moment. In particular, at least if the interface potential is sufficiently singular near 0
asin [51] we can prove the uniqueness of global solutions, as conjectured in [51, Section
6] for (5.1.2) with m(u) = u?. Interestingly, our results cover the typical example

puy=u-—u?+1, (5.1.3)

corresponding to conjoining and disjoining van der Waals forces modeled by the 6-12
Lennard-Jjones potential, even in presence of a non-quadratic mobility, cf., Assumption
5.1.9. Of course, the main obstacle in obtaining well-posedness for the stochastic thin-
film equation is the degeneracy of the leading order operator. However, in the presence
of a repulsive potential, the solutions are strictly positive for all times and therefore the
thin-film operator remains parabolic a posteriori. As a consequence, pathwise unique-
ness is amenable to be proven.
Further novelties of our approach are:

* Global well-posedness for various mobility functions—see Assumption 5.1.9.
* Reduced regularity of the initial data—Theorem 5.1.6 and Remark 5.1.2.
¢ Instantaneous high-order regularization—Proposition 5.1.7.

The global well-posedness results of Theorems 5.1.12 and 5.1.13 hold for awide range
of mobility functions including power laws of the form m(u) = u" with n € [0, 6), but also
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m(u) = u®+A3~"u" for some A > 0. While the former is often assumed in the mathemat-
ical literature on (5.1.2) it usually serves as a simplification of the latter mobility function
obtained from the lubrication approximation, see Subsection 1.1.1. Moreover, the liter-
ature on martingale solutions to the stochastic thin-film equation, including Chapters
2-4, imposes more restrictive assumptions on the exponent 7.

Since our global well-posedness result relies on the positivity preserving mechanism
of the effective interface potential ¢, it comes at the expense of excluding the interesting
case in which a contact line, i.e., a triple junction of liquid-solid and gas, is present. Nev-
ertheless, if one is interested in the situation of a non-fully supported fluid film, Theo-
rems 5.1.12 and 5.1.13 can be useful to construct solutions by taking ¢ \, 0, as performed
successfully in [75] for m(u) = u2. This limit is of particular interest for future research
since positive approximations of the thin-film equation are often compatible with for-
mal a-priori estimates of the equation. Additionally, the uniqueness part of Theorems
5.1.12 and 5.1.13 has also numerical implications—for example in the case m(u) = u?
in which a subsequence of a finite difference discretization of (5.1.2) was shown to con-
verge in law to a solution in [51, Theorem 3.2]. Indeed, the pathwise uniqueness implies
by the Gyongy-Krylovlemma [25, Theorem 2.10.3] that the finite difference scheme con-
verges in probability to the unique solution to (5.1.2) on the original probability space,
at least for a subsequence. Since this solution is unique, the convergence holds also for
the full sequence of approximations.

Concerning the regularity of the initial data uy, in all dimensions, we can allow ug €
H'2+&4(T4) with & > 0 arbitrary and g > 2 large, and thus below the energy level H' (T%).
Moreover, in the case d = 1, we can choose uy € H/?*¢(T) for £ > 0. Proposition 5.1.7
shows that the regularity of the initial data only affects the regularity of u at times ¢ ~
0, while for ¢ > 0 the solutions become smooth. More precisely, if ()en are regular
enough, then u becomes smooth in space regardless the regularity of u:

ue CIHO"CX’((O,U) x T%) a.s. where o is the explosion time of u. (5.1.4)
Let us remark that o = co a.s. if d = 1 and ¢ is sufficiently singular, cf., Theorems 5.1.12
and 5.1.13.

The proof of these results relies on the following three advances. Firstly, we show
stochastic maximal regularity estimates for thin film-type operators with strictly positive
coefficients which depend only measurably on time. The latter is central in the deriva-
tion of suitable blow-up criteria for the quasilinear stochastic PDE (5.1.1). Secondly, we
adapt the theory [5, 6] on quasilinear stochastic evolution equations to stochastic PDEs
which are a-priori only degenerate parabolic. Thirdly, we estimate the energy production
of (5.1.2) by the a-entropy dissipation for different a leading to new a-priori estimates for
the stochastic thin-film equation with an interface potential. In particular, this allows us
to deduce that the equation remains a.s. parabolic, a-posteriori.

The rest of this section is organized as follows. In Subsection 5.1.1 we discuss the
local well-posedness of (5.1.1) in all dimensions d = 1, while in Subsection 5.1.2 we state
the global well-posedness result for (5.1.2) in d = 1. Finally, we review the unexplained
notation in Subsection 5.1.3.
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5.1.1. LOCAL WELL-POSEDNESS, REGULARITY, BLOW-UP CRITERIA IN ANY
DIMENSION

For the local well-posedness of (5.1.1), we use the well-posedness theory for quasilinear

stochastic evolution equations developed by Agresti and Veraar in [5, 6]. To consider

(5.1.1) as a quasilinear stochastic evolution equation we introduce the operators

Alul(f) = divim(u)VAS), F(u) = div(®(w)Vu), Gr(w) = divig(wyy), (5.1.5)

where the latter gives rise to the operator on £2(N) defined by G[u](ei) = G (u) for the
k-th unit vector e, € £2(N). If we introduce the cylindrical Brownian motion

W) =Y ep®

keN

on ¢?(N), (5.1.1) takes the form of a quasilinear stochastic evolution equation [5, Eq.
(1.1)]:

du + Alul(w)dt = F(w) dt + GluldW, u(0) = up. (5.1.6)

We let the solution u lie for almost all times in the Bessel potential space HS+24 (Td)
while the deterministic and stochastic nonlinearities take values in the spaces H® ~2,q(T4)
and H>(T%; ¢>(N))), respectively. The trajectory of the solution u is continuous in the

1+x
trace space B:pz o (T%) depending on the temporal integrability of u, which is de-
scribed by the parameters p and k. More precisely, we require u itself and the nonlinear-
ities in (5.1.6) to be p-integrable in time with respect to the power weight w; (t) = |¢|€. By
the trace theory of anisotropic spaces, see e.g. [2] or [114, Section 3.4], this determines
the above trace space as the optimal space for the initial value 1. The use of temporal
weights plays a central role in the proof of high-order regularity and of blow-up criteria,
see Propositions 5.1.7 and 5.1.8 below.

In what follows, we employ the following condition on the parameters (p,x, s, ).

Assumption 5.1.1 (Admissible parameters). The parameters s € (%1 ,00), P, q € [2,00) and
x € [0,00) satisfy the following conditions:

peR,00),ke(0,5-1) or g=p=2,x=0, (5.1.7)
_g4lx_d

S+2-45K -2 >0, (5.1.8)

s+2-45K>1-s. (5.1.9)

We also say that (p, x, s, q) are admissible parameters if they satisfy Assumption 5.1.1.

The restriction of the smoothness parameter s > _71 is made explicit in Assumption
5.1.1 because it is anyways implied by (5.1.9). We impose the condition g € [2,00) to
make sure that the spaces H**>9(T%) are UMD-Banach spaces of type 2, see [84, Ex.
3.6.13, Prop. 4.2.15, Prop. 4.2.17 (1)]. Together with p € [2,00) and (5.1.7) this ensures
that [5, Assumption 3.1] is satisfied. Condition (5.1.8) on the other hand implies that

_gq i

2
the trace space B, 7 (T%) embeds into a space of Holder continuous functions by
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Sobolev embeddings. Therefore, we can control the oscillations of the coefficient m(u)
and the operator A[u] behaves locally like the Bi-Laplacian, which is a key ingredient in
proving stochastic maximal regularity of A{u] required to apply [5, 6]. On the other hand,
condition (5.1.9) is imposed to give sense to the product

muVAf (5.1.10)

in the definition of A[u] using Sobolev pointwise multipliers. Indeed, for u in the trace

s+2-412K
space By, " (T%) we expect smoothness s + 2 — 4 “T" from m(u) and s—1 from VAf
where f € H*24(T4). If s—1 = 0, there is no problem in giving sense to the pointwise
multiplication (5.1.10) and the condition (5.1.9) is implied by (5.1.8). However if s — 1 <
0, the function VA f becomes a distribution and m (%) must admit smoothness 1 — s to
define the product (5.1.10), which is expressed in (5.1.9).

Remark 5.1.2. We investigate which choices of parameters are compatible with Assump-
tion 5.1.1. Firstly, we observe that for any s € (’71,00) choosing p, g € [2,00) large and x =
0 guarantees that (5.1.7), (5.1.8) and (5.1.9) are satisfied. Therefore, for each s € (‘71,00)
there is a feasible choice of parameters (p,x, g) subject to Assumption 5.1.1. Secondly,
we analyze how low we can choose the smoothness s +2 — 4 HTK of the trace space, deter-
mining the roughness of initial values we can allow for (5.1.6). Condition (5.1.7) implies
that
s+2-4 “T" >,

which together with (5.1.9) yields

1+ 1
s+2-14 TK > 5.

We convince ourselves that it is possible to choose admissible parameters (p, x, s, q) such
thats+2-4 HTK becomes arbitrarily close to % If d = 1, we can choose simply p = g =2,
x = 0 for any s > %, resulting in the trace space B;,(T) = H*(T). If however d = 2, we

d 1

choose g > < for s > 3, p € (2,00) and « close to g — 1. Then the smoothness of the trace

space is close to s which can be chosen arbitrarily close to %

We can now define local solutions to (5.1.1). Recall that we are interested in the situa-
tion where the solution remains positive for all times due to the possible loss of parabol-
icity of Alu] for non-positive u.

Definition 5.1.3 (Local solution). Let (p,x, s, q) be admissible parameters as in Assump-
tion 5.1.1. Let o: Q — [0,00] be a stopping time and u: [0,0) — H**>9(T%) be a pro-
gressively measurable process. Then the tuple (u,0) is called a positive local (p,«, s, q)-
solution fo (5.1.1), if there exists a sequence of stopping times (0}) jen Such that0<o; /o
and a.s. for all I € N we have

_pl+x

ue LP (0,01, we; H21(T) 0 C(10,011:B,, " (T9), (5.1.11)
Fw) € LP (0,01, w; H29(TY), - Glul € 170,01, w; HY (T 2(N)), (5.1.12)
inf  u >0 (local positivity), (5.1.13)

[0,0/1xT4
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anda.s. forallt€[0,0]:

t t t
u(t) — u(0) + / Alu(m)](u(r))dr = / F(u(r))dr + / Glu(r)]dw,. (5.1.14)
0 0 0

Here, the term local refers to the fact that the requirements (5.1.11)—(5.1.13) are de-
manded only away from the stopping time 0. Note that, due to the latter conditions and
LP(wy) — L? for x < g — 1, the deterministic and the stochastic integrals in (5.1.14) are
well-defined as H*~%9- and H*%-valued Bochner and Ité integral, respectively (see, e.g.,
[109, Theorem 4.7 and Proposition 5.3] for It6 integration in type 2 spaces). We some-
times refer to a sequence (0;)en of stopping times as in Definition 5.1.3 as localizing
sequence for (u,0). Finally, we define positive maximal unique (p,x, s, g)-solutions.

Definition 5.1.4 (Maximal unique positive solution). A positive local (p,x, s, q)-solution
(u,0) to (5.1.1) is called positive maximal unique (p, x, s, g)-solution, if for every positive
local (p,x, s, q)-solution (v,7) to (5.1.1), one hast <o a.s.andu=v a.s. on [0, 7).

It remains to specify the regularity of the noise coefficients needed for the local well-
posedness of (5.1.1). In what follows, we use the parameters sy > —1/2 and gy € [2,00)
to capture the smoothness of the noise.

Assumption 5.1.5(sy, gy) (Noise regularity—Local well-posedness). For sy € Rand qy €
[2,00), we have

< o0. (5.1.15)
Ly (‘[(d)

1/2
( 2la —A)(1+s"’)/21l/k|2)
€

The above condition expresses that () ey € H™ 509 (T%; ¢2(N;R%)) and holds in
particular if (W) ken € P2(N; H vy (T4;RY)), see [85, Theorem 9.2.10] and (5.2.4) be-
low. For the local well-posedness of (5.1.1) formulated below, we only need Assumption
5.1.5(sy, qy) for some sy, > —1/2 and gy, large depending on d, see the discussion in Re-
mark 5.1.2. In particular, this includes less regular noise than assumed in the literature
on (global in time) martingale solutions to (5.1.2). Indeed, the most general condition
treated so far, Assumption 4.1.2 from Chapter 4, implies that Assumption 5.1.5(sy, qy,)
holds for sy, = 0 and any gy < co. A more restrictive condition on () xen for the global
well-posedness of (5.1.2) with d = 1 is given below in Assumption 5.1.11.

We are ready to state our first result on local well-posedness of (5.1.1) in all dimen-
sionsd = 1.

Theorem 5.1.6 (Local well-posedness). Let Assumptions 5.1.1 and 5.1.5(sy,, qy,) be satis-
fied with (sy, qy) = (s,q), and

se2-4lEk
uoEL%;O(Q;BL,‘,[J P(T%)  satisfies i%fu0>0a.s.

Then there exists a positive maximal unique (p,x, s, q)-solution (u, o) to (5.1.1) as defined
in Definitions 5.1.3 and 5.1.4 such that a.s. 0 > 0 and

+2-4
we HyY (10,0), wy H2709(T9) 0 C((0,0); By, © (TD)

forall6€0,3), ifp>2.
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Next, we discuss how the regularity of the noise coefficients affects the regularity of
solutions. Let us stress that the following result is independent of the regularity of the
initial data uy.

Proposition 5.1.7 (Instantaneous regularization). Let the assumptions of Theorem 5.1.6
be satisfied, and (u,0) be the corresponding positive maximal unique (p,x, s, q)-solution
to (5.1.1). Assume that Assumption 5.1.5(sy, qy) holds for some sy, = s and all gy, € [2,00).
Then

ue HY' (0,05 H** v =494 (1%) a.s. forall 9 € [0, 1), 1,{ € (2,00).

loc

In particular u € Cleolc'gz((o, o) x T as. forall6, €10, %) and 8, € (0,2 + sy).

The above shows that, if Assumption 5.1.5(sy, gy,) is satisfied for all sy, > 0 and gy €
[2,00), then the solution (u, o) provided by Theorem 5.1.6 is smooth in space as claimed
in (5.1.4). Moreover, the above regularization result for s, = 1 will play an important role
in the study of global well-posedness as it allows us to justify the integrations by parts
when working on intervals (%, T) with #, > 0 even if uy ¢ H L4y,

Now, we turn to the question of how to determine whether o = co a.s. or not. Usually,
one needs to obtain a-priori estimates for solutions to the corresponding stochastic PDE
in a sufficiently regular norm. In practice, the smoothness needed in the blow-up criteria
reflects the one used for the initial data in local well-posedness results. In particular, the
lower the regularity allowed from the initial data, the better the corresponding blow-up
criteria. Since we allow for a leading order operator which degenerates near 0, we also
need to assume a positivity condition in the following blow-up criterion.

Proposition 5.1.8 (Blow-up criteria). Let the assumptions of Theorem 5.1.6 be satisfied,
and let (u,0) be the corresponding positive maximal unique (p,x, s, q)-solution to (5.1.1).
Assume that Assumption 5.1.5(sy,, qy,) holds for some sy = s and all gy € [2,00). Moreover,
let (po, 0, S0, o) be admissible exponents (cf., the comments below Assumption 5.1.1) sat-

isfying so < sy and setyo := sp +2—4%. Then, forall0 < e < T < oo,

[P’(£<U< T, sup Ju@®lgro (Td) <0, inf du>0) =0.
tele, oA T) 90-Po le,0AT)xT

The norm in the above blow-up criterion is well-defined even if sy > s by Proposition
5.1.7. Moreover, due to (5.1.8) in the admissibility condition, B;’gy po — C? for some
@ > 0. Finally, if d = 1 and Assumption 5.1.5(sy,, ) holds with s, = 1 and for all gy, < oo,
then one can choose pg = gy = 2, k9 = 0 and sy = 1 corresponding to the usual energy
space for the thin-film equation.

The key point in the above result is the independence of the blow-up criteria on the
original set (p, x, s, q) of admissible parameters. Such independence is essentially a con-
sequence of the instantaneous regularization of solutions as given in Proposition 5.1.7.
Indeed, at any time ¢ > ¢, the regularity of u|[¢ s) does not depend on the original admis-
sible parameters, and thus one can restart (5.1.1) with any new set of admissible param-
eters (po, Ko, So, go) as long they are compatible with the noise, i.e., so < sy, (see the proof
of [7, Theorem 2.10]).
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5.1.2. GLOBAL WELL-POSEDNESS IN ONE DIMENSION

We turn our attention to the global in time well-posedness of the stochastic thin-film
equation (5.1.2) which is of the form (5.1.1) with g(u) = m!/2(w). This stochastic PDE
admits several dissipated quantities, see Subsection 1.3.2. This allow us in one dimen-
sion to extend the local well-posedness and regularization results globally in time by
means of the blow-up criteria of Proposition 5.1.8. In particular, as in many works on
the stochastic thin-film equation, our analysis is centered around the energy functional

& (u) =/[%|ux|2+<p(u) dx (5.1.16)
T

of the solution u to (5.1.2). The key point is that the functional & estimates at the same
time the norm | u||? H(T) by virtue of mass conservation and the smallness of u due to the
singularity of ¢) which we demand in Assumption 5.1.10 to obtain global well-posedness,
see (5.1.22) and Subsection 1.4.2.

In general, it is challenging to close an a-priori estimate on (5.1.16), especially in the
nonlinear noise case, where m(u) is not proportional to u? and therefore g(u) = m"?(u)
is nonlinear. In [35] and Chapter 3 this is achieved for the Stratonovich interpretation
of (5.1.2) with ¢ = 0 by controlling the smallness of the solution leading to a film height
which is positive a.e. for all times. In [51] however, a repulsive interface potential ¢ was
used instead of the Stratonovich correction to close an a-priori estimate on (5.1.16) to-
gether with the entropy functional

ropr'
6 () =/ho(u)dx, ho(r) :/ / ! dr'"dr'
T 1 J1 m@")

in the linear noise case m(u) = u?>. We extrapolate this approach using so-called a-
entropy functionals
r (ru)ﬁ Iy
Hp(u) = / hg(u)dx, hg(r) = / / (r”) dr (5.1.17)

for B € (-1/2,1) originally defined in [11] for § = a+ n—1. Notably, while a key ingredient
in [51] is the spatial discretization of (5.1.2) developed in [79, 127], which is compatible
with the entropy estimate, an a-entropy consistent discretization of (5.1.2) is to the au-
thors’ knowledge not available and may depend on the specific choice of @. Thus, work-
ing directly with the maximal local solutions provided by Theorem 5.1.6 enables us to use
a wider class of a-priori estimates and to cover many different cases of m. Specifically,
we impose the following assumptions on the smooth function m: (0,00) — (0,00).

Assumption 5.1.9 (Mobility coefficient). There exist n € R andv € [0,6) such that, for all
1 € (0,00),

limm(r)/r" € (0,00), (5.1.18)

™\.0

limsup m(r)/r¥ < oo, liminfm(r) >0, (5.1.19)
r—oo r—oo

im' (N < m)r, 1m0 < m) /A (5.1.20)
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In this case, we call n and v the exponent of degeneracy and growth exponent of m, re-
spectively.

We remark that the exponent of degeneracy is uniquely determined by m, but if v is
a growth exponent any other v € (v, 6) is a growth exponent of m as well. While (5.1.18)
expresses that m(r) behaves like the power r” near 0, the condition (5.1.19) bounds the
growth of m and assumes non-degeneracy near co. The technical condition (5.1.20) as-
sumes that m behaves under differentiation like a power-law.

One can readily check that the following examples of mobility coefficients satisfy As-
sumption 5.1.9.

(1) (Power laws) m(r) = r" for n € [0,6).

(ii) (Mixed powers) m(r) = c;r™ + ...+ ¢;r', cj € (0,00), nj € (oo, 6) provided that

max n;=0.
jeil,... J}

(iii) (Nonlinear Interpolation) Let m and m be two mobility functions satisfying As-
sumption 5.1.9 with respective exponents of degeneracy n,7 and growth expo-
nents v,v. Then, forall 6 >0

m(r)m(r)

my(r) = om(r)+m(r)

suffices Assumption 5.1.9 with exponent of degeneracy max{n, 77} and growth ex-
ponent min{v, v}.

As mentioned before, when deriving the stochastic thin-film equation using a lubrica-
tion approximation, one obtains the mobility function m(u) = u®+A3~" 4" with n € [1,3]
and A = 0 depending on the boundary condition of the fluid velocity near the substrate.
Since the physically relevant regime is u <« 1 this is usually approximated by u" in the
mathematical literature which is covered by (i), but we can also cover the former mobility
function with (ii). The class (iii) is of mathematical interest since these nonlinear inter-
polations of two mobility functions can be used to construct solutions to the (stochastic)
thin-film equation as a limit of strictly positive solutions to regularized equations, see
[15, Section 6] and Chapter 3. We impose a corresponding assumption on the effective
interface potential given by a smooth function ¢: (0,00) — (0,00).

Assumption 5.1.10 (Interface potential). Let n be the exponent of degeneracy of the mo-
bility function m as in Assumption 5.1.9. There exists 9 > max{2,6 —2n} and cy € (0,00)
such that, for all r € (0,00),

r?<er) and 7S¢ SR (5.1.21)
The above assumption includes effective interface potentials of the form ¢ (u) = u~7—
u?+ cg with 9 > max{2,6 —2n} as long as cy is large enough to ensure that ¢(r) > 0 for

all r > 0. For 9 = 8, this becomes (5.1.3) corresponding to the 6-12 Lennard—Jjones pair
potential for the van der Waals forces between the fluid and solid molecules. For n = 2
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Assumption 5.1.10 reduces precisely to the assumption on the interface potential im-
posed in [51, Hypothesis (H2)]. In particular, the continuous version

2-9)/2
sup u(zfﬂ)/z(x) < E(w) + (/ udx) (5.1.22)
T

xeT

of [51, Lemma 4.1] implies that a profile u is strictly positive, if its energy (5.1.16) is finite.
Moreover, for n < 2 the coefficient m'/?(u) is not differentiable at 0 anymore leading to
increased production of energy by the noise for small film heights. Thus an improved
control of the smallness of u is required which is reflected by the additional condition
9 > 6 — 2n. Finally, we state the main assumption on the noise which allows us to obtain
global well-posedness of the stochastic thin-film equation in dimension one.

Assumption 5.1.11 (Noise regularity—Global well-posedness). We assume that (W) en
satisfies
2
Z HU/k”WZ,oo(*ﬂ'd;[Rd) < 0.
keN
Note that the above implies that Assumption 5.1.5(sy, ¢y,) holds with sy, = 1 and for

all gy < oco. We are ready to state our result on global well-posedness in one spatial di-
mension.

Theorem 5.1.12 (Global well-posedness in one dimension—Itd). Fix d = 1 as well as
s€(1/2,1]. Suppose that Assumptions 5.1.9-5.1.11 are satisfied and

Uy € Lg% (Q; H(T))  satisfies i?fuo >0 a.s. (5.1.23)

Then there exists a unique progressively measurable process u: [0,00) — HS*2(T), such
that, a.s.,

inf u>0 forall t< oo, (5.1.24)
[0,6)xT
ue LY ([0,00); H***(T)) n C([0,00); H*(T)), (5.1.25)

and, a.s. forall t >0 and ¢ € C®(T),
t
/(u(t) - u[))(P dx = / <(me(u)) (uxx - ¢,(u))x>H1—s(-|]—)st—1(-n—) dr (5126)
T 0
t
- / / pxm'? Wy dxdp®.
0 JT

keN

Finally, the solution u instantaneously regularizes in time and space:

ue H' (0,00, H*494(T)) forall@ €[0,1), r,{ € 2,00), (5.1.27)
ue Clh%((0,00) x T) forallf) €10,3), 02€(0,3). (5.1.28)

By Proposition 5.1.7, in case of more regular noise, the assertions (5.1.27)—(5.1.28) can
be improved. It follows from the instantaneous regularization result of (5.1.27)—(5.1.28)
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that, in the PDE formulation of the stochastic thin-film equation (5.1.26), we can replace
the term (@, m (), (Uxx — @' (W) x) gi-s(ryx rs-1 (1) DY

/ Qxm) (Uxx — @' (u)x dx (5.1.29)
T

for the solution u, recovering the usual weak formulation.

Next, we turn our attention to the stochastic thin-film equation with noise in the
Stratonovich form in one dimension:

du = —(mW) (Ugxe — ' W) ) dt+ Y (M2 Wy odf®, uO=uy.  (5.1.30)
keN

Note that, as d = 1, the Stratonovich correction takes the form

Y ' wym™ Py m' P wye) o«
keN
= I (M WPm Wuyd)c + 1 Y (M Wyy))y.
keN keN

Whenever ) jen 1//?C sums up to a constant C independent of x the above simplifies to
£((m' W) m ™ (Wuy)x,

which can be included in the second order term of (5.1.1) if one modifies ® appropriately.
Therefore, the local well-posedness result Theorem 5.1.6 holds also for the Stratonovich
interpretation of (5.1.2) in this case. Since the aforementioned a-priori estimates on the
a-entropy (5.1.17) and the energy (5.1.16) can be carried out analogously as for the Itd
interpretation of (5.1.2), we obtain also the following result.

Theorem 5.1.13 (Global well-posedness in one dimension—Stratonovich). Fixd =1 as
well as s € (1/2,1]. Let ugy be as in (5.1.23). Suppose that Assumptions 5.1.9-5.1.11 are
satisfied, and that there exists C > 0 such that

Y wi(x)=C forall xeT. (5.1.31)
keN

Then there exists a unique progressively measurable process u: [[0,00) — HS*2(T) satisfy-
ing (5.1.24), (5.1.25) and, for all t > 0 and ¢ € C™(T),

t
/T(u(t)—uoﬂpdx:/o (‘me(u),(uxx—¢I(u))x>HmeHHmdr (5.1.32)
t
- %/ /(ﬂx(m’(u))zm‘l(u)uxdxdr
o JT
t
- Z/ /wxmllz(u)wkdxdﬁ(k).
0o JT

keN

Moreover, the solution u enjoys the additional regularity (5.1.27) and (5.1.28).
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The assumption (5.1.31) is for instance satisfied by the noise specified in [75, (H3)].
As for the Itd formulation of the stochastic thin-film equation, we can replace the inte-
grand of the deterministic integral on the right-hand side of (5.1.32) by (5.1.29) for the
solution u.

We moreover remark that in the case of Stratonovich noise additional cancellations
occur, which allow for closing the (a-) entropy estimate and subsequently the energy
estimate for (5.1.2) even if no interface potential is present, as carried out in [35] and
Chapter 3. Moreover, the a-entropy function hg(r) behaves like rP="*2 near 0 and the
latter can become as singular as the interface potential ¢(r) for mobility functions with
an exponent of degeneracy n > 7/2. Therefore, we expect preservation of positivity in the
spirit of [11, Theorem 4.1 (iii)] and consequently also global well-posedness of (5.1.30)
without the interface potential for sufficiently degenerating mobility functions. How-
ever, this lies beyond the scope of this chapter.

Lastly, we remark that global well-posedness in the physical dimension d = 2 seems
out of reach using our approach. The main obstacle is that the blow-up criteria in Propo-
sition 5.1.8 require an a-priori estimate at least in C* for some a > 0. However, the en-
ergy functional only provides an estimate in H'(T%), and the latter embeds in a space of
Holder continuous functions precisely if d = 1.

5.1.3. NOTATION FOR CHAPTER 5

We write T for the flat d-dimensional torus R?/Z%. The usual Sobolev space on an
open subset @ of R% or T is denoted by W9 (@) for an integer smoothness index s € N.
For the definition of the Besov spaces Bf,,p([Rd) and Bessel-potential spaces H*7 (RY)
the reader is referred to [115, Section 2.1.2] and for the periodic spaces By, p(Td) and
H%9(T%) to [119, Section 3.5.4]. The Besov and Bessel-potential space on an open subset
@ of R or T is defined as the set of restrictions of functions from the Besov and Bessel-
potential space on the whole space and equipped with the induced quotient norm. The
corresponding spaces of vector fields wS4(@;RY), Bfl,p(@’;[Rd) and H%9(©;R?) are de-
fined as the d-fold direct sum of these spaces. In any of these situations the symbol H*
stands for H%2.

We write LP (S, u; Z7) for the Bochner space of strongly measurable, p-integrable 2 -
valued functions for a measure space (S, ) and a Banach space 2" as defined in [84,
Section 1.2b]. If 2" = R, we write LP (S, u) and if it is clear which measure we refer to we
also leave out u. Moreover, if S is countable and equipped with the counting measure we
write ¢P(S) instead of LP(S). If on the other hand I is an open interval and w a density,
we write LP (I, w; Z7) for LP (I, wdt; Z7). In particular, we are interested in power weights
of the form w; (¢) = |t — s|¥. The corresponding fractional Sobolev space with weight w;

as defined in [5, Definition 2.2] is denoted by H?P (I, w$; 2°) and Hleo’f(l, wy; Z) as the
intersection of H?P(J,w$; Z) for all intervals J, which are compactly contained in I.
Whenever we write 'a, b’ instead of an interval in the above spaces we mean the open

interval I = (a, b), e.g., HPP(a, b, wy; ') stands for HPP((a,b), wy; ).

If (S, d) is a metric space we write C(S; Z") for the continuous function and cts; )
for the subset of -Holder continuous functions for 6 € (0,00) \ N, where we leave 2~ out
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again if 2" =R. If I is an open interval, we define the anisotropic Holder space
COO(1x T = CM(I;CTh) n CI;C%(T%)

for 0; € (0,00) \ N, i € {1,2} and accordingly C{(’)f:_'pz_(l x T%) as the intersection of the
spaces C?192(J x T4) for all ; € (0, p;) \N and intervals  which are compactly contained
in [.

To ease the notation of these spaces we introduce for a given quadruple (p, x, s, g) the
notation Xo = H*"29(T%) and X; = H*>9(T%). Following [5, 6], we write

Xp = [Xo, Xilg, X = (Ko X0)y_nax ) X' o= X,

for 6 € (0,1) and p,« asin (5.1.7) for the complex and real interpolation spaces of X, and
X1, see [103, Chapter 1 and Chapter 2] for a definition. In particular, it holds

+2-4 14K
P (T (5.1.33)

Xy = Hs+274€,q (-[rd), X;I,rp - B
by [119, Section 3.6.1] meaning that the Banach spaces coincide as sets and carry equiv-
alent norms.

We also fix throughout the chapter a filtered probability space (Q, 2, .#,P) carrying a
family of independent .% -Brownian motions (8%) ;.. We write E for the expectation on
(Q,2,P) and & for the progressive o-field. For a Banach space 2~ we denote the sub-
spaces of .7, and progressively measurable random variables in L? (Q; Z") by LZ?: Q)

and LZ—,, (Q; Z7), respectively. If additionally % is another Banach space and H is a Hilbert
space, we write £ (%2, %) for the space of bounded linear operators and y(H, Z") for the
space of y-radonifying operators, see [85, Chapter 9]. The latter plays a central role in the
definition of the .2 -valued stochastic integral [109]. For a stopping time 7: Q — [s, T,
we define

[5,7) == {(w, N eQx[s, Tt < T(W)}.

Let (Z7) te1s, 1) be a family of Banach spaces such that .2 consists of functions from [s, T]
to another Banach space 2" such that f|j; 5 € Z; for each f € Z7 and | fl5,1l 2, is in-
creasingin ¢. Then we define L’Z] (Q; Z7) as the restrictions of processes from L; Q; Z7)
to [s, ) and equip it with the norm

1
lul oo llr@s 2z = Ellulisn . 17,

which is well-defined by [5, Lemma 2.15]. In the situation that 2Z; = LP((s, 1), wy; Z7), we
write Lf;}((s,r) x Q, wy; X)) for L (Q 27).

For two quantities x and y, we wrlte x < y, if there exists a universal constant C such
that x < Cy. If a constant depends on parameters (py, .. ) we either mention it explicitly
or indicate this by writing C;, ... and correspondingly x < N( P y whenever x < Cp,,..)¥.
Finally, we write x <y, ...y ¥, whenever x S,,..) yand y Sp,.,.
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5.2. LOCAL WELL-POSEDNESS OF THIN-FILM TYPE EQUATIONS

IN ANY DIMENSION

The purpose of this section is to show local well-posedness, blow-up criteria and instan-
taneous regularization for (5.1.1) as stated in Subsection 5.1.1. To this end, we fix in this
subsection the smooth coefficients m: (0,00) — (0,00) and g,®: (0,00) — R and do not
indicate if an implicit constant depends on them. Our strategy is to use the general the-
ory for quasilinear parabolic stochastic evolution equations developed in [5, 6] and apply
the results [5, Theorem 4.7] and [6, Theorem 4.9, Theorem 6.3] to (5.1.1). However, since
we allow for a degeneracy of the operator A[u] when u approaches 0, we need to con-
sider regularized versions of (5.1.1) instead. Specifically, we fix a smooth and increasing
function n: R — R with n(r) = 1 for r = 2 and n(r) = 0 for r < 1 and define n;(r) =n(jr)
for j e N. Setting

mj(r) =nj@m) + (1-n;), ;i) =n;r)P[), gjr)=n;0)gl), (5.2.1)

gives rise to smooth functions m;,®;, g;: R — R. The new coefficient m; is positive and
bounded away from 0 and consequently the leading order operator of
{du +div(im; (W VAW dt = div(®; (W Vw dt + ¥ e divigj(wyi) dBP, 5.2.2)

u(0) = uo,

is non-degenerate, so that the theory for parabolic stochastic evolution equations devel-
oped in [5, 6] becomes applicable. Analogously to (5.1.5), we define

AV () = divim;(VAf),  FPw) = div(®;(w)Vu), Gﬁj)(u) = div(g; (Wyy)
and GV [u](ey) = G;Cj) (w), so that (5.2.2) takes the form
du + AVl dr = FPwdr + GP1uldw,  w(0) = uo, (5.2.3)

of [5, Eq. (1.1)].

The rest of this section is organized as follows. In Subsection 5.2.1 we check the lo-
cal Lipschitz conditions on the coefficients AV, F\) and G from [5, Hypothesis (H")].
Subsection 5.2.2 is devoted to proving the stochastic maximal regularity of the linear
problem

du + div(aVAuw)dt = fdt+gdW, u(0) = ug,
1+x

with a positive and bounded coefficient a : [0,00) xQ — B, , ? (T4), which allows us
to prove local well-posedness and the blow-up criteria for (5.2.2) in Subsection 5.2.3. In
Subsection 5.2.4 we show instantaneous regularization of solutions to (5.2.2) for suffi-
ciently smooth noise. Finally, in Subsection 5.2.5 we transfer these statements to the
original equation (5.1.1) and prove Theorem 5.1.6 and Propositions 5.1.7-5.1.8.

Before proceeding, we point out that Assumption 5.1.5(sy, qy,) is equivalent to de-
manding that the operator ¥ : £2(N) — H' "% (T%;R%) defined by W(ey) = vy is y-
radonifying, see [85, Chapter 9]. More generally, by the y-Fubini theorem [85, Theorem
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9.4.8] and the fact that (1 - A)"/2: H*749(T%) — H%9(T%) is an isomorphism, it follows
that
y(0?(N), H9(T%)) = H9(T%; £2(N)) with equivalent norms. (5.2.4)

In the above y(£2(N), H>%(T%)) denotes the set of y-radonifying operators from £?(N) to
HS9(T4), cf,, [85, Definition 9.1.4]. The identification (5.2.4) in particular implies

"\P ”]/(fz(l\l),HHS'V’qw (T4;R4)) ~ ||W|| HY Sy (Td; 02 (N;R4))

Z |(1 _A)(1+sw)/2 |2 1z
keN v

~

Lv ('I]'d)

Below, we will frequently use the equivalence (5.2.4) without further mentioning it. For
more information on the role of y-radonifying operators in the context of the L”-theory
of stochastic evolution equations, the reader is referred to [4-6, 28, 102, 108, 109, 113]
and the references therein.

Additionally, we recall the shorthand notation

s+2—4 14K

Xg = H5+2_49’q('l]'d), X;(F’rp — Bq,p p (-ﬂ—d)

for function spaces, cf., (5.1.33).

5.2.1. LOCAL LIPSCHITZIANITY OF THE REGULARIZED COEFFICIENTS

As laid out earlier, this subsection is devoted to showing local Lipschitz and growth esti-
mates of the coefficients of (5.2.3). The main ingredients are composition and product
estimates in Bessel-potential estimates which result from a frequency decomposition of
the involved functions, see [124, Chapter 2] or [115, Chapter 4 and 5] for an introduction.
To this end, we fixa quadruple (p, x, s, ) and a sequence () xeny SUbject to Assumptions

5.1.1and 5.1.5(sy, qy) with (sy, gy) = (s, q) for the remainder of this subsection and allow
for all constants to depend on this particular choice.

Lemma 5.2.1. For all j,n €N there exist constants Cj , Lj , € (0,00) such that
1AV (W)l 2 (x,.x5) < Cjn(1+ ||u||X;~rp), (5.2.5)
1AYD (] — AV (W]l x,.x0) < Ljnllu—vll X0, (5.2.6)
forallu,ve X,{f,, with | u”XErp, I U||X1’£rp <n.
Proof. We first verify the local Lipschitz condition (5.2.6) and observe that
1AY [l = AV D) Fllxy S 10mj () = mjW)IVAF svapagay- (5.2.7)

We distinguish several cases and start with s —1 = 0. Due to Holder’s inequality we
can bound (5.2.7) further by

Il m](u) - mj(y)”LOO(‘H'd) "VAf”Lq('ﬂ'd;Rd) ,S I m](u) - mj(v)”LOO(-[rd) ||f||Hs+2,q(-|]'d)
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and it remains to use that XX — L®°(T¢) by (5.1.8) together with local Lipschitz conti-

4
nuity of m; to deduce (5.2.6).
Next, we assume that s—1 > 0, in which case we employ the paraproduct estimate [8,
Proposition 4.1 (1)] to bound (5.2.7) by
lm; (W) —m ;W) joopa) IVAf Il gys-1,4(7d-pd
J ] L*(T4) HS=L4(T4;R4) (5.2.8)
+ ” m](u) - m](U) ”Hsfl,l(}yd) |IVAf||Lr(‘|Id;|Rd)

for I € (1,00), r € (1,00] subject to

i=1tr (5.2.9)

We claim that we can choose [, r such that additionally Xg,rp — Hs-LI (Td) and the em-
bedding H1L49(T4) < [7(T9) holds. Indeed, if s—1— % > 0, the choice [ = g, r =oco is

feasible. Otherwise, if s—1 — % <0, we can choose r such that

a —d a
—1-4&£>= >¢—-1-42—-
s—1 q 3 s—1 q £

for £ > 0. Then, by (5.2.9)
%>s—1—£ — s—l—%<£

and by (5.1.8) we can choose ¢ smaller than

1+x
+2 42K _
s p

Qlx

(5.2.10)
resulting in the embedding X,{rp — H5~LU(T9), Thus, we can estimate (5.2.8) by

(” m](u) - m](V) ”L°°(1Td) + m](u) - m](v) "Hs—l,lqd)) ||VAf||HS—1,q(Td;Rd)

5 I mJ(u) - mJ(U) ”LOO(Td)nHS’l'l(TTd) "f”HHqu(Td)'

The desired estimate (5.2.6) follows by local Lipschitz continuity of v — m;(u) in the
space L°(T% n B~ LT, see [115, Theorem 1, p-373], together with the embedding
X, — LT n B VAT,

Lastly, we consider the case s —1 < 0, in which also the condition (5.1.9) becomes
relevant. Then, an application of [8, Proposition 4.1 (3)] yields the bound

I m](u) - m](v) "LC’O('I]'d) ||VAf”Hs—l,q(-[|'d;Rd) + |l m](u) - m](v) ”Hr,(('[rd) ”VAf”Hs—l,q(-ﬂ'd;Rd)
(5.2.11)

on the right-hand side of (5.2.7) for any 7 > max{?, 1-stand { € [¢',00). If we can choose
7,{ such that X,er — H™¢(T% the claimed estimate (5.2.6) follows as in the previous
case. But we can choose simply ¢ = g and 7 slightly smaller than

1+x
s+2—-4——

by (5.1.8) and (5.1.9). The grox_/vth condition (5.2.5) follows in all cases by choosing v =0
in (5.2.6) and noticing that AY[0] = A%, completing the proof. O
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Lemma 5.2.2. For all j,n €N there exist constants Cj , Lj » € (0,00) such that

IFP @)l < Chullullyr , (5.2.12)

IFP @) = FPW)lx, < Linllu=vllxn (5.2.13)
K,p

T .
forallu,ve X, with | ullngp, I Vllngp =n.
Proof. We start again with (5.2.13) and calculate

IFY () = FP )l x, S 19 (1) V=@ (0)V VIl go-rq (rapay
< ”(I)] (u) (Vu -V l/) ” Hs-La(T4;Rd) + ” ((D] (u) - q)] (U))VV||Hs—l,q('|]'d;|Rd).
Since these terms compare structurally to (5.2.7), we continue as in the proof of Lemma
5.2.1. If s—1 = 0, we proceed by estimating
||(I)](u) (Vu-Vv) “HS*LQ(TId;lR{d) 5 ||(I)J(u) ”Looqd) V- VU”qud;Rd)

N ”(Dj(u)”Looﬂ]'d) lu— V”HA‘JI(‘[rd) S ”(Dj(u)”Loog]'d) lu— V”Xg,rn»
where we used in the last step that X,?,rp — Xj/2. Moreover, we have

” ((D](u) - q)j(v))VV”HS—l,q('[(d;Rd) ,S ”(D](u) - (D](V) ”Loo(‘[(d) ”vV”LqﬂId;Rd)
,S ”q)](u) - (D](V) ”L"O(Td) " V"XE‘fp
by the same argument. The desired estimate (5.2.13) follows by local Lipschitz continuity
of ®; and the embedding X", — L™(T%) by (5.1.8).
If instead s—1 > 0, we choose [,r again such that (5.2.9) holds and additionally
X3, — H "V (T4) and H19(T%) — L' (T). Then [8, Proposition 4.1 (1)] yields that
”(D] (u) (Vu - VU) "HS*I.&]('H'd;Rd)

S ”q)](u) ”Loo(‘ﬂd) ||Vu - vl}”Hs—l,qﬂ]'d;[Rd) + ”q)](u) ”Hs—l,lﬂ[d) ||Vu - VU”Lr('ﬂd;Rd)

S (19 ()l poogpay + 195 @l 511 ray ) IV = VU s, pa.gay

= L],n” u-— V”Hs,q(-ﬂ'd)’
where in the last step we used X", — L(T%) n H*~"!(T%) together with local Lipschitz

continuity of u — ®;(u) in the latter space, see again [115, Theorem 1, p.373]. Because
of Xg,rp — Xj/2, we obtain

”q)] (u) (Vu -V V) ” Hs—l,q('[[d;Rd) 5 L],n ” u-—- U”X”grp . (5214)
Analogously, we derive that

I (@j(w) —(Dj(V))VV"Hs—anrd;[Rd)
N [P;(u) —P;(v) "Looqd) ”vv”Hsfl,q(vd;Rd) + 19 () _‘Dj(l/)“Hsfl,lqd) ”VV”Lr(Td;Rd)
,S (”(D](u) —q)j(l/)”Lm(-ﬂ—d) + ||<I)](u) - (D](U) "Hs—l,l(-[rd)) ” U||HX,{I(‘[]'d)
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S Linllu=vixm .

Together with (5.2.14), we conclude that (5.2.13) holds.
Lastly, if s—1 < 0, we choose 7 and { such that 7 > max{%,l — s}, ( € [g',00) and

X, — H"*(T%) and apply [8, Proposition 4.1 (3)] to estimate

P;(w)(Vu-Vv) ||Hsflycf(1rd;[|qu)
SO oo gy IV = V0l gsrgragay + 19 @) e ray IV 1 = V0l oo cpa gy
< (19 ) ooy + 19 ey IV 8 = V0l proc g cra gy
=Ljunlu- Ullxggp

and

Il (@j(w) - ‘Dj(V))VV”Hsflyﬂard;Rd)

N ||CI)](u) —0;(v) ”L°°(1Td) ||VV||HS71.q('[rd;[Rd) + ||q)j(u) —-0;(v) ||Hr,(('[|'d) ||VV||Hsflyq(1]'d;[Rd)
S (19 () =@ ()| oo pay + 19 (16) = @ (W) | e () IV s pay
SLjnllu- Vi,

using once more [115, Theorem 1, p.373]. Also in this case we deduce (5.2.13) and the
growth estimate (5.2.12) can be obtained by inserting v = 0 in (5.2.13) and using that
FY(0) =0. O

Lemma 5.2.3. Forall j,n €N there exist constants Cj , Lj ,, € (0,00) such that

(i) ifs+1- % >0, then

1GP ullly 2,5, < Crnllttlxa (5.2.15)
1GV[u] - GV [v] Iz, xi0 < Ljn(lu=vlxy, + llu— llllxg‘rp(llullxg_/4 + 10lx3,4)),
(5.2.16)

(i) andifs+1- % <0, then
”G(j)[u] ||y([2(N),X1/2) = Cj,n”””xgrp, (5.2.17)
IGY () - GV [v] Iy, xi2) = Linllu=viign (5.2.18)

Tr :
forallu,ve Xip with || uIIX{rp, I U”X’"gp <n.

Proof. To prove the assertions concerning the local Lipschitz estimates, we introduce
the operator
HP[u): B Y(T4GRY — HY(TY), £~ divig(w) f)
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so that G [u] = H [u] o W for the operator ¥ introduced below (5.1.15). Therefore, by
the ideal property [85, Theorem 9.1.10] of y-radonifying operators we deduce that
I1G () = GV (1 2 g prsia ey
< || H(]) [u] - H(]) [l)] ”g(HS‘*'l»q('l]'d;Rd),H-"q('l]'d)) ”‘I” ||Y([2(N),Hs+l'q(Td;Rd))

and recall that the latter term is finite by Assumption 5.1.5(sy,, ¢y,). First, we treat the case
from (i), namely that s+ 1 — % > 0. Then we can apply [8, Proposition 4.1 (1)] to obtain

D [l = HP W) £l s cray
S g (W) — g (W) fll gsvracrapay
N ”g](u) - gj(’/)”HHl,qqd) ”f”Looqd;Rd) + ”g](u) - gj(l/)”qud) ”f“HHLq(Td;Rd)

5 ”g](u) - g](l/) ||Hx+1,q('[|'d) ||f||Hs+l,q('[|'d;Rd)-

By [115, Theorem 1, p.373], we can estimate

lgj)—gjw) ||Hs+1.q(1rd)

= L],n("u— v”HS+l,q('|]'d) + lu— U”Xgrp(”u"H“l'q(Td) + || V||Hs+1,q(]yd)))

using the embedding X,Erp — [°(T%) implied by (5.1.8). Hence, (5.2.16) follows.
Next, we assume that s+ 1 — g < 0 as in (ii) and recall that s+ 1 > 0 by Assumption
5.1.1. Thus, we can use again [8, Proposition 4.1 (1)] to estimate

H(j) _ H(j) s
I (H'Y [u] (WD fll gs.acray (5.2.19)

S llg;j(w) _gj(y)“LOO('u'd) ”f”HHLq('u'd;Rd) +1gj(w) _gj(y)“HsH.l('u'd) ”f”Lr(]]'d;[Rd)

for I € (1,00), r € (1,00] subject to (5.2.9). As in the proof of Lemma 5.2.1 we find that /, r
can be chosen such that X,er — HStLI(T4) and g9 (TY) — L7(T9). Indeed for each
£ >0, we can choose r such that

_d -d _d_
s+1 q> - >s5+1 q €

Then we have

d>s5+1-¢ = s+l-%<e¢

due to (5.2.9). Invoking additionally (5.1.8) and choosing € smaller than (5.2.10) yields
that also X,{rp o HSTLUTd), We estimate (5.2.19) further by

"g](u) - gJ(V) ||LOO(‘|]'d)nHS+1,l(‘H’d) "f”HHl,q('[[d;Rd)

and since u — g;(u) is locally Lipschitz continuous in L®(T% A H*V(T4) by [115, The-
orem 1, p.373] the embedding X,{rp — [°(T4) n H5LI(T4) yields (5.2.18). The corre-
sponding growth estimates (5.2.15) and (5.2.17) follow by inserting v = 0 in (5.2.16) and
(5.2.18) and using that G/ [0] = 0. O
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Remark 5.2.4. We convince ourselves that the assertions from Lemmas 5.2.1-5.2.3 imply
[5, Hyptohesis (H')] for fixed j € N. Indeed, Lemma 5.2.1 yields [5, Hypothesis (HA)] and
Lemma 5.2.2 yields the estimate in terms of the trace space from [5, Hypothesis (HF’)].
Similarly, if s+ 1 - % =<0, Lemma 5.2.3 (ii) implies the estimate on the trace part from [5,

Hypothesis (HG)]. If instead s+ 1 — % >0, Lemma 5.2.3 (i) yields

2

1GP 1tz 5120 < Crim 2 A+ Nl Dliullg,
=1
2

1GV[ul = GL Wy 2y x, ) < Ljin 2,0+ ||u||§};l +lvlg, Dllu=vlx,,
=1

for u,ve X with | ull vz , |Vl ¢z < n, if we choose
K,p XK_p XK_p

@1 € (max{l -1, 3}11), le{1,2),

B1=¢1,p1=0, Boe(l- 1JrTK,(pz] closeto 1 - HTK and p, = 1. This implies the estimate

on the (possibly) critical part from [5, Hypothesis (HG')]. In particular, we have
pilp -1+ HTK) +B<1, le{l,2 (5.2.20)

for sufficiently small 8, and are therefore in the subcritical regime of the theory devel-
oped in [5, 6].

5.2.2. STOCHASTIC MAXIMAL REGULARITY OF THIN-FILM TYPE OPERATORS
Next to the local Lipschitz estimates established in the previous subsection, the local
well-posedness theory from [5, 6] also requires optimal regularity estimates for linear
problems of the form

du+ Lwde = fdi+gdW, telt, T,
{”+ (wyde=fdr+g €lto T] (5.2.21)

u(t()) = uto;

called stochastic maximal regularity. Here < : [y, T] x Q — £ (X3, Xp) is strongly pro-
gressively measurable, Xy, X; are UMD Banach spaces of type 2 (see, e.g., [85, Chapter
7)) and T < oo, ty € [0, T] are fixed.

The purpose of this subsection is to verify that if (p, x, s, ) are admissible,

of (u) = div(aVAu) (5.2.22)

for a positive and &?-measurable coefficient a : [0,00) x Q — X,{rp and (Xp, X7) is as in
Subsection 5.1.3, then the problem (5.2.21) indeed admits stochastic maximal regular-
ity estimates, which can be seen as a generalization of [8, Theorem 5.2] to fourth-order
operators. Let us note that, the time dependence of the coefficient a in (5.2.22) appears
naturally when considering the nonlinear problem (5.2.2) by choosing a = m(u). One of
the key points here is that we will allow coefficients which are only measurable in time.
This will be crucial in the proof of the blow-up criteria of Proposition 5.1.8 (cf., (5.2.41)
below) used in the proof of the global well-posedness result in Subsection 5.1.2.
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Before going into the details, we recall some definitions. For a stopping time 7: Q —
[fo, T], an initial value u, € Lg% (Q; Xp) and inhomogeneities f € Lf)@ (Q; L' (t, 7; Xp)) and
< lo

g€ Lf’@ (Q; L2 (1o, ;7 (I2(N), X1/2))) of (5.2.21), we call a strongly progressive measurable
map u: [ty, 7] — X) a strong solutionto (5.2.21) on [y, 7], if u € L°(Q; L2(,7; X1)) and

t t t
u(t) — uy, +/ o (u)dr = / fdr +/ gdw,
fo fo fo

a.s. for all £ € [1p, 7].

Definition 5.2.5 (Stochastic maximal regularity). Let® € [0,5 —1) for p >2 and® = 0 for
p = 2 be possibly different from x and || ¢ (x, x,) = Cs for some constant Coy < co. We
write 4 € SMR, 2 (to, T) if for every

fell (0, 1) x Qw2 Xo), and geL’ (1o, T)xQ,w2;y(H, X1/2)

there exists a strong solution u to (5.2.21) with us, = 0 such thatu € pr((to, T)xQ, wéO;Xl),
and moreover for all stopping time 1: Q — [tp, T] and strong solutions u € L’;}((to,r) x
Q, wg’;Xl) to (5.2.21) with uy, = 0 the estimate

<
"u”LF’((tg,r)xQ,wéo;Xl) ~ ”f”LF’((to,r)xQ,w;O;Xo) + ”g”Lp((l‘o,T)XQ,W?;Y(HYXI/Z)) (5.2.23)

holds, where the implicit constant is independent of f, g and t. In addition:

(1) Ifpe(2,00), wewritesf € SMR;‘?(tO, T) ifof € SMRyz(10, T) and

Nl 1 s 000 10,71, 1003, )

- (5.2.24)
~ ”f”Lﬂ«to,T)xQ,w;O;Xo) * ”g”LP((to,T)xQ,w;";y(H,XuzJ)

foreach0 € |0, %), where the implicit constant is independent of f and g.

@) Ifp=2, wewritesd € SMRZ',O(IO, T) if o € SMRyo(to, T) and it holds

Nl r2@icn, 100 S N2, mx0sx0) + 181 12000, 1y x Qs (H, X 200> (5:2.25)
where the implicit constant is independent of f and g.

The choice uy, = 0 in the above definition is not essential. Indeed, stochastic maxi-
mal LP-regularity estimates with zero initial data directly imply corresponding ones with
non-trivial data [5, Proposition 3.10]. -

Ifof € SMR;],?(to, T), we define Cdet’a’p " (o, T) as the smallest implicit constant such

o
that (5.2.23) for @ = 0 and (5.2.24)—(5.2.25) for 6 > 0 holds forall f € L’;} ((ty, T)xQ, wé" ; Xo)
and g = 0. Analogously, we define C;O'B’p’?(to, T) as the smallest implicit constant such

that (5.2.23)—(5.2.25), respectively, holds for all g € Ll;z((to, T) x Q, wé";y(H, Xj/2)) and
f =0. For ¢ € {det, sto}, we set finally

Klﬂ,pn?

0,0,p,x
P (o, T) = €

£,0,p,K
P 0, T) + €M (1, T.

We are ready to state the main result of this subsection.
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Theorem 5.2.6 (Stochastic maximal regularity—Thin-film type operators). Let the pa-
rameters (p,x, s, q) be admissible (i.e., Assumption 5.1.1 holds). Assume that the mapping
a:lty, TIxQ— Xg,rp is & -measurable and there exist positive constants A, . > 0 such that,
fora.a. (t,w) € [ty, T] xQ,

As%fa(t,w,-) and ||a(t,w,-)||X;rpsu.

Then of defined in (5.2.22) satisfies o/ € SMR;,?(IO, T) and

det,0,p,k

max{K% P (10, ), KSOPX (10, TV Sapor 1

~

foreach €10,%) and® € {0,x}.

Note that no regularity of the coefficient a is assumed w.r.t. the time variable. The
proof of the above result is given at the end of this subsection and it requires some prepa-
ration. We begin by considering the situation of a spatially constant coefficient a.

Lemma 5.2.7. Assume that a(t,x) = a(t) for a progressive measurable random variable
a: [ty, T x Q — R satisfying A < a< A" for some A€ (0,1). Then of € SMR; 210, T) and

det,0,p,K
max{K eLopK

LOPE (10, T), KEOPPR (19, TV} Spr 1 (5.2.26)

forx € {0,x}.

Proof. Analogously to [85, Theorem 10.2.25], one can show that the Bi-Laplace operator
A%: H*249(T4) — H*29(T%) admits a bounded H*-calculus of angle 0 and therefore
A% e SMR;L?(Z'(), T) by [8, Theorem 2.4]. Moreover, by the periodic version of [55, Theo-
rem 5.1] (cf., Step 1 in the proof of [55, Theorem 5.4]), for a.e. (¢,w), & (t,w) = a(t, w)A?
has deterministic maximal L? -regularity on X; with constants depending only on A and
is therefore independent of (f,w). Note that, to apply the results of [55], one needs to re-
call that 1-A)""2: H*5¢(T%) — H"<(T) is an isomorphism forall r, t € Rand { € (1,00).
Using that A% e SMR;Y?(tO, T) and the transference result [113, Theorem 3.9] yields that
o € SMR;,?(tO, T) and that (5.2.26) holds. O

Using estimates similar to the ones in the proof of Lemma 5.2.1, we can include also
small perturbations of a spatially constant coefficient.

Lemma5.2.8. Leta and A asin Lemma 5.2.7 and let a be as in the statement of Theorem
5.2.6. Then there exists some € > 0 depending on A, T such that if

esssuplla — lele(W) <Eg, (5.2.27)
[0, T1xQ

then we have <f € SMR;7 <00, T) with

det,0,p,k 10,0,p,K
max{C ;""" (10, T),C} """ (19, )} Sapr 1

forx e {0,x}.
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Proof. By repeating the proof of the estimate (5.2.5) for the operator «/, one obtains that,
a.e.on [, T1 x Q,
||~$2¢||5/(X1,X0) < ||Cl||XKTrp = Uu. (5.2.28)

By the previous Lemma 5.2.7, we have aA? € SMR (9, T) and an? e SMR,;, ,(to, T). We

define Cj . as the maximum of the corresponding upper bounds on K det0.p '?(to, T) and

of
Kdet,O,p,O

o (ty, T) from (5.2.26). Then, since we can write

of (1) = div(aVAu) + div((a— a)VAu)
the claim follows by the perturbation result [8, Theorem 3.2] as soon as we can verify that
Idiv((a—a)VAw)| = (ZC;T)_IHUHXl + Lllullx, (5.2.29)
for a suitable constant L € (0,00). To this end, we assume (5.2.27) and obtain
Idiv((a—@VAWllx, < la—alljerayllullx, <ellulx,
for s — 1 =0 implying (5.2.29) for sufficiently small € > 0. For s — 1 > 0, we derive

Idiv((a - a)VAw)ll x,
S lla- d"pc(]]'d) ||VAU||HS—1,4('D'd;Rd) + lla— d"Hs—lvl('[rd) ||VAU||Lr(-|]-d;[Rd)
for /,r as in the proof of Lemma 5.2.1, analogously to (5.2.8). We observe moreover that
the embedding H*~19(T%) — L' (T%) is not sharp and hence it also holds H*~!~%9(T%) —

L' (T% fora sufficiently small 6 > 0. Then, using (5.2.27), that ngp — HS~LI(T%), the in-

terpolation inequality

6/4 1-6/4
el x50 = Nl llullx, (5.2.30)

and Young’s inequality we can estimate
Idiv((a—-a@VAWlx, S ellullx, + lla— dIIXKnp el X, s
814y ,,11-6/4
< ellullx, + Crulluly llully, " < 2ellullx, + Cseanlltlx,.

Therefore, (5.2.29) follows also in this case as long as € > 0 is small enough. For s—1 <0,
we proceed again as in Lemma 5.2.1 and apply [8, Proposition 4.1 (3)] to obtain

Idiv((a— @) VAu)llx,

S ” a— d”Lw(Td) ||VAU||H5—1,qﬂId;Rd) + ” a— C_l“Hr,(ﬂId) ”VAu”Hs—l—&,q(]Id;[Rd)

for7,{ asin Lemma 5.2.1 and some 6 > 0. We remark that we used the slightly worse esti-
mate (5.2.11) previously because it was sufficient to verify Lemma 5.2.1. Employing again
(5.2.27), the inequality (5.2.30), Young’s inequality and the embedding X,zrp — HY(TY)
we conclude

Idiv((a— @VAu)llx, S 2¢ellullx, + Csepullttllx,-

The desired estimate (5.2.29) follows again for sufficiently small € > 0. O
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Before giving a proof of stochastic maximal regularity in the general situation we pro-
vide first the a-priori estimate on sufficiently small time intervals. The proof relies on a
spatial localization procedure known as freezing the coefficients, which allows us to ap-
ply Lemma 5.2.8 locally in space.

Lemma 5.2.9. Let a be as in the statement of Theorem 5.2.6. Then there exists a time T* >
0 dependingon A, u, T for which the following holds. Foranyt € [ty, T], K € {0,x}, stopping
timet: Q— [, TA(t+T)], fe LV, ((1,7) x Qwk; Xo), g € L7, ((1,7) x Q, wk; y (H, X1/2))
and strong solution u € L;((t, 7) x Q, wk; X1) to

d Awdr = fd dw, t,7l,
{ u+owdr=fdr+g ret ] (5.2.31)

u(r) =0,
it holds

”u“LP((t,T)xQ,w%;Xl) SA,H,T ”f”U’((t,T)XQ,w%;XO) + "g”[‘p((m—)XQ,W%;Y[HYXUZ)). (5.2.32)

Proof. We follow the strategy employed to prove [8, Lemma 5.4] and split the proof into
three steps to improve its readability. We do not display the time dependence of a as it
does not play any role here.

Construction of suitable extension operators. We first derive the existence of exten-
sion operators with a uniform operator norm which can be seen as a variant of [8, Lemma
5.8] for Besov spaces. The main difference compared to [8, Lemma 5.8] is that constant
functions are contained in Hélder spaces on R?, but not necessarily in By, (R%). Let E be

Stein’s total extension operator from the unit ball By« (0,1) to R? as introduced in [122,
Theorem 5, p.181], then

E: W (Bpa(0,1)) — Wh ®Y)

continuously for each I € Ny and r € [1,00]. We let ¢ € C®(RY) such that ¢ = 1 on
Bga(0,1) and ¢ = 0 outside of Bpa(0,2) and define

EX1A10) = (- Elf (y+r)D(52)
for ye R% and r € (0, t—lg) and obtain extension operators from Bya(y, r) to RY with

R
”EJ/J ||$(L°°(B[Rd ), L2 ®RD)

independent of y and r. Analogously to [8, Lemma 5.8] they induce extension operators

d . .
E;,TJ from Ba(y,r) to T with the same property. To ensure also that constant functions
are mapped to constant functions, we define new extension operators by setting

f—][ fdx| + ][ fdx,
B-[rd () Bvd (yr)

where fBTd o) 1= 1Bra (¥, )|~ [, and observe that again

=14 » _ oT¢
Ey,rf_Ey,r

~-|]—d
"EJ’vr ||$(L°°(3Td (), L2 (T4))
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is independent of y and r. By real interpolation, we conclude that also

s+2—4 12K

~d
Ej.:B,, " Bra(y,n)— X7,

continuously.
Spatial localization. Next, analogously to the proof of [8, Lemma 5.4], we introduce
the operators

oy(w) = divia(y)VAw), oy, (u) = div(E}Tfr’[m B4y VAL).

Let () es C T9and r € (0, %) such that (Bya (J,, 7))ic.# is a finite cover of T4. Moreover,
let (¢,),c.# be a partition of unity subordinate to (By« (., )).c.s. We observe that for suf-
ficiently small y > 0 we have X,ffp — CY(T%) by (5.1.8) and consequently

la(y,) - a|BTd (3,7) ”LOO(BTd (yi,1) Sll rv.

. . =1d
After applying the extension operators E},T“r we constructed, we conclude that

~1d ~d
”“(J’t)_E;,r[vad(yur)]”LOO(W) = “E}i,r[a(%)_“|Bvd(yur)]||L°°(1rd) Surt.

Thus, if we choose ¢ as in Lemma 5.2.8 according to the given constant A, we can ensure
that
~-|Id
” a(}’) - Ey“r [a|B-[rd (y,r)] ||Loo('|]'d) <E,

. 1 .
if we choose r < r;%T € (0, 3) small enough. Setting then

C;,u,T = max | E r”j( sta-glix

)’
By, 7 (Ba(yr).Xm,)

we deduce that

~-|]—d * * *
”E ;,r[vad(}’:,r)]”X,?rp = Cﬂ,u,T”a'BTd(J/ur) l s+2741+7'( = C}L,N,T”a”XEfp = C/l,y,T/J-
' Byp 7 (Brayur)

. =7d . . .
Therefore, the functions E}Thr[al Bra(yun] satisfy the assumptions of Lemma 5.2.8 with
uniform constants and thus <7, , € SMR; (o, T) with

COMPRST) Sapr 1, L ldetstol. (5.2.33)
yor

With this at hand, we finally consider the strong solution u to (5.2.31) and using the
partition of unity (¢,)c.#, we can write u = Y s u,, if we set u, = ugt. Introducing anal-
ogously f, = f¢, and g, = g¢,, we find that
du, + dﬁr(ut)dt =du, + o/ (u,)dt
= @ (du + (W) di) + [, ludt = (f, + [/, @Ju)dt + g dW,
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where we use the commutator notation [/, ¢,Ju = o (p,u) — ¢,/ u. Hence, applying
(5.2.33), we deduce that
el 2o (1,09 x 2,080

= 2 Ml p (e a,wtix)
ey

Sant X (|| [&f,(ﬂt]u||Ln((r,T)xQ,w£;Xo) + ||ﬁ”LP((r,r)xQ,w£;Xo) + ”gl”L’”((m)xﬂ,w;;y(H,Xuz)))

ey
Samt Z(” W"Pt]””Ln«r,r)xﬂ,wg;xo)) It xa,wtixg) T 181Lr (@ nx wly i)

s
(5.2.34)

where in the last step we used that multiplication ¢, is a bounded linear mapping on
H5*24(T%) and H%9(T%) for each 1€ .#.

Absorbing the commutator terms. To conclude the proof, we show that the commu-
tator terms [/, ¢,]u are of lower order and expand

o (p,u) = div(aVA(p,u) = div(aV(p,Au + 2Ve,-Vu + ulgp,))
= div(alp,VAu + Vo, Au)) + div(aV(2Ve, - Vu + ulg,))
=@ du+ ave,-VAu + div(iaVe,Au) + div(aV2Ve,-Vu + ulAg,))

to conclude
[, p]lu = aVe, -VAu + diviaVe,Au) + div(aV(2Ve,-Vu + ulAg,)). (5.2.35)

We claim that
I, pdullxy, Sapr 1lx s, (5.2.36)

for sufficiently small § > 0 and estimate only the first term on the right-hand side of
(5.2.35), since the others are easier to treat. Firstly, we observe that

laVeull g, 41ex St lalyn Sul (5.2.37)
Byp P TERY s

since the ¢, are smooth. If s— 1 <0, we choose ¢ € (0,1) such that
S+2-4LE>1+8-5 (5.2.38)
by (5.1.9). Since s — 1 -6 < 0, we can use [8, Proposition 4.1 (3)] to estimate

lavVe,-VAullx, < lave, - VAull ys-1-6.4(t4)

~

N laVeull jooragay IVAUl ys-1-6.9(ra.gay + 1AV ot pa.gay IVAU gs-1-6,9(1a,Ray

as soon as o > max{%, 1+6—s} and { € [¢',00). Arguing as in Lemma 5.2.1, we see that
we can choose ¢ and { such that X,pr — H9¢(T%) due to (5.1.8) and (5.2.38). Because
also ngp — [°(T%) by (5.1.8), we obtain

laVe, - VAul x, S)L,p,T || u||HS+275yq(1rd)
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by (5.2.37). If instead s — 1 > 0, we choose § € (0,min{l, s —1}). Then an application of [8,
Proposition 4.1 (1)] as in the proof of Lemma 5.2.1 yields

laVe,-VAullx, < llaVe,- VAUl gs1-5,4(pa)

S 1avVeulljeoagay VAU s-1-6.q(1d.gay + 1aVQ ge1-51 (pa.gay IVAuUllr (yapay

for I € (1,00), r € (1,00] whenever (5.2.9) holds. If we can show that /, 7 can be chosen in
a way such that ngp — {10114y and H5-1794(T9) — L"(T%), we can conclude as in
Lemma 5.2.1 that

laVe,-VAu|x, S,/l,p,T I u||Hs+2—5,l]('|]'d)y

using additionally X', — L*°(T“) and (5.2.37). If s—1-0 - = >0, the choice | = g an
ing additionally X", — L°(T%) and f & -2 >0, the choice [ d

r =oo suffices. If s—1—-6 — % <0, we take r in accordance with

_1-6-4s=d5 ¢ 1_§5-4_
515q>r>515qfl

for n > 0. Using (5.2.9) we obtain that

dss-1-6-n < s-1-6-

d
I I

<n.
Choosing 7 > 0 smaller than the left-hand side of (5.1.8) ensures that the desired embed-
dings hold. We conclude that (5.2.36) is valid in any case.

With this at hand, we can proceed as in the proof of [8, Lemma 5.4], namely we use
that

Il [-Qf)(pt]u”LP((t,‘[)xQ,wé;Xo) Sﬂ.#,T ”u”LF’((t,T)XQ,wé?Xl—é/U

/4 1-6/4

LP((£,7)xQ,wk; Xop) I u"U’((tJ) xQ,wk;X1)

< llull
< Conllullp o nxwiixg + MUl nxowtxn

for any i > 0 by the interpolation inequality for Bochner spaces [34, Theorem 2.2.6] and
Young’s inequality. Choosing 7 sufficiently small and inserting this in (5.2.34) we obtain
that

Wetll 2 (1,09 x 02,0850

St 1w, mx0,wix0) + 1 ILr o x0,wisxg) + 181 Lr (0 x0,wlsy X100+

If T < t+ T* for sufficiently small T* depending on A, i, T, the term containing u on the
right-hand side can once more be absorbed by the first statement of [5, Lemma 3.13]
together with (5.2.28) leading to the desired a-priori estimate (5.2.32). O

Having established the necessary a-priori estimate, Theorem 5.2.6 now follows by
the method of continuity together with a partition of the time interval [#y, T] into pieces
to< t) <---<ty =T of the length T* from Lemma 5.2.9.
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Proof of Theorem 5.2.6. We firstly remind ourselves of the uniform estimate (5.2.28) on
the operator norm of «/. By Lemma 5.2.7 the set SMR; (%, T) is non-empty and there-
fore it suffices by [8, Proposition 2.6] to show that «f € SMR, (o, T') with

det,0,p,% t0,0,p,K
max{C ;""" (1, T),C,"""* (10, D)} Sapr 1.

This again can be deduced by [8, Proposition 3.1], if we can provide a partition ) < ; <
-+- <ty = T such that «f € SMR, z (%o, 1) and &/ € SMR,o(#;, £;+1) for i = 1 with

det,0,p,x; sto,0,p,K; ~
max{C ;""" (17, 141), C P (47, i)} Sapr 1, Ki =R

for i € {0,..., N —1}. The required a-priori estimate follows from Lemma 5.2.9 if we set
t;=(th+iT*) AT for i = 1. Moreover, the existence of strong solutions on the respective
intervals [#;, t;+1] follows from the method of continuity [6, Proposition 3.13] applied to
the family of operators

(W) = reod (W) + 1 -ANu = div((ra+ (1 -rD)VAL),  reo,1],

because the coefficients a, = ra+ (1 — r)A suffice the assumptions of Lemma 5.2.9 with
the same constants A, p as the original coefficient a. O

5.2.3. LOCAL WELL-POSEDNESS AND BLOW-UP CRITERIA I

In this subsection, we use the preceding findings to apply the framework for quasilin-
ear stochastic evolution equations from [5, 6] to the regularized equation (5.2.2). To this
end, we fix again compatible parameters (p,x, s, q) and a sequence (¥)ien Subject to
Assumptions 5.1.1 and 5.1.5(sy,, qy) with (sy, gy) = (s, q), and start with the definition of
maximal local solutions to (5.2.2), similar to the one of (5.1.1). We remark that this def-
inition deviates from the corresponding Definition 5.1.3 and Definition 5.1.4 for (5.1.1)
in which the solution is required to be positive.

Definition 5.2.10. Let (p,x,s, q) be as in Assumption 5.1.1. Let o: Q — [0,00] be a stop-
ping time and u: [0,0]) — Xj progressively measurable. Then the tuple (u,0) is a local
(p,x, s, g)-solution to (5.2.2), if there exists a localizing sequence 0 < o; / o of stopping
times such that for all l e N, we have a.s.

u € LP(0,01, w; X1) N CU0,07); Xhy),
FOw) e 170,01, w Xo), GV [ul € LP (0,01, wi y (€2 (N), X112)),

and a.s. forall t € [0,0]

t t t
u(t)—u(0)+/ A(j)[u(r)](u(r))dr:/F(j)(u(r))dr+/ G u(r)]dwW,. (5.2.39)
0 0 0

As for Definition 5.1.3, all the integrals in (5.2.39) are well-defined due to the required
integrability conditions.

Definition 5.2.11. We call a local (p,x, s, q)-solution (u,0) to (5.2.2) maximal unique
(p,x, s, q)-solution, if for every local (p,x, s, q)-solution (v,7) to (5.2.2), one hast < o a.s.
andu=v a.e.on[0,0 AT).
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The existence of a maximal unique (p, x, s, g)-solution to (5.2.2) follows from our preced-
ing findings.

Proposition 5.2.12. Let the Assumptions 5.1.1 and 5.1.5(sy,, qy) with (sy, qy) = (s, q) be
satisfied. Let ug € Loﬁ (Q; XTp) Then there exists a maximal unique (p,x, s, q)-solution
(u,0) to (5.2.2) in the sense of Definition 5.2.11 such that a.s. o >0 and

ue 7 (10,0), wy; X1-9) N C((0,0); X)) (5.2.40)

loc

forall@ € [0, %), if p > 2. Additionally, for all T < oo, the following blow-up criterion holds

Plo<T, sup Ju(ll g <o) =0. (5.2.41)
t€(0,0)

Proof. Let T < oo be arbitrary. We check the assumptions of [5, Theorem 4.7] and define
the localization
=Liuol e <m0, nEN,

of the initial value. Since m;: R — R is smooth, we deduce that m; (up,) € L. (; X )
by [115, Theorem 1, p.373] and moreover uniformly bounded away from 0. Thus, Theo-
rem 5.2.6 applies to the operator AV [ug ,1(f) = div(m;(uo,,) VA f) and yields that

AP [uy,] € SMR;, (0, T)

for each n € N. Therefore, the assumption regarding stochastic maximal regularity holds
and we convinced ourselves already in Remark 5.2.4 that [5, Hypothesis (H)] is satis-
fied. Furthermore, due to Theorem 5.2.6 and [6, Remark 5.6], our definition of maxi-
mal unique (p, , s, g)-solution to (5.2.2) is equivalent to [5, Definition 4.4] and therefore
an application of [5, Theorem 4.7] yields the existence of a maximal unique (p,x, s, q)-
solution (u,0) to (5.2.2) and the regularity assertions. Next, we prove the blow-up crite-
rion (5.2.41). Firstly, as pointed out in the aforementioned Remark 5.2.4, the equation
(5.2.2) is subcritical in our choice of spaces so that we obtain

I]:D((T < T, lim u(#) exists in ngp) =0 (5.2.42)
t/ o !

from [6, Theorem 4.9 (2)]. Before going further, let us comment on the technical require-
ments needed to apply [6, Theorem 4.9 (2)]. The condition from [6, Assumption 4.5]
regarding stochastic maximal regularity follows as before from Theorem 5.2.6. Following
again Remark 5.2.4 we can choose B = ¢; and p, = 1 to estimate the nonlinearity GV’
and therefore [6, Assumption 4.7] is satisfied by [6, Remark 4.8].

To conclude the proof, we show that (5.2.42) implies the seemingly weaker statement
of (5.2.41). To this end, we use that the stochastic maximal regularity estimates of Theo-
rem 5.2.6 hold for coefficients with measurable dependence on time. To prove (5.2.41),
it is enough to show that, for all M < oo,

P(Qu) =0 where Qyi={o<T, sup |u(®)ly <M}, (5.2.43)
te[0,0)
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For the sake of clarity, we split the proof of (5.2.43) into three steps. Moreover, we define
uy =1y uoll e <M) o which coincides with 1 on Qjs and satisfies i € L (Q XTr ).

K,p
For all € > 0 there exists C; > 0 such that, for v e X,

IEP )%, + 1G]y, 1) < lVIx + Ce+100%) (5.2.44)

XTr
where § > 0 is independent of € > 0. The estimate (5.2.44) is a straightforward conse-
quence of the subcriticality of the nonlinearity for the regularized thin-film equation
(5.2.2), see Remark 5.2.4. Indeed, by the reiteration theorem for real-interpolation (see,
e.g., [12, Theorem 3.5.3]), forall e (1 - 1+K ,1) one has

B-1+1+x)/p

”y”xﬁ<”l}” ||1/||X1 forve Xy, with 6= a+0/p

One can readily check that (5.2.44) follows from the above and the subcriticality condi-
tion (5.2.20).
For all M < oo, it holds that

E"”"Zﬂ(o,r,wx;xl) < oo, where 1:=inf{te[0,0): IIuIIXg'rp >M}AT (5.2.45)

withinf@ := 0. Let 0, be the stopping time given by
op:=inf{re(0,0) : lullr©,we;x) = nA T,

where, as above, inf@ := 0. Now the idea is to apply stochastic maximal regularity es-
timates of Theorem 5.2.6 to the problem (5.2.2). To this end, note that u € LP([0,0, A
7], wy; X1) solves, on [0, 1),

(5.2.46)

du + div(aVAw) dt = 1jo ;) FP (@) dr + 1o 1 GV [ul dW,
u(0) = dp,

where a := 1jy ;ym;(u) + 1[; 7]. Recall that ngp — [®(T%) by (5.1.8). Hence, by [115,
Theorem 1, p.373],

essinfa > 1 and ess sup ”a"XTr < 0.

[0,T1xQ [0,T1xQ

Combining (5.2.46), Theorem 5.2.6 and [5, Proposition 3.12(b)], we obtain the existence
of a constant CI(VI) >0 such that, foralln =1,

p
Ellul LP(0,TA0p, Wi; X1)

TAOp
C[O)[E||u0||XTr +CYE / FP @l +16V1? ) widt
0

Y(€2(N),X1/2)

© 1 P W
= Cy, Ell L‘OHXTr + 2Bl 0.2 n0wesx T Com

where we applied (5.2.44) with € = (ch(\g))—l and used that sup (o ) I uIIXKTrp < M. The

above implies
(0) 1)
) = Gy Ellti ”XT + Cy e

r

p
Ellul LP(0,T A0 p,wi; X1
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The claim of Step 2 follows by letting n — oo and using Fatou’s lemma.
Proof of (5.2.43). Let T be defined as in (5.2.45). By the first two steps we have

FDw) e LP((0,7) x Q, wy; Xo)  and  GY[u] € LP((0,T) x Q, wy; y (€2 (N), X1/2)).

Again, by (5.2.46), Theorem 5.2.6 with a:=1 [0.2) ™ (u)+1[[T,T]] and [5, Proposition 3.12(b)],

we LP(@; C([0, 71; X,1).

In particular, lim; -, u(f) exists in ngp a.s. on {t = o}. Since {7 = 0} 2 Q) by definition
of 7, we have

P(Qp) = IP(QM n {a <T, }1/11; u(t) exists in Xg,rp})

= P(a < T, lim u(2) exists in ngp) G,
t/o )

Thus (5.2.43) is proved. The claimed blow-up criterion (5.2.41) follows from the arbi-
trariness of M. O

5.2.4. INSTANTANEOUS REGULARIZATION AND BLOW-UP CRITERIA II
This subsection is dedicated to understanding how the regularity of the noise affects the
regularity of solutions to the regularized problem (5.2.2) and its consequences in terms
of blow-up criteria.

The following result is the key ingredient in the proof of Proposition 5.1.7.

Proposition 5.2.13 (Instantaneous regularization—Regularized problem). Let (p,x, s, q)
beasin Assumption 5.1.1. Let ug € Lf)go (Q; Xg,rp) and (u,0) the maximal unique (p,x, s, q) -
solution to (5.2.2) provided by Proposition 5.2.12. Suppose that Assumption 5.1.5(sy,, ¢
holds for some sy = s and all gy € [2,00). Then, a.s.,

ue H'T(0,0; H** v =404 (1) forall €(0,1) andr,{ € (2,00). (5.2.47)

lo
In particular u € Cl(f)lc'gz((o, o) x T as. forall6, €10, %) and 0, € (0,2 + sy).

Proof. The last assertion follows from (5.2.47) and Sobolev embeddings. Thus, below
we only prove (5.2.47). Our strategy is to apply the instantaneous regularization theory
for stochastic parabolic evolution equations from [6, Section 6] to (5.2.2) which, as we
have commented in the proof of Proposition 5.2.12, we see as the stochastic evolution
equation (5.2.3). The proof of improved regularity is structured as follows:

* Reduction to the case of a positive weight k > 0.
* Bootstrap time integrability.
* Bootstrap spatial integrability.

* Bootstrap spatial smoothness.



196 5. WELL-POSEDNESS WITH AN INTERFACE POTENTIAL

The reduction in the first step is convenient in light of instantaneous regularization re-
sults for weighted function spaces, see, e.g., [2, Theorem 1.2].

We can assume that p > 2 and k > 0. In this step, we assume that (5.2.47) is valid in
the case p > 2 and « > 0 and show that it carries over to the general case p = 2, k = 0.
To this end, it suffices to show that if either p = 2 or ¥ = 0, there exists a new set of
parameters (p,X, S, g) with p > 2 and K > 0, such that (u,0) coincides with the maximal
unique (p,%, 5, g)-solution to (5.2.2) in the sense of Definitions 5.2.10 and 5.2.11. Let us
start with the case p = 2. By (5.1.7) in Assumption 5.1.1, this forces x =0 and g = 2. By
standard interpolation inequalities, a.s.,

ue L2 _([0,0); H(T%) n C((0,0); H(TY) (5.2.48)

loc

— L29(10,0); H*° (T%) — L (10,0), we; HS2° (1Y),
where 6 € (0,1) and in the last embedding we used that the weight wy is bounded. Now,
by continuity, there exist 8 € (0,1) andf > 0 for which Assumption 5.1.1 with (p,x, s)
replaced by (7, %, 5) holds, where p := 2/6, and that $+2—4/p < s. The previous condition

14K

+2-4 14K
ensures that Hs(Td) — BZS 5 4 (Td). Thus, by (5.2.48), a.s.,

—41#K
45

we LP (10,0 2T nco.o% B, 7 (19

loc
In particular (1, o) isalocal (p, X, 5,2)-solution to (5.2.2). Let (I, &) be the maximal unique
(P,%,5,2)-solution to (5.2.2) provided by Proposition 5.2.12. By maximality (cf., Defini-
tion 5.2.11), we obtain

~

0<0 as. and u=1u ae.on[0,0).

Hence, the claim of this step follows in this case, since the regularity of the (p,%,5,2)-
solution (#,5) transfers to (u,0). For completeness, let us show that such improved
regularity also yields o = & a.s. Indeed, if (5.2.47) holds with (u, o) replaced by (#,0),
it follows that

u=1eC(0,0]; H(T?) as.on{o <5}

Thus, for all T < oo,

Plo<G,0<T) < [Fb(a <T, sup llu(®) IIHS(W) <oo) =0,
1€[0,0)

where the last equality follows from (5.2.41) with p = 2 and x = 0. The arbitrariness of
T <ooyields o0 =& a.s. on {o < oo}. Since 0 < G a.s., it follows that o = & a.s., as desired.

For the case that p > 2 and x = 0 the same procedure works by passing to the new
parameters (p,X, s, q) with ¥ slightly larger than 0.

Temporal regularity. We continue with the initial set of parameters (p,x, s, q) and
can assume by the previous step that p > 2 and k¥ > 0. To deduce additional temporal
regularity of (u, o), we verify the assumptions of [6, Corollary 6.5] with Yy = Xy, Y1 = X,
r = p and a = k. The technical conditions [6, Assumption 4.5, Assumption 4.7] follow as
in the proof of Proposition 5.2.12. Assumption [6, Corollary 6.5 (1)] holds by x > 0 and
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the regularity assertion (5.2.40) of Proposition 5.2.12 for p > 2. To check [6, Corollary
6.5 (2)], we let 7 € [p,00) and @ € [0, g —1) with % < 1% and observe that Assumption
5.1.1 holds for the parameters (7, @, s, q) too. Thus, again by the same reasoning as in
the proof of Proposition 5.2.12 we obtain that [6, Assumption 4.5, Assumption 4.7] holds
for the choice of parameters (7,%, s, q) as well. Consequently [6, Corollary 6.5] indeed
applies and yields that

ue [ HT©,0;H2404(T%) as.forall 7€ [p,oco). (5.2.49)
6€[0,1)

Integrability in space. We again consider the maximal unique (p,x, s, g)-solution
(u,0) with p > 2 and x > 0. As a next step, we show that, for all 7 = p, there exists a
sequence q; /" oo with g; = g such that

ue (| HY©0;H27400(T) as. (5.2.50)
0€[0,)

implies
ue () HYI0,0;HF27404000(TY) as,
0¢€l0,3)

Then, by a recursive application starting from (5.2.49), one concludes that

ue [ HY©0;H2404(T) (5.2.51)
0€[0,3)

a.s. for all 7 € [2,00) and g € [2,00). To this end, we apply [6, Theorem 6.3] with

~ -~

Yo = Hs—z,ql ('I]'d), Y, = Hs+2,ql ('I]'d) Y = Hs—z,qm(-ﬂ—d), Y= Hs+2,ql+1(-|]—d)

andr=7,a=a=«x>0and q;+1 = q; = q, = q for ] e N. As in the previous step, the tech-
nical conditions of [6, Theorem 6.3] follow from the fact that Assumption 5.1.1 remains
valid if g and p increase. Therefore, (5.2.50) implies that [6, Theorem 6.3 (1)] holds and
[6, Theorem 6.3 (2)] follows because we are in the subcritical regime as observed in Re-
mark 5.2.4. Since [6, Eq. (6.1)] trivializes by [6, Lemma 6.2 (1)] it remains to ensure that
Y — VI for [6, Theorem 6.3 (3)] to hold. The desired inclusion

s+2—% d S+2_41+TK d
Bg,p "(T7) = By, p " (T7)
holds if the condition
_4_d _qlix __d_
s+2 ; ql>s+2 4 . i

is satisfied. The previous inequality is equivalent to

d d 4K
qa  qi+1 < r

for which it suffices to choose g;1 < g;+ 4’:;72 . Then [6, Theorem 6.3] is indeed applicable

and yields the improved regularity (5.2.51), finishing this part of the proof.
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Smoothness in space. For the last step, we apply once more [6, Theorem 6.3] to the
maximal unique (p,x, s, g)-solution (u,0) with p > 2 and x > 0. Similar to the previous
step, we show the existence of a finite set of values (sl)f= 1 with s; = s and sp = sy, (here sy
is as in Assumption 5.1.5(sy, qy,)) such that

ue [ HYT(©0;H2404(T4)) (5.2.52)
0€10,3)

a.s. for all 7, g € [2,00), implies

ue () HYT(©0;H27404(Td)) (5.2.53)
0e(0,1)

a.s.forall 7, g € [2,00).

We prove the above implication with s;,1 := (s; +1) A sy. By the previous steps, we
can assume that 7> p v4 and g = q. To begin, note that (5.2.52) with s; = s holds due to
the previous step. Now we prove that (5.2.52) implies (5.2.53) by using [6, Theorem 6.3]
with

Yo = Hsl_zﬁ('ﬂ'd)y Y, = Hsl+2,ﬁ(-ﬂ—d)’ 170 — Hsl“—zﬁ(-ﬂ—d), ?1 — Hsl+1+2,l7(-ﬂ—d)

for g€ [q,00) and we set r =7, @ =0, and

res - S
Q= (’+’) > 0. (5.2.54)

Note that, if r > 4, then @ < 5 — 1 since s;4; < s; + 1. The motivation behind the choice
of & is that the trace spaces corresponding to the settings (Yy, Y1, @, r) and (170, 171, a,7)

coincide:
v = ¢ = 3“’ (1Y) (5.2.55)
It remains to check the assumptions of [6, Theorem 6.3]. Firstly, note that Assumption
5.1.1 is valid for (r, @, 57, q) as it is valid for (p,x,s,q) and s; = s, r = p as well as a = 0.
Since s;.1 — H—“ =5 — ; and s;;1 > §; by construction, Assumption 5.1.1 is valid for
(r,@,s141,q) as well Hence, by Remark 5.2.4, we are again in the subcritical regime and
consequently (5.2.52), which holds by the inductive assumption, yields that the condi-
tions [6, Theorem 6.3 (1)] and [6, Theorem 6.3 (2)] are fulfilled. Due to (5.2.55), to check
the conditions in [6, Theorem 6.3 (3)] it remains to verify [6, Eq. (6.1)]. Then, choosing
€= w it holds that
14 1 s4q-5 l+a

— = — + = +€
r r 4 r

by (5.2.54) and a = 0. Moreover ¢ € (0,5 — 1) as 5,41 — s; < 1 and r > 4. Finally, it is
straightforward to check that 171_5 =Y; and 170 = Y, and therefore [6, Lemma 6.2 (4)]
implies [6, Eq. (6.1)]. In conclusion [6, Theorem 6.3] is applicable and yields the desired
regularity (5.2.53). O
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As commented below the statement of Proposition 5.1.8, the independence of the
regularity of solutions at positive times allows us to deduce the independence of the
blow-up criteria from the original choice of the admissible parameters. This observation
and the blow-up criterion in Proposition 5.2.12 readily imply the following result, which
is the key ingredient in the proof of Proposition 5.1.8.

Corollary 5.2.14 (Blow-up criteria—Regularized problem). Let (p,x,s,q) be as in As-
sumption 5.1.1. Moreover, suppose that Assumption 5.1.5(sy, qy) holds for some sy = s
and all qy € [2,00). Let up € LO (Q XT ) and (u,0) the maximal unique (p,x, s, q)-
solution to (5.2.2) provided by Proposmon 5.2.12. Then, for any quadruple of admissible
parameters (po, Ko, S0, qo) With sop < sy and0<e < T <oo,

Ple<o<T, sup lutllyo g4 <oo)=0 (5.2.56)

te(e,0)

wherey := sy +2 — 420 ”KO
Note that the norm in (5.2.56) can be evaluated even if (pg, 9, So, Go) # (p, X, S, g) due
to Proposition 5.2.13.

Proof. By Proposition 5.2.13 and the blow-up criterion in Proposition 5.2.12, (5.2.56) fol-
lows as in the proof of [7, Theorem 2.10]. We include some details for the reader’s con-
venience. We begin by collecting some useful facts. Let (¢,0) be the maximal unique
(p,x, s, g)-solution to (5.2.2) provided by Proposition 5.2.12. Proposition 5.2.13 ensures
that, for all e > 0,

Lig>eu(e) € L% (@3Bl 5, (TD).

Since Assumption 5.1.5(sy, ¢y,) holds for some Sy = 8oV sand all gy € [2,00), Proposition
5.2.12 yields the existence of maximal unique (py, ko, So, go)-solution (v, 1) to

dv = —div(m;(v)VAv)dt + div(®; (1) V) d + ¥ e divig; )y i) dE, 5.2.57)
v(0) = Ligse ule). o
with
P(s <t<T, sup | v(t)lle LT < oo) =0. (5.2.58)
tele, 1)
Finally, Proposition 5.2.13 and a translation argument ensure that
ve C(e,1);C**v~(T) as. (5.2.59)

We now turn to the proof of Corollary 5.2.14. By (5.2.58), it is enough to prove that
oc=tas.onfe<o=<T} and u=vae.onlgo)x{e<o=<T} (5.2.60)

To this end, we note that, due to Proposition 5.2.13, (ul[[g'UD,ol{Dg} +€lyy<e) is alocal
(po, %o, S0, go)-solution to (5.2.57). The maximality of (v, T) yields

og<tas.on{e<oc<T} and wu=vae.onlgo)x{e<o=<T}. (5.2.61)




200 5. WELL-POSEDNESS WITH AN INTERFACE POTENTIAL

245—4 12K
Therefore, since C2*5v~ (T%) — B, P (T4 = Xg,rp as s < sy, (5.2.59) and the previous
yield

Ple<o<r=T)= P({f <o<Tin {U <T, sup Jlu@®lx <oo}) G2y,
te[0,0) ’

Hence o = 7 a.s. on {¢ < g < T}, and therefore (5.2.60) follows from (5.2.61). O

5.2.5. TRANSFERENCE TO THE ORIGINAL EQUATION
Finally, we are concerned with transferring the previously obtained results on (5.2.2) to
positive solutions to the original equation (5.1.1) which leads to the results stated in Sub-
section 5.1.1. The main idea is that as long as a solution to (5.2.2) remains above the
threshold 27! it is also a solution to (5.2.3) and vice versa due to the choice of the regu-
larization (5.2.1).

In the proof of Theorem 5.1.6 below, as an intermediate step to obtain maximal solu-
tions, we also employ the notion of positive local unique solutions to (5.1.1). Recall that
positive local solutions of (5.1.1) are defined in Definition 5.1.3.

Definition 5.2.15 (Local unique positive solution for (5.1.1)). Let (p,x, s, q) be as in As-
sumption 5.1.1. A positive local (p,x, s, q)-solution (u,o) to (5.1.1) is called positive local
unique (p, x, s, q)-solution, if for every positive local (p, x, s, q)-solution (v, ) to (5.1.1) one
hasu=va.s.on[0,0 AT).

In contrast to maximal solutions as defined in Definition 5.1.4, the lifetime o of the
unique solution u does not necessarily extend the one of the other solution v, i.e., 7.

Proof of Theorem 5.1.6. Recall that (p,x, s, q) are as in Assumption 5.1.1, (W) ke Satisfy
Assumption 5.1.5(sy,, qy,) with (sy, gy) = (s, ) and infya ug > 0 a.s., respectively.
Existence of a positive local unique solution. Set

.= 1j T S S 1 i
Ql.—{lﬁifuozl}, and Q].—{j+15%fuo<j} forj=1.

From the positivity assumption on the initial data, it follows that P(U jen€2;) = 1. Hence,
to construct a positive local (p, x, s, g)-solution to (5.1.1) it is enough to construct a solu-
tion on Q; for j € N. To this end, recall that, Proposition 5.2.12 ensures the existence of
maximal unique (p, x, s, g)-solution (v, () to

dut = [ = div(mzj+3@)VAUY) + div(®sj43wP)Vul))] de
+ Y ren diviga s @y ) dp), (5.2.62)
ul(0) = 1o, uo.

Now, let us define
=) ._; Dy .3 2
o) = 1nf{t€ 0,0 : %fu(t,') < 21—+3}

where inf@ := 0/). Note that /) > 0 a.s. on Q; by construction, and a.e. on [0,5),

majs3?) = m'), @543y = @), gojis) = gu).
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In particular, for j €N, letting
7:=5Y on Q; and wu:= u¥ on [0,0/) xQj,

one can check that (u,0) is a positive local (p, «, s, g)-solution to the original equation
(5.1.1). To conclude this step, it remains to discuss its uniqueness, see Definition 5.2.15.
To this end, let (v, 7) be a positive local (p, x, s, g)-solution to (5.1.1). We define

W .= inf{te [0,7) : ir}jfv(t, )< 2}%}
T

where, as usual, inf& := 7. Now, arguing as above, it readily follows that (vlq;,1a,7")
isalocal (p,x, s, g)-solution to (5.2.62). By maximality of the solution uP, o)) we have
V<o as.on Qjandv= u a.e.on[0,7Y) xQ;. Hence, forall j € N, we have v = uth
a.e.on [0,6) A1) x Q;. The latter implies ) A7) = 510 A 7 a.s. and therefore v = u
a.e.on 0,6 AT).

Maximality within the class of local unique solutions. In this step, we build a posi-
tive unique local (p, , s, g)-solution to (5.1.1) which is maximal within the set of positive
unique local (p,x, s, g)-solution. We set

g = {T : T is a stopping time for which there exists a (5.2.63)

positive local unique (p, x, s, q)-solution (v, 1) to (5.1. 1)}.

Note that, the above set is non-empty as ¢ € 9, where ¢ is as in the previous step. Pro-
ceeding as in [5, Step 5b, proof of Theorem 4.5], the uniqueness requirement for local
solutions in " yields 79,71 € 9 implies 79 vV 71 € 9. In particular, by [91, Theorem A.3],
we conclude that o := esssup,¢4 T is a stopping time and there exists a positive local
(p,x, s, q)-solution (u, o) to (5.1.1) with alocalizing sequence (o) jen, cf., Definition 5.1.3.
Let us conclude by noticing thatoc =0 >0 a.s.

At this stage, we do not know whether (u#,0) constructed in this step is a positive
maximal unique (p,x, s, g)-solution as we are not excluding the existence of a positive
local (but not unique) (p,x, s, g)-solution (v, ) satisfying P(r > o) > 0. To prove that
(u,0) is actually a positive maximal unique (p,x, s, g)-solution to (5.1.1) we employ a
blow-up criterion for (1, ) as constructed above, cf., [6, Remark 5.6].

A blow-up criterion. Let (u,0) be the positive unique local (p, «, s, g)-solution con-
structed in the previous step. Then, for all T < oo,

Plo<T, sup Ju(@)l <oo, inf u>0]=0. (5.2.64)
t€[0,0) P [0,0)xT4

We prove the claim by contradiction using the maximality among unique solutions of
(u,0) and the blow-up criterion (5.2.41). To begin, let us assume that (5.2.64) is false,
and therefore, for some T, >0and jx €N,

P@4) >0 where O, := {0’< Ty, sup u(®)lyr <oo, inf wu= i}.
t€[0,0) xp [0,0)xTd Jx
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Let 74 be the following stopping time
Ty = inf{t(—: [0,0) :infu(t,-) < .l}
Td Jx

with inf@ := o. By construction 7+ = 0 on O,. By the choice of the cut-off in the regu-
larized equation (5.2.2), (1, 74) is alocal (p,x, s, g)-solution to (5.2.2) for all j = j,.

Now, by Proposition 5.2.12, there exists a maximal unique (p, x, s, g)-solution (4, 0 x)
to (5.2.2) with j = j, +1. By maximality of (u.,0), it follows that 7, < o4 a.s. and
u = uy a.e.on [0,74). The latter fact and the definition of G, yield

PUTs = 03N 0. < P(its = 0uinfou <Tu, sup Nun(Dlyp <oo}) "= 0.
t€[0,04) ’

Thus, o« > 74 a.s. on Q. Consider the following stopping time

Tuw 1= inf{t€ (0,04 s infu (1,) < 727}

Td Jx+1
with Inf@ := 04. Since T4 < 04 and 74 = 0 a.s. on Oy, it follows that 7,4 > 0 a.s. on Oy.
Arguing as in the first step of the current proof, by maximality of (¢44,04), one can check
that (14, T+«) is a positive local unique (p, x, s, g)-solution to the original problem (5.1.1)
which extends (u,0) as T« > 0 a.s. on a set of positive probability O,. This contradicts
the maximality of o in the set of positive local unique solutions J7, see (5.2.63). Therefore
(5.2.64) holds.

Maximality in the class of positive local solution. Now we show that the positive local
unique (p,x, s, g)-solution (u,0) to (5.1.1) constructed above is actually maximal. In-
deed, let (v,7) be another positive local (p,x, s, g)-solution to (5.1.1). By uniqueness of
(u,0) we have u = v a.s. on [[O,T A 0[). Hence, it remains to prove that 7 < ¢ a.s. By the
regularity of local (p, x, s, g)-solutions, a.s. on {o < 1}, we have

U=UvE€ C([O,U];Xgrp) and inf  u= inf v>0.
’ (0,0)xT4 (0,0)xT4

Therefore, for all T < oo,

(5.2.64)

|P(cr<r,a<T)=[P>({cr<r}m{cr< T, sup ||u(t)”XTrp<OO,[O ir)lfwu>0}) ="0.
,0) X

t€[0,0) x

The arbitrariness of T' < co implies that 7 < o a.s. on {0 = oo}. Hence 7 < o a.s. as desired.

Additional regularity. Next, we assume that p > 2 and prove the additional assertions

regarding the regularity of the positive maximal unique (p, x, s, g)-solution (u, o). To this
end, forall j =1, let

Tj:= inf{te [0,0) :infu(t,-) < 3.} with inf@ := 0.
'[|'d J

Arguing as in the previous step, (u| [o,;) 7;)isalocal (p,, s, g)-solution to (5.2.2). Hence,
it is extended by the maximal unique (p, x, s, g)-solution to (5.2.2) provided by Proposi-
tion 5.2.12 with j replaced by j + 1, and admits consequently the regularity stated in
Proposition 5.2.12. O
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Proof of Proposition 5.1.7. Analogously to the proof of the regularity assertion of Theo-
rem 5.1.6, by a stopping time argument and the maximality of solutions to (5.2.2), we
conclude that u inherits the regularity from the solutions to the regularized problems
stated in Proposition 5.2.13. O

Proof of Proposition 5.1.8. The proof is analogous to the one of (5.2.64), where instead
of the blow-up criterion (5.2.41) in Proposition 5.2.12, one uses the blow-up criteria of
Corollary 5.2.14. O

5.3. GLOBAL WELL-POSEDNESS IN ONE DIMENSION

The aim of this section is to show the global well-posedness of the stochastic thin-film
equation (5.1.2). As laid out in the introduction of this chapter, (5.1.2) can be cast into
the form (5.1.1) if one sets

Q) = mw" w),  gw) = m?w), (5.3.1)

so that Theorem 5.1.6 yields that the equation is well-posed locally in time. It remains
to use the blow-up criterion from Proposition 5.1.8 to deduce that the unique solution
exists even globally in time. We achieve this by first establishing an a-priori estimate on
the a-entropy (5.1.17) and subsequently estimating the energy (5.1.16) along the trajec-
tory of a solution. To this end, we restrict ourselves to d = 1 and s € (1/2,1] and impose
Assumption 5.1.11 on the noise and Assumption 5.1.9 and 5.1.10 on the mobility func-
tion m and the effective interface potential ¢, respectively. Accordingly, we denote the
exponent of degeneracy and growth exponent of m by n and v, and let 9 and ¢y be as in
(5.1.21) and allow for all implicit constants in this section to depend on (¥ ) xen, 7 and
¢ and in particular on n, v, 9, and cy. Moreover, we fix an initial value ug € Lg% (Q; HS(T)
with inft 4y > 0 a.s. and let (¢, 0) be the maximal unique positive local (2,0, s, 2)-solution
to (5.1.1) with coefficients (5.3.1) given by Theorem 5.1.6. We focus our analysis on the
It6 formulation, i.e., Theorem 5.1.12, which is more delicate since no cancellations oc-
cur. The proof of Theorem 5.1.13 on the Stratonovich formulation can be obtained anal-
ogously by estimating the terms due to the Stratonovich correction in the same way as
the Itd correction terms. We recall both the energy and the a-entropy functional

5(u)=/[%luxlz+¢(u)]dx,
T

ropr (r//)ﬁ
Hp(u) =/hﬁ(u)dx, hg(r) =/ / dr"dr’,  Be(-1/2,1),
T 1 J1 o m("

which appear in the following a-priori estimate on the energy at the heart of Theorem
5.1.12.

Lemma 5.3.1. Forany0< ty < T < oo, q € [1,00) and max{0,v —5} < B < 1 holds the

energy estimate

E[1r  sup é@”’(u(r))] +E

tos<t<oAT

oAT q
(/ /lrm(u)(uxx—(p’(u))idxdt) ] (5.3.2)
t T
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Sp.a.r E[1ed @) + 10t " S P e + 10421 O () |

6(6-0)g —D-2)q 9(B+3)g  9@D-2)q

min{ 5+f—v * 9+27-6 max{ 5+ p—v '2ﬁ+4ﬁ—12}
lr(/ uodx) + lr(/ uodx) ],
T T

where n = min{2, n}, v = max{3, v} and

+[E

Ir= {o > 1o, & (ulty)) + Ap(ulto)) + Hp(u(t) < 1, 1 < /

updx < l}
T

for somel € N.

We proceed to show an a-entropy estimate in Subsection 5.3.1 which is used to give
the proof of Lemma 5.3.1 in Subsection 5.3.2. Before all this, however, we demonstrate
how Lemma 5.3.1 leads to the global well-posedness result Theorem 5.1.12.

Proof of Theorem 5.1.12. Any process satisfying (5.1.24)—(5.1.26) constitutes a positive
(2,0, s,2)-solution to (5.1.1) with infinite lifetime. Therefore, the claim follows if we can
verify that the positive maximal unique (2,0, 5,2)-solution (#,0) to (5.1.1) provided by
Theorem 5.1.6 satisfies a.s. o = co. Indeed, this immediately yields the existence of a pro-
cess satisfying (5.1.24)—(5.1.26) and uniqueness follows by the uniqueness part of Defini-
tion 5.1.4. The additional regularity assertions (5.1.27) and (5.1.28) will then follow from
Proposition 5.1.7 and the fact that Assumption 5.1.11 implies Assumption 5.1.5(sy, ¢y,)
for sy =1 and any gy, < oo.

To this end, we recall that u preserves mass, as follows by integrating (5.1.1), and
therefore

sup /u(t,x)dxz/uo(x)dx. (5.3.3)
T T

t€(0,0)
Moreover, Lemma 5.3.1 and Proposition 5.1.7 show that, forall 0 < ¢ < T < oo and a.s. on
{o > ¢},
sup & (u(t) <oo. (5.3.4)
tele,onT)
Combining the previous with (5.1.22), which is rigorously stated in Lemma 5.3.4, and
9 > 2 as imposed in Assumption 5.1.10 we deduce that

( inf u)_lz sup supu !

le,0AT)*xT tele, o AT) xeT
(5.3.5)

-1

< sup &2 ) 4+ (/ Up(x) dx) < oo,
rele,oAT) T

a.s.on {o > ¢}. In particular, u is bounded from below on (¢,0 A T) x T. Since Assumption

5.1.11 implies Assumption 5.1.5(sy, qy) for sy, = 1 and all gy < oo, Proposition 5.1.8 with

so =1, po = go = 2 and k¢ = 0 is applicable, and combined with (5.3.3)-(5.3.5) and the

Poincaré-Wirtinger inequality, it yields

Pe<o<T)=0 forall0<e< T <oo.

Now the fact that o = oo a.s. follows by letting € \\ 0 and T /" oo as well as o > 0 a.s. by
Theorem 5.1.6. O
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5.3.1. ALPHA-ENTROPY ESTIMATES

As a tool to close an a-entropy estimate we show how to control the minimum and
maximum of a function in terms of the a-entropy dissipation, see [51, Lemma 4.1] and
Lemma 4.2.3 from Chapter 4 for similar estimates.

Lemma 5.3.2. Let e (—1/2,1), then it holds

(B-0)? -
sup 000 = B2 [ g0 p2axsa [ pax). (536
xeT T T
3 B+5
sup [P (x) <p ( / P2 f;‘dx)( / fdx) +( / fdx) (5.3.7)
xeT T T T

for every positive function f € C'(T) bounded away from 0.
Proof. By the fundamental theorem of calculus

1/2
sup FE-972 (x) - ig{f‘ﬁ_ﬁ”z(x) < (/ (P02 2 dx)
T

xeT
1/2

S N )

and therefore

1/2 B-912
supf(ﬁ_ﬁ)/Z(x) < 19;_ﬁ(/ fﬁ_ﬁ—fo dx) + (/ fdx) .
T T

xeT

By squaring both sides, we conclude (5.3.6).
For (5.3.7), we introduce the function

g= f(ﬁ+2)/4 _/[rf(ﬁ+2)/4dx

so that
/ g1 PP dx <p / fdx. (5.3.8)
T T

We can estimate again by the fundamental theorem of calculus

1/4 3/4
Sup|g|(ﬁ+5)/(ﬁ+2)(x) ,Sﬁ / |gx||g|3/(ﬁ+2) dx < (/ |gx|4dx) (/ |g|4/(ﬁ+2) dx) ,
T T T

xeT

because g is mean free. Thus, we deduce that

(B+5)/(B+2)
supf(ﬁ+5)/4(x) = (Supf(ﬁ+2)/4(x)) — (supg(x) + / f(ﬁ+2)/4 dx
xeT xeT T
<p suplgl#*9/ P2 () +

xeT
(B+5)/4
o7
xeT T

1/4 3/4 (B+5)/4
<p ( / |gx|4dx) ( / |g|4“ﬁ+2>dx) +( / fdx)
T T T

and it remains to insert g, = % f % fx (5.3.8) and raise both sides to the power 4. [

) (B+5)/(B+2)
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To give the following proof we recall the additional regularity properties of u stated
in Proposition 5.1.7 justifying all the performed integrations by parts.

Lemma5.3.3. Let0< fy< T <oo, g€ [l,00), B€(~1/2,1) and

y e [P T o TR
3 ’ 3 ’

then holds the a-entropy estimate

[E[lp sup jijj(u(t))]HE

tyst<oAT

onT q
(/ /lruﬁ_ﬁ_zuidxdt) ]
to T
onT q onT q
(/ /lrumzy*z(uy)ixdxdt) + (/ /lruﬁfzuidxdt) ] (5.3.9)
o T to T
B-9q 3(B+3)q/2
lr(/ uodx) +1r(/ ugdx) ],
T T

+E

Spiyar E[roty ()] + E

for any #, -measurable subset T of

{a> to, Ap(u(to) < 1, 7 < /

updx < l}
T

for somel e N.

Proof. For alocalizing sequence 0 < ¢ / o for (1,0) as in Definition 5.1.3 we define

&] = lrinf{te [to,aj A T] . )lclél_gu(t) = % or ||u(t)|lc2(‘|]') + ||u||L2((t0’t);H3(T)) = ]} + 11"6 to,

(5.3.10)
sothatG; /o AT as j — ooonT by Proposition 5.1.7. Correspondingly, we define the
process

u () = 1ru(t AG)) + 1rely (5.3.11)

for t € [y, T] and let Eﬁ: R — R be twice continuously differentiable with bounded sec-

ond derivative such that Eﬁ = hﬁ on [1/j, jl. Then the assumptions of [39, Proposition
A.1] are satisfied and an application of It6’s formula yields that

/ hp(u' (1) dx = / h (Y (1)) dx
T T
t . . . 8 :
+/ /l[m,a]-]xrh%(u(”)ui”m(u“))(ui’ix—¢”(u(”)u5c”)dxdr
to JT

t
P> / / Lo jxr by ) (g w3 dxdr
keNJ 1o JT

t
+ 2 / / L5511 g () (g yy ) o dxdp®.
keNJ/0O JT
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Moreover, we can replace again hi5 by hg since they coincide on the range of u/) and '/
by u to conclude that

t
Ir Ap(u(t AG ) =1r%js(u(to))+/ /l[to,gj]xruﬁux(uxxx—(,b”(u)ux)dxdr

/ /l[to oj]xl"h (W (gwyr)2dxdr (5.3.12)
keN 4]

/ /l[tooj]XFh (W (g yi) ydxdp®

keN

for t € [y, T]. Using the classical calculation for the deterministic a-entropy [11, Propo-
sition 2.1], see also Subsection 1.3.2, and the assumption (5.1.21) on ¢”, we deduce

/uﬁux(uxxx—d’(u)ux)dx < —Y—lz/ uPr2 3 (WhE dx - C(ﬁ,Y)/ uP~?u dx
T T T

—cl/ ﬁﬁzzdx+02/ ufcdx,
T T

on [#p,0 j] x I for a constant c(8,7y) > 0. To estimate the It6 correction we calculate more-
over that

(EWyi S (g W) usys + muw) ).

Since

Zm”z(u)

(g'w)?* = [ m () )2 < u?m(u) (5.3.13)

by (5.1.20), we obtain

> hg(u)(g(u)wk)idxﬁ/uﬁ 212 + uPdx.
keNJ T T

Using Young’s inequality twice we arrive at

/ ub Uy (Uxxx _(,b”(u) uy)dx + Z h”(u) (g(u)'l,Vk)Z dx
T keN

< —}%/Tu‘mz_z”(u")ixdx——C(%y)/1T P2yt dx

—%/uﬁ —9- 2uzdx+C/uﬁ+2+uﬁdx
T T

on [fy,0 ;] x I'. Inserting this in (5.3.12), taking the g-th power on both sides, the supre-
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mum in time and using the Burkholder-Davis-Gundy inequality, we arrive at
[E[lp sup %"(u(t))] +E

(7j q
(/ /lruﬁ_ﬁ_zuidxdt)
to<t<0'] to T
q gj q
+ [E[(/ /lruﬁ_27+2(u7)ixdxdt) + (/ / lruﬁ_zuidxdt) ]
fo T To T
&; q
11-/ /uﬁ+2 + uﬁdxdt) ]
I T

5]‘ 2 ql2
E (IFZ (/Th’é(u)uxg(u)wkdx) dt) )

keNY to

(5.3.14)
Spor.q E[r g (uito)] + E

To estimate the latter term, we integrate by parts and obtain that

2
(/ h”(u)uxg(u)wkdx) (// h”(r)g(r)drt/f?cdx)
2
s/(/ rﬁm_”‘z(r)dr) (w;c)zdx.
T\1

Using (5.1.18) and (5.1.19), we estimate separately

u 2 u 2
(/ rﬁm_m(r)dr) g(/ rﬁdr) < WP on{u>1j,
1 1
and

u 2 u 2 2,6—n+2, 26— 2 0,
. 1 log®(v), 26-n+2=0,

Thus, we arrive at

2
> (/ h"(u)uxg(u)wkdx)

keN
<p / / u?P2 dxdr + / / u?P="*2 L 1og? () du, dt
{u>1} fu=1}
on [#y, 7 j] x I'. To estimate the power u2ﬁ—n+2, we use that
1 ﬁ—n+271
- (et - r+1), p-ne-1,-2,
hp(r) Z/ / P dr"dr’ =< r—1-log(r), B-n=-2,
1 J1
rlog(r)—r+1, B-n=-

by (5.1.18) for r = 1 so that

/ uP=m*2 4% gﬁ/ hﬁ(u)+(u+1)dx53fp(u)+/uodx+1r
{usl) {us1 T
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due to the positivity of u and conservation of mass. Therefore, we deduce that

G 9j
/ / WP "2 qxdr < ( sup / uﬁ_"”dx)(/ sup uﬁdt)
to {u<1} fh=t=0; J{us<l} tp x€T

2 Fi 2
SE( sup %%(u(t))+/uodx+l) +Cﬁyg(/ jsupuﬁdt)
4}

to<t<0] xeT

for any € > 0. Inserting all this in (5.3.14) yields
[E[lr sup ij(u(t))] +E

oj
(/ /lruﬁ 9-2 dedt) ]
t0<t<0' N T
q gj q
E (/ /lruﬁ_zﬂz(uy)ixdxdt) + / /lruﬁ_zuidxdt) ]
to T to T
q
(lr/btodx) +1r
T

5 q
lr(/ sup(u‘ﬁJr2 +uf + uPPr? 4 logz(u))dt)
ty

xeT

(5.3.15)
Shra [E[IF%q(u(to))] +E

+E

To estimate also the latter term, we observe that all the powers lie between f—9 and +3
and hence an application of Young’s inequality leads to

sup(uﬁJr2 + uP + u?hr?

+ logz(u)) < esupuP~? + Cp o supuP*3,
xeT

xeT xeT

for each € > 0. By applying Lemma 5.3.2, once more Young’s inequality and conservation
of mass, we can estimate this further by

(B—0)? p=o
%/ ub=9722 dx + 25(/ uodx)
T T
(B+3)/(B+5) 3(B+3)/(f+5) p+3
+ Cﬁlg(/ uﬁ_zuidx) (/ uodx) + Cﬁ'g(/ uodx)
T T T

)
< 5(5_;’9)2/uﬁ"9_2uidx+28 /uodx)
T T

3(6+3)/2 B+3
+£(/ p-2 4dx +Cﬁ5(/uodx) +Cﬁ,£(/uodx).
T T T

Choosing ¢ sufficiently small to absorb the resulting terms in the left-hand side of (5.3.15)
and dropping the intermediate powers of the mass yields
[E[lr sup jf"(um) + E

(/ /luﬁﬁzzdxdt)]
t0<f<0'] to
J gj

E (/ /lruﬁfzﬁz(u”)ixdxdt) +(/ /lruﬁ 2 4dxdt)

fo T to T

B-9)q 3(B+3)q/2

lr(/ uodx) + lr(/ uodx) ]

T T

Spoyar E[roty (uio)] + E
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We obtain the claimed estimate (5.3.9) by letting j — co and using Fatou’s lemma. O

5.3.2. PROOF OF THE ENERGY ESTIMATE—LEMMA 5.3.1

To close the a-priori estimate from Lemma 5.3.1 on the energy of the solution u we use
additionally an estimate on the minimum and maximum of a function in terms of the
energy functional. Moreover, we recall once more the additional regularity properties of
u from Proposition 5.1.7.

Lemma 5.3.4. It holds

2-9)12
SUPf(Z’ﬁ’/Z(x)ch’(f)+(/fdx) , (5.3.16)
xeT T

3
su$f3(x),Sco@(f)(/fdx)+(/fdx) (5.3.17)
X€E T T

for every positive function f € C'(T) bounded away from 0.

Proof. The proofis completely analogous to the proof of Lemma 5.3.2 using additionally
(5.1.21), for a discrete version of (5.3.16) see also [51, Lemma 4.1]. O

Proof of Lemma 5.3.1. We again make use of the stopping time & ; introduced in (5.3.10)
and the process 1) defined in (5.3.11). As in the proof of Lemma 5.3.3, we replace ¢
by a two times differentiable function ¢: R — R with bounded second derivative, which
agrees with ¢ on [1/], j]. Then the assumptions of [39, Proposition A.1] are satisfied and
an application of It6’s formula yields

/ ¢l (1) dx = / Pl (19)) dx
T T
t ) . . . .
[ tnaprd @m0l - 9"yl e
thJT

t
+3 0 / / 1,650 @ W) (g Py )} dxdr
o JT

keN

t
+ Z/ /l[roﬁj]xﬂF(u(”)(g(u(”)wk)xdxdﬁ(").
thJT

keN

Ito’s formula is also applicable to the functional || u;j ) IIi2 .
detail in Appendix 2.C from Chapter 2, one can for example identify u) with its equiva-

lence class i of homogeneous distributions so that the functional || uxlli2 M coincides

with the squared H'(T)-norm of #'/). Then [100, Theorem 4.2.5] becomes applicable on
the Gelfand triple H°(T) ¢ H'(T) c H~(T) leading to

%/(uﬁj))z(t)dxz %/(u;j))z(to)dx
T T

t . . . . .
_/ / 115 xr Usre ) (i - ¢ W) ul’) dxdr
tHhJT

Indeed, as carried out in
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t
"'%Z/ /Tl[toﬁj]xr(g(u(]))u/k)ixdxdr
4]

keN

t . _
- Z/ /1[toﬁj]xrugc])g(g(u(]))Wk)dedﬁ(k).
o JT

keN

By inserting the definition of 1/, using that ¢ and ¢ coincide on its range and adding
the two Itd expansions together, we conclude that

t
1Ir&(w(tAG ) = 11 & (ulty)) —/ /l[to,ﬁj]xl"m(u)(uxx_(p,(u))idXdr
to /T

t
30 / / l[to,a,.]xr[¢>”(u)(g(u)wk)§+ (WY i)5, | dxdr (5.3.18)
keN/ 1o JT

t
+ 2 / / 110,510 (@ (1) — ) (g 0) » dx d Y,
keNJ 1o JT

for t € [y, T]. To estimate the Itd correction, we use (5.1.18), (5.1.19), (5.1.21) and (5.3.13)
to deduce that

" WEgwyide <Y [ w2 (g W)?udyE + u P mu) () dx

keNJ T keNJ T
5/u_ﬁ_4m(u)u§+u_ﬁ_2m(u)dx
T

< / u -4 u,zc +u 2 dx + / i ufc +u" 924y
{u>1} {u<l}

Similarly, using that
(WY xx = (& Wuxy + 8" Wud Y + 28" (Wuxy' + gy,

we obtain

Y [ (gwyp)i dx (5.3.19)
keNJ T

< /(g’(u))zuix + (8" w)ul + (&' w)*u? + m(u)dx.
T

Because of (5.1.20) it holds

" _ ! 212 _
(8 (w)? = (2mun G2 ) <y~ mu),

which together with (5.1.18), (5.1.19) and (5.3.13) yields that (5.3.19) is bounded by
/Tufzm(u)uix + u74m(u)ui + ufzm(u)ui + m(u)dx

S / ulmwud, + utmut + m(u) dx
T
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< / Pl u "tk + uYdx + / " 2u? + u" et + u"dx
{u>1} {usl}

In summary, we have verified the estimate

> ch"(u)(g(u)wk)i + (g, dx
keN

< / TV T Tt T~ S A Vil U T B
{u>1)

~

+ / w94 ui +uv072 4y ujzcx + u”74ui + u"dx
{us1

on [fg,d ;] x I'. Inserting this in (5.3.18) and taking the supremum in time, we arrive at

G
Ir sup @@(um)+/ ]/lrm(u)(uxx—(p’(u))idxdt
to T

t()Sl‘S&j

gj
< 1ré&(ulty)) + lr/ / uv’ﬁ’4u,2€ +u¥ 24 uvfzuix + uV*4u§ + u¥dxdt
fo Jlu>l} (5.3.20)

gj
+ lp/ / w2 w02 22t 4w dxde
n Jwusy

+ sup
to<t<T

t
Z/ /l[foﬁjlxr((,b’(u)_uxx)(g(u)U/k)xdxdﬁ(k) .
keNJ 1o JT

For the sake of clarity, we divide the rest of the proof into three steps.
Estimate on the integral over {u > 1}. We define v = max{3,v} and estimate using

(5.3.6), (5.3.7), (5.3.17) and Young’s inequality
/ u -4 ui +u¥ 2 2 uix + uv_4ui + u’dx
{u>1}
XX

< / W2 T VP T W d
T

< (sup uvfﬁfz)/ uﬁf’%zui +uf 4 uﬁuix + uﬁfzui + uP2dx
T

- —p-2)/3 y—p-2
Sp (éa(v—ﬁ—z)/s(u)(/ uodx) + /uodx) )
T T

B-9 B+2
x (/ uﬁ_ﬁ_zui + uﬁuix + uﬁ_zuidx + (/ uodx) + (/ uodx) )
T T T

We denote the terms in the last row as .#(u) and obtain due to Young’s inequality the
bound

Gj
/ / w94 ui +u 2 2 uix +u ui + u'dxdt
I {u>1}
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B 2-p-2)/3 V-p-2)/3 15,
gﬁ( sup VB2 4 (/ uodx) ) x (/ uodx) x/ Z(uw)dt
T T )

= tSﬁj

2 -p-2)/3 G; 3/(5+p—V)
se( sup &(u) + (/ uodx) )+ Cﬁ,g((/ uodx) x/ J(u)dt)
l‘oSl’S&j T T 5]

2
< e( sup &(u) + (/ uodx) )
toStS&i T

260-p-216+-V) [ 5 6/(5+p—V)
+ Cﬁ,s((/ U dx) + (/ F(u) dt) ) (5.3.21)
T to

on I for any € > 0. To estimate the .# (u)-term later on, we remark that

6q/(5+p-V)
E |

G =
lr( F(u)de Spar B P e
0 (5.3.22)

6(B—-9)q! (5+p—V) 9(B+3)q/ (5+p-V)
lr(/ uodx) + lr(/ ugdx)
T T

by an application of Lemma 5.3.3 with y = 1 and additionally absorbing the intermediate
power of the mass.
Estimate on the integral over {u < 1}. We set 71 = min{2, n}, so that

+[E

+u" Mt + U dx

n—-9-4. 2 n—9-2 n-2_ 2
/ u uy+u +ut Uy,
{u<l1}

< (sup uﬁ‘z)/ u 92 ufc +u?+ uix +u? ui +u?dx (5.3.23)
xeT T
-2
< (é"z(z_ﬁ)/(ﬂ_z)(u) + (/ uodx) )
T

-9 2
x (/ u_ﬁ_zui +ud, +utubdx + (/ uodx) + /uodx) )
T T T

because of (5.3.6), (5.3.7) and (5.3.16). We define £ (u) as the last row of (5.3.23) and
observe that for 7 = 2 its prefactor equals 1 so that the following estimate trivializes.
Otherwise we have 0 < % < 1 by Assumption 5.1.10 and an application of Young’s

inequality yields the bound

aj
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onT. As in the previous step we remark that Lemma 5.3.3 with 8’ =0, y' = 1 yields

G (9-2)q/(9+271-6)
lr(/ K (1) dt)
0

—9(9-2)q/ (9+27i—6) 9(9-2)q/ (29+47i—12)
lr(/ uodx) + lr(/ uodx)
T T

for later purposes.
Closing the energy estimate. Inserting (5.3.21) and (5.3.24) in (5.3.20) and choosing ¢
sufficiently small yields
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(5.3.25)
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We take the g-th power on both sides, use the estimates (5.3.22) and (5.3.25) and the
Burkholder-Davis—-Gundy inequality to estimate further
Ir sup &7(u(D)
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where we absorb again the intermediate power of the mass. Since

5]' ql2
(z
Ip

2 q/2 5]‘
(/ (qb’(u)—uxx)(g(u)wk)xdx) dt) < (/ /(gb’(u)—uxx)igz(u)dxdt
keN T t T

gj q
se(/ ]/m(u)@’(u)—uxx)idxdt) ‘c,
to T

by another application of Young’s inequality, we deduce (5.3.2) by taking the limit j — co
and using Fatou’s lemma. O



CONCLUSION AND OUTLOOK

We summarize the findings from this thesis regarding the solution theory of the stochas-
tic thin-film equation with temporally white and spatially colored Gaussian noise as fol-
lows.

In Chapter 5 based on [3] we showed that while the film height remains strictly posi-
tive, unique solutions exist and become instantaneously smooth in space if the noise is
sufficiently regular. We proved that such a positivity preserving behavior of the equa-
tion can be observed when the repulsive van der Waals forces between the molecules
are incorporated in the model. This is the first result on uniqueness of solutions to the
stochastic thin-film equation available in the literature and expresses additionally that,
if the intermolecular forces are included in the model, the equation is very well-behaved.
Moreover, since the results of Chapter 5 apply to a wide range of mobility functions, the
positive and spatially smooth solutions can serve as approximate solutions for the equa-
tion without an interface potential in future works.

We proved moreover that if the film height touches down, martingale solutions to
the stochastic thin-film equation exist. In particular, in Chapter 2 based on [116] we pio-
neered the two-dimensional setting together with the independently developed [107] in
the linear noise case and considerably advanced the nonlinear noise case z € (2,3) in one
spatial dimension in Chapters 3 and 4 based on [36, 117]. While the current literature,
including the results of this thesis, do not cover all scenarios of interest—for example
nonlinear noise in higher dimensions is untreated—the presented results indicate that
some compactness argument is expected to work as long as one accepts low regularity
solutions.

As key ingredients in the proofs of these results we additionally provided insight on
the subtle interplay of higher-order degenerate parabolic operators, their non-negativity
preserving mechanisms and non-Lipschitz continuous, conservative noise. Specifically,
we demonstrated the usefulness of a-entropy estimates for the stochastic thin-film equa-
tion and investigated in Chapters 3 and 5 their relation to the energy estimate. This will
certainly play a role in future research on the stochastic thin-film equation, but can also
be inspiring for other nonlinear stochastic partial differential equations.
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216 6. CONCLUSION AND OUTLOOK

Knowing about the existence of solutions does surely not constitute a full mathematical
understanding of the stochastic thin-film equation, however, it does stand at its begin-
ning. In particular, the existence results from of this thesis together with the literature
discussed in Section 1.5 invite for a rigorous investigation of the various constructed
solutions concerning their qualitative properties. Since for the deterministic thin-film
equation many interesting phenomena like quantified spreading rates [13, 14, 18, 48, 64,
71, 72, 83], asymptotics in the complete wetting [29, 30, 101, 125] and partial wetting
regime [44, 105] as well as the occurrence of waiting times [21, 34, 38, 49, 50, 61, 74]
have been verified, it is a natural question how the noise affects these properties. A step
in this direction is taken in a series of three works starting with [76, 77], in which finite
propagation speed of a regularized stochastic thin-film equation is shown.

We remark that weak solutions to the thin-film equation are, in general, not unique
[11], but uniqueness holds in the smaller class of waiting time solutions [31]. Comple-
menting the weak solution theory, the local in time existence and uniqueness of strong
solutions was shown in [40, 62] for the case that a contact line is present. Also addressing
the case of a non-fully supported profile, global in time well-posedness of the thin-film
equation close to source type, stationary and traveling-wave solutions has been shown.
Source type and self-similiar solutions are studied in [16, 47, 65, 104, 120], while global
in time existence and uniqueness of solutions close to stationary profiles is obtained in
[27, 63, 89, 92, 93] and traveling-wave solutions are treated in [60, 66-68]. It would be
interesting to see if existence and uniqueness of solutions can be shown in the case that
a contact line is present also for the stochastic thin-film equation.

Finally, it is an intriguing problem to eventually treat the stochastic thin-film equa-
tion with a spatio-temporal white noise #. Not only is this the thermodynamically pre-
scribed noise, but also the resulting stochastic gradient flow structure makes the equa-
tion interesting. By following up on the work [80] a pathwise existence and uniqueness
result of a renormalized version seems to be in reach.
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