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On Convergence to Equilibrium Distribution, II.
The Wave Equation in Odd Dimensions, with Mixing
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The paper considers the wave equation, with constant or variable coefficients in
R”, with odd »n>3. We study the asymptotics of the distribution g, of the
random solution at time ¢ € R as ¢t — co. It is assumed that the initial measure g,
has zero mean, translation-invariant covariance matrices, and finite expected
energy density. We also assume that y, satisfies a Rosenblatt- or Ibragimov—
Linnik-type space mixing condition. The main result is the convergence of y, to
a Gaussian measure y,, as ¢ — oo, which gives a Central Limit Theorem (CLT)
for the wave equation. The proof for the case of constant coefficients is based
on an analysis of long-time asymptotics of the solution in the Fourier represen-
tation and Bernstein’s “room-corridor” argument. The case of variable coeffi-
cients is treated by using a version of the scattering theory for infinite energy
solutions, based on Vainberg’s results on local energy decay.

KEY WORDS: Wave equation; Cauchy problem; random initial data; mixing
condition; Fourier transform; convergence to a Gaussian measure; covariance
functions and matrices.

1. INTRODUCTION

This paper can be considered as a continuation of ref. 1. Here we develop a
probabilistic analysis for the linear wave equation (WE) in R”, with odd
n=3:
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ti(x,t)=Lu(x,t)= Zn: 0:(a;(x) O;u(x, t)) —ay(x) u(x, t), (L1)

ul,—o = tp(x), tl, o = vo(x),

where 0, Ea%’ x e R", t e R. We assume that the coefficients of equation
(1.1) are constant outside a bounded region, more precisely, a;(x) = J,; for
|x| = const. Moreover, we assume that a nontrapping condition is satisfied,
i.e., all rays of a geometrical optics associated with (1.1) go to infinity (see
Condition E3 in Section 2.1). Denote Y () = (Y°(2), Y'(¢)) = (u(-, 1), u( -, 1)),
Y, = (Y3, Y) = (4, vy). Then (1.1) becomes

Y1) =Y(1), teR;, Y(0)=Y,. (1.2)

0 1
&/=<A 0), (1.3)

where 4 =737 ,_; 0,(a;(x) 0;) —a,(x). We suppose that the initial date ¥; is
a random function with zero mean living in a functional phase space #
representing states with finite local energy; the distribution of Y, is denoted
by u,. Denote by u,, t € R, the measure on J# giving the distribution of the
random solution Y (¢) to problem (1.2). We assume that the initial covari-
ance functions (CFs) are translation-invariant, i.e.

Qi(x,y):=E(Y(x) Yi(y)=qd(x—y), x,yeR", i,j=0,1

Here we set:

1.4)
Next, we assume that the initial ““mean energy density” is finite:
eo 1= E(|vo ()| + Vit (x)]* + |up (x)|?)
=¢0'(0)—4g5’(0)+45°(0) <0,  xeR" (1.5)

Finally, it is assumed that y, satisfies a space-mixing condition. Roughly
speaking, it means that

Y,(x) and Y,(y) are asymptotically independent as [x—y| — c0.  (1.6)
Our main result establishes the convergence
He = Heos t— o0. (17)

to a stationary measure u,, that is Gaussian and supported in space #.
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Previously, results of this kind have been obtained in refs. 2-5, for
translation-invariant initial measures y,. However, the detailed proofs were
not published because of their length. Another drawback was the absence
of a unifying argument indicating the limits of the methods. In this paper,
such an argument is presented, which also improves the assumptions and
makes the proofs much shorter. Like ref. 1, the argument is based on a
systematic use of Fourier transform (FT) and a duality argument in
Lemma 5.1 (cf. refs. 6-8 concerning FT arguments for lattice systems). This
is used in conjunction with the strong Huyghen’s principle for the WE and
the fact that the rank of the Hessian of the restricted dispersion relation
(5.20) equals n—1. We also found a more efficient method to estimate
higher order momentum functions and to complete some details in the
proof of scattering theory results for the case of variable coefficients. The
mixing condition has been used in refs. 6-9 to prove the convergence for
various classes of systems. In this paper it is used in the context of the WE.

We prove relation (1.7) by using the strategy similar to ref. 1. At first,
we prove (1.7) for the equations with constant coefficients a;(x) =J;;, in
three steps.

I. The family of measures y,, ¢t >0, is compact in an appropriate
Fréchet space.

II. The CFs converge to a limit: for i, j=0, 1,

Q/(x,y) = [ Y'(¥) Y(») w(d¥) — Q4(x. ), t—>oo  (18)
III. The characteristic functionals converge to Gaussian:

A(P) = [ exp(i<Y, ¥)) u(dY) > exp{— 2. (¥, ¥)}, 1o,
(1.9)

where ¥ is an arbitrary element of a dual space and 2, is the quadratic
form with the integral kernel (Q%(x, »)); j—o.1-

Property 1 follows from Prokhorov’s Compactness Theorem with the
help of arguments from ref. 10. First, one proves a uniform bound for the
mean local energy in measure y, with the help of the FT. The conditions of
Prokhorov’ Theorem the follow from Sobolev’s Embedding Theorem.
Property II is deduced from an analysis of oscillatory integrals arising in
the FT. An important role is attributed to Proposition 4.1 which establishes
useful properties of the CFs in the FT deduced from the mixing condition.
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On the other hand, the FT alone is not sufficient to prove Property I11
even in the case of constant coefficients. The reason is that a function of
infinite energy gives a singular generalised function in the FT, and an exact
interpretation of condition (1.6) in these terms is unclear. We deduce
Property III from a representation for the solution in the coordinate space,
which manifests a dispersion of waves. In particular, for the case n =3 and
uy(x) = 0, Kirchhoff’s formula holds:

1
u(e,)=7— [ w(dS(»),  xeR, (1.10)
Ant Js,x)

where dS(y) is the Lebesgue measure on the sphere S,(x): |[y—x| =¢. Then
the proof of (1.9) proceeds with a modification of Bernstein’s “room-
corridor” method, well-known in the random processes theory. Namely, we
divide the sphere of integration in (1.10) into “rooms” R¥, 1<k<N, of a
fixed width d >> 1, separated by “corridors” C¥ of a fixed width p << d. As
the area |R¥| ~ d*> = const, the number N ~ ¢2, and (1.10) becomes

ZLN’?
N

where r¥ is the integral over R¥. The contribution of the ““corridors” turns
out to be negligible. Assume for a moment that v,(x) and v,(y) are inde-
pendent for |x—y| > p,. Then r¥ are independent if p > p,, and random
variable u(x, t) is asymptotically Gaussian by the CLT.

So, the CLT emerges from (1.10) because of integration over the
sphere |y—x| =1t and the first power of ¢ in the denominator. A similar
geometrical structure of an integral over the sphere |y—x|=1¢ emerges
from Herglotz—Petrovskii’s formulas in a general odd dimension n > 5.
However, the extension of the argument based on (1.10), (1.11) is not
straightforward for n>5 as the Herglotz—Petrovskii’s formulas contain
high-order derivatives of initial functions.

We cover all odd values # > 3 in a unified techniques by modifying the
approach developed in ref. 1 for the Klein—-Gordon equation (KGE).
However, for the KGE, the solution is an integral over the ball |y —x| <.
This fact allowed us to use for the KGE a rather different approach based
on the analysis of an oscillatory integral where the phase function
(“dispersion relation””) has a nondegenerate Hessian. For the WE, the
Hessian is degenerate, which requires additional constructions. Here we use
the fact that the “restricted”” Hessian has a maximal rank n—1, see (5.20).
This leads to a weaker dispersion of waves comparing to the KGE.
Newertheless, we still obtain the representation of the solution as a sum

u(x,t) ~ (1.11)
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of weakly dependent random variables. Then (1.9) follows from the CLT.
However, checking the Lindeberg condition for the WE requires some
delicate calculations. Here, the deficiancy in dispersive properties is com-
pensated by the reduction in dimension of the domain of integration due to
the strong Huyghen’s principle.

All three steps I-1II of our argument rely on the mixing condition.
Simple examples show that the convergence to a Gaussian measure may
fail when the mixing condition fails: if we take u,(x) =0 and vy(x) =+1
with probability p, = 0.5, then u(x, ¢) =+ ¢ almost sure.

Finally, we prove the convergence in (1.7) for problem (1.1) with
variable coefficients. In this case explicit formulas for the solution are
unavailable. To prove (1.7) in this case, we use a version of the scattering
theory for solutions of infinite global energy (this strategy is similar to
ref. 11). This allows us to reduce the proof to the case of constant coeffi-
cients. Namely, we establish the long-time asymptotics

U@t) Y, =0U,(t) Yy +p(t) Yy, t>0, (1.12)

where U(¢) is the dynamical group of Eq. (1.1), Uy(¢) corresponds to the
constant coefficients a;(x) =0,;,, and @ is a “scattering operator.” The
remainder, p(?), is small in local energy seminorms | - ||z, VR > 0:

lp(?) Yollg =0,  t— 0. (1.13)

The scattering theory results are based on the Vainberg’s estimates for the
local energy decay; see ref. 12.

Remark 1.1. (i) Under our assumptions on initial measure g,
initial date Y, has an infinite energy. Therefore, the standard scattering
theory, for the solutions of a finite energy (see, e.g., ref. 13), is not suffi-
cient for our purposes.

(ii)) The order of the operators in product OU,(¢) in (1.12) differs
from that in Uy(¢) @ considered in the scattering theory of finite energy
solutions. An asymptotics with the order U,(¢) ® would mean that Y (z) is
close to a solution of the unperturbed equation. This is impossible for the
solutions of infinite energy as they do not converge locally to zero, hence
the perturbation terms in the equation are not negligible.

The paper is organised as follows. In Section 2 we formally state our
main result. Sections 3—7 deal with the case of constant coefficients: main
results are stated in Section 3, the compactness (Property I) and the con-
vergence (1.8) are proved in Section 4, and convergence (1.9) in Sections 5
and 6. In Section 7 we check the Lindeberg condition.
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In Section 8 we construct the scattering theory, and in Section 9
establish convergence (1.7) for variable coefficients. Section 10 discusses
Vainberg’s estimates. In the Appendix we collected the FT calculations.

2. MAIN RESULTS

2.1. The Notation

Denote by D the space of real functions Cg (R"). We assume that the
following properties E1-E3 of Eq. (1.1) are satisfied:

El a;(x)=0;+b,;(x), where b,;(x) € D; also a,(x) € D.
E2 ay(x) >0, and the hyperbolicity condition holds: Jo > 0
H(x,k)=3 Y a;(x)kk;=akl’>, x keR" 2.1
ij=1
E3 A non-trapping condition:® for (x(0), k(0)) e R"x R" with
k(0) # 0,
[x(2)] = o0 as t— o0, 2.2)
where (x(2), k(¢)) is a solution to the Hamiltonian system

X(1) = Vi H(x(1), k(1)), k() = =V H(x(2), k(2)).

Example. EI1-E3 hold for the acoustic equation with constant coef-
ficients

ti(x, t) = du(x, t), xeR" (2.3)
For instance, E3 follows because k(7) = 0 = x(¢) = k(0) ¢+ x(0).

We assume that the initial date Y, belongs to the phase space #
defined below.

Definition 2.1. # =H, (R") ® H).(R") is the Fréchet space of

loc

pairs Y (x) = (u(x), v(x)) of real functions u(x), v(x), endowed with local
energy seminorms

IYIE=],

Ix| <

. (lo(x))*+ |Vu(x)|* + |u(x)|?) dx <00,  VR>DO. 2.4
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Proposition 2.2 follows from ref. 14, Thms. V.3.1 and V.3.2) as the
speed of propagation for Eq. (1.1) is finite.

Proposition 2.2. (i) For any Y| € 5# there exists a unique solution
Y (¢) e C(R, #) to Cauchy problem (1.2).

(i) For any ¢ € R, the operator U(?): Y, — Y (¢) is continuous in 5.

We now introduce appropriate Hilbert spaces of initial data of infinite
energy. Let 0 be an arbitrary positive number.

Definition 2.3. % is the Hilbert space of the functions Y = (u, v)
€ s with a finite norm

Y3 = f e P(Jo()]? + V()| + [u(x)|?) dx < 0.

Let us choose a function {(x)e Cy(R") with {(0)# 0. Denote by
Hi . (R"), s e R, the local Sobolev spaces, i.e., the Fréchet spaces of distri-
butions u € D'(R") with finite seminorms

”u”s,R = [|4°((x/R) u)”L2([R")9

where A%v := F; !, (Kk)Y* d(k)), <k):=./|k|*+1, and 6 := Fv is the FT of a
tempered distribution v. For y € D define Fy(k) = | e™ *Y(x) dx.

Definition 2.4. For se R denote #° = H, *(R") ® H}, (R").

Using standard techniques of pseudodifferential operators and Sobolev’s
Embedding Theorem (see, e.g., ref. 15), it is possible to prove that #°=
H < H#~° for every £ >0, and the embedding is compact. We denote by
{-,-) scalar product in real Hilbert space L%(R") or in L%(R") ® R" or its
various extensions.

2.2. Random Solution. Convergence to Equilibrium

Let (Q, 2, P) be a probability space with expectation E and %(#)
denote the Borel g-algebra in s#. We assume that ¥; = ¥j(w, x) in (1.2) is a
measurable random function with values in (5, 4(#)). In other words,
(w, x) = Yy(w, x) is a measurable map 2 x R"— R? with respect to the
(completed) g-algebras X x Z(R") and #(R?). Then Y(¢) =U(¢) Y, is also a
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measurable random function with values in (#, 4(5)) owing to Proposi-
tion 2.2. We denote by u,(dY;) a Borel probability measure in 5 giving the
distribution of the ¥;. Without loss of generality, we assume (Q, X, P) =
(F, B(H), uy) and Y (w, x) = w(x) for py(dw)x dx-almost all (w, x) €
H xR

Definition 2.5. 4, is a Borel probability measure in s which gives
the distribution of Y (¢):

1(B) = po(U(—t) B), VBeB(H), teR. 2.5)

Our main goal is to derive the convergence of the measures u, as
t — o0. We establish the weak convergence of y, in the Fréchet spaces # ~*
with any ¢ > 0:

W u, as t— oo, (2.6)

where u, is a Borel probability measure in space #. By definition, this
means the convergence

[f) @)~ [ f0) po(@¥)  as 1 @.7)

for any bounded continuous functional f(Y) in space # ~*.

Definition 2.6. The CFs of measure g, are defined by

Ux, ) =EX(x,0) Y!(p,1), i,j=0,1, foralmostall x, y e R"xR"
(2.8)
if the expectations in the RHS are finite.

Weset 2=D @ D,and (Y, P> =’ PO+, ¥ forY =YY"
e#, and ¥ =(P°,¥')e 2. For a Borel probability measure x in the
space # we denote by j the characteristic functional (the Fourier trans-
form of u)

A(P) = j exp(iY, ?>) W(dY), ¥eg.

A measure u is called Gaussian (with zero expectation) if its characteristic
functional has the form

A(P) =exp{—12(7,?)}, Ve,
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where 2 is a real nonnegative quadratic form in 2. A measure u is called
translation-invariant if

w(T,B) = u(B), VBeR(HK), heR",

where 7,Y (x) = Y(x—h).

2.3. Mixing Condition

Let O(r) denote the set of all pairs of open subsets o7, # = R" at
distance p(of, #)=r and o(«/) be the o-algebra of the subsets in #
generated by all linear functionals Y+ (Y,¥), where ¥ €2 with
supp ¥ < /. We define the Ibragimov-Linnik mixing coefficient of a
probability measure u, on # by (cf. ref. 16, Dfn. 17.2.2)

|1t(A N B) — p1(A4) po(B)|

p(r)= sup sup 2.9)
(A, B)eO(r) Aca(H), Beo(B) IuO(B)
#o(B)>0

Definition 2.7. Measure y, satisfies the strong uniform Ibragimov—
Linnik mixing condition if

p(r)—>0, r—-oo. (2.10)

Below, we specify the rate of the decay.

2.4. Main Theorem
We assume that measure y, satisfies the following properties S0-S3:

SO u, has the zero expectation value,
EY,(x)=0, xeR" (2.11)

S1 The CFs of y, are translation invariant, i.e., Eq. (1.4) holds for
almost all x, y € R”.
S2  u, has a finite “mean energy density,” i.e., Eq. (1.5) holds.

S3 Measure y, satisfies the strong uniform Ibragimov-Linnik mixing
condition, and

G= j " =201 2(r) dr < . (2.12)
0
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Remark 2.8. (1.5) implies that 4, is concentrated in #; for all 6 > 0,
since

[ IE6MI3 po(@%) = e [ exp(—25 |xl) dx < co. 2.13)

Let &(x) = —C, |x|>" be the fundamental solution of the Laplacian,
ie., 46(x) =d(x) for x € R". Define, for almost all x, y € R", the matrix-
valued function

0, (%, ) = (QL(x, ¥))i =01 = (@2 (X =) j=0,15 (2.14)
where

1

00 % 11 01 10
i g0 —6°q0 4o — 94
(‘Iofa)i,j—o,1=§< ° ° ' ° ) (2.15)

g0 —4q0 40 —A4q3°

According to ref. 16, Lemma 17.2.3 (see Lemma 6.2(i) later), the deriva-
tives d%qy are bounded by mixing coefficient: Vo € Z% with |af <2—i—j
(including x =0), i, j=0, 1,

0298 (2)] < 2e00'2(l2]),  VzeR™. (2.16)

Hence, (2.12) implies the existence of the convolution & xg¢' in (2.15).
Denote by 2., (¥, ¥) a real quadratic form in & defined by

2.0 7= ¥ [ QU@ Py dxdy.  (217)

Our main result is the following theorem.

Theorem A. Let#n >3 be odd, and E1-E3, SO-S3 hold. Then

(1) The convergence in (2.6) holds for any & > 0.

(i) The limiting measure u, is a Gaussian equilibrium measure
on & .

(iii) The limiting characteristic functional has the form
fo(P) =exp{—1 2, (WP, W¥)}, Yeg,

where W: 9 — ' is a linear continuous operator for sufficiently small
0 >0, and the quadratic form 2 is continuous in #}.
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2.5. Remarks on Various Mixing Conditions for Initial Measure

We use strong uniform Ibragimov-Linnik mixing condition for the
simplicity of presentation. The uniform Rosenblatt mixing condition"” also
is sufficient together with a higher degree > 2 in the bound (1.5): there
exists 0 > 0 such that

sup E(Juo(x)**° +[Vaug ()] ***+ Jug (x)]*+%) < 0. (1.8"

xeR"

Then (2.12) requires a modification:

® . o 1
L r"2af(r)dr<oco,  p=min (m, 5), (2.12)
where o(r) is the Rosenblatt mixing coefficient defined as in (2.9) but
without (B) in the denominator. The statements of Theorem A and their
proofs remain essentially unchanged, only Lemma 6.2 requires a suitable
modification.'®

3. EQUATIONS WITH CONSTANT COEFFICIENTS

In Sections 3-7 we consider the Cauchy problem (1.1) with the con-
stant coefficients, i.e.,

{ii(x, t) = Au(x, t), x e R, 3.1)
Ul,_o = uy(x), Ul,_o = vp(x).
Rewrite (3.1) in the form similar to (1.2):
Y(1)=<,Y (), teR;, Y(0)=Y,. (3.2)
Here we denote
oty = (/‘1’ é) (33)

where A, = 4. Denote by U,(?), t € R, the dynamical group for problem
(3.2), then Y (¢) = U,(¢) Y;. Set u,(B) = uy(Uy(—t) B), Be B(H), t € R. The
main result for the problem (3.2) is the following

Theorem B. Let n>3 be odd, and Conditions SO0-S3 hold. Then
the conclusions of Theorem A hold with W = I, and limiting measure y,, is
translation-invariant.
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Theorem B can be deduced from Propositions 3.1 and 3.2 below, by
using the same arguments as in ref. 10, Thm. XII.5.2.

Proposition 3.1. The family of measures {u,7>0} is weakly
compact in # ~° with any ¢ > 0, and the following bounds hold:

R>0. (3.4)

sup E [|Uy(?) Yoz < oo,

t=>0

Proposition 3.2. Forany ¥ € 9,
() = [ exp(i<Y, ¥)) p(dY) > exp{~} 2,(F, )},  t—o0. (3.5)

Propositions 3.1 and 3.2 are proved in Sections 4 and 5-7, respectively.
We will use repeatedly the FT formulas (A.2) and (A.5) from Appendix A.

4. COMPACTNESS OF THE MEASURE FAMILY
Here we prove Proposition 3.1 with the help of FT.

4.1. Mixing in Terms of the Fourier Transform
The next proposition reflects the mixing property in terms of the FT

Gy of initial CFs ¢g¥. Assumption S2 implies that g¥(z) is a measurable

bounded function. Therefore, it belongs to the Schwartz space of tempered

distributions as well as its FT.

Proposition 4.1. §i(k) e L?(R") with 1 < p<2, and
J (K> 7+ |k %) 14d (k)| dk < C(p) eg <0, i, j=0, 1. 4.1)

Proof. We check the bound for i = j =1 (in all other cases the proof
is similar). By the Bohner Theorem, §\'dk is a nonnegative measure.

Hence,
[ 183" ey dk| = [ G (k) dle = 3! (0) < oo, 42)
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owing to S2. Similarly, (2.16) and (2.12) imply that

[ el 215" Ry el = [ 1K1 G (k) dlle = € [ 117" 3! (x) dx

<Cieo [ 19" dr < Cypey < co. 4.3)

It remains to prove that measure §,'(k) dk is absolutely continuous with
respect to the Lebesgue measure. Function ¢(r) is nonincreasing, hence by
(2.12)

" lo%(r) = (n—1) jr s" 20 2(r)ds < (n—1) r s" 29 ?(s) ds < Cp < 0.
0 0
4.4)

Then (2.16) and (2.12) imply
[lad@rdz<4eq | o) dz=Cm) e [ r o) dr
<Cipes [ ') dr <o
Therefore, ;' (k) e LA(R"). |

4.2. Proof of the Compactness of Family {y,}
We now prove bound (3.4). Proposition 3.1 then can be deduced with

the help of Prokhorov’s Theorem, ref. 10, Lemma II.3.1, in a way similar
to ref. 10, Thm. XI1.5.2. Formulas (A.5), (A.2) and Proposition 4.1 imply

E(u(x, ) u(y, 1)) =:q;"(x—y)

1 ke | 1HCOS 2|k T o
=Gyl © 2 10
sin 2 || ¢ 7 10 —cos2 k|t

4.5)
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where the integral converges and define a continuous function. Similar
representations hold for all i, j =0, 1. Therefore, we have as in (1.5),

(G:' (k) +1kI* 4° (k) + " (k) dk.
(4.6)

=4, (0)—44°(0)+4°(0) = (2 K

It remains to estimate the last integral. Equation (4.5) implies the following
representation for §%,

1+cos2|k|¢
2

sin 2 |k|

400 _

4o’ (k) + (45 (k) + 45" (k))
l—cos2|klt
ToRE Go (k). 4.7)

Similarly, formulas (A.5), (A.2) imply

1—cos?2|k|t sin 2 |k|

Allk k2
() = k> —=

do’ (k) — Ikl ———— (4o (k) + Gy’ (K))

1—cos?2 |kl ¢
+—

> go (k). (4.83)

Therefore, (4.1) and (4.6) imply that e, < C;(¢) ¢,- Hence, taking expecta-
tion in (2.4), we get (3.4):
E |Us(t) Yollz = e, |Brl < C1(@) €, |Bel- 4.9

Here B, denotes the ball {x € R": |x| < R} and |Bg| is its volume. |

Corollary 4.2. Bound (3.4) implies the convergence of the integrals
in (2.8).

Bound (3.4) also implies, similarly to (2.13), that

sup [ Y} 4 (dY) < Cy(@) ey <0, 3>0. (4.10)

t=0

This integral estimate implies the following corollary which we will use in
Section 9.
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Corollary 4.3. (i) Measures y,, >0, are concentrated in % for
any 0 >0, and the characteristic functionals /i, are equicontinuous in the
dual Hilbert space #%: for all ¥,, ¥, € #},

14,70 — 4P| < [ lexp(iCY, ¥, —¥,) — 1| u(dY)
<[ KY, ¥, =¥, w(@y)

<[ W1, =20 (@)
< C(59 ®, eO) ”ly’l _T2”|:Sa t= 05 (411)

where ||| - |5 denotes the norm in #%.

(ii)) The quadratic forms 2,(¥, ¥) are equicontinuous in #: for all
Y’19 y12 € %'59

12.(#,, V1) = 2,(¥,, )
<SC|12W, —Y¥,, )+ 2., ¥, -

<C[KY 2 =) (IKY, YOI+ KT, )] w(dY)

< Cf DR A PR AR T A DIACES;

< C(S, @, e) 1P, =Pl t=0. (4.12)

(iii) Therefore, the quadratic form 2, (¥, ¥) is continuous in 5.

4.3. Convergence of the Covariance Functions

Here we prove the convergence of the CFs of measures y,. This con-
vergence is used in Section 6.

Lemma 4.4. The following convergence holds as ¢ — co:
q7(z) - q(2), VzeR", i,j=0,]1. (4.13)

Proof. (4.7) and (4.8) imply the convergence for i = j: the oscillatory
terms there converge to zero as they are absolutely continuous and sum-
mable by Proposition 4.1. For i # j the proof is similar.
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5. BERNSTEIN'S ARGUMENT FOR THE WAVE EQUATION

In this and the subsequent section we develop a version of Bernstein’s
“room-corridor” method. We use the standard integral representation for
solutions, divide the domain of integration into “rooms” and ‘“‘corridors™
and evaluate their contribution. As a result, (U,(?) Y, ¥) is represented as
the sum of weakly dependent random variables. We evaluate the variances
of these random variables which will be important in next section.

First, we evaluate (Y (¢), ¥ ) in (3.5) by using the duality arguments.
For ¢ e R, introduce the operators U’(¢), Uy(¢) in the Hilbert space %,
which are adjoint to operators U(z), U,(¢) in 5#;. For example,

Y, UOP>=(U,() Y, P>, WeD, YeH, teR. (5.1)

The adjoint groups admit a convenient description. Lemma 5.1 below
displays that the action of groups U,(¢), U'(¢) coincides, respectively, with
the action of Uy(t), U(t), up to the order of the components. In particular,
U,(?) is a continuous group in 2.

Lemma 5.1. For? =P, ¥Ye 2

U,O(t)qlz(¢(9 t)a ¢(’ t))’ U’(Z)T=(l//(, t)’ l/I('at))9 (52)

where ¢(x, t) is the solution of Eq. (3.1) with the initial datum (u,, v,) =
(P, ?¥% and Y(x,¢) is the solution of Eq. (1.1) with the initial date
(49, o) = ', Y10)-

Proof. Differentiating (5.1) with Y, ¥ € &, we obtain

Y, U() Py =<Uy(n) Y, ¥>. (53)

Group U, (¢) has the generator (3.3) The generator of U,(¢) is the conjugate
operator

oAy = . 5.4

=(1 %) (54

Hence, Eq. (5.2) holds with y = Ayy. For the group U’(¢) the proof is
similar. ||

Denote &( -, t) =Uqy(z) ¥. Then (5.1) means that

Y (1), V)= Y, (-, 1), teR. (5.5)
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Remark. The representation (5.5) plays a central role in the proof
of Proposition 3.2. A key observation is that @(x, ¢) is supported by an
“inflated” cone of thickness &~ 7 where 7 is the diameter of supp ¥. The last
fact follows from the strong Huyghen’s principle for group Ug(¢) which
holds for odd »n > 3. Therefore, the scalar product {¥,, @(-, t)) is repre-
sented as an integral over the “spherical slab” of width ~ 7. This replaces,
for a general n > 3, the Kirchhoff integral (1.10) written for n = 3.

Next we introduce “room-corridor” partition of the space R". Given
t>0, choose d=d, > 1 and p = p, > 0. Asymptotical relations between ¢,
d, and p, are specified below. Define 2 =d+ p and

a’ = jh, b=d'+d, jezZ. (5.6)

We call the slabs R/ = {xeR":a’<x"< b’} “rooms” and C]={xeR":
b <x"<a;,,} “corridors.” Here x = (x',..., x"), d is the width of a room,
and p of a corridor.

Denote by y, the indicator of the interval [0, d] and y, that of [d, A]
so that ;. ; (x.(s—jh)+ x.(s—jh)) =1 for (almost all) s € R. The follow-
ing decomposition holds:

jez

where y/:= y,(x"—jh) and y’:= y.(x"—jh). Consider random variables
ri, ¢!, where

= o, 100, 00, el =, OC, 1)y, jeZ. (58)

Then (5.7) and (5.5) imply

W) Yo, ¥y =3, (ri+c)). (59

jez

The series in (5.9) is actually a ﬁnitg sum. In fact, (§.4) and (A.}) imply
that inA the Fourier representation, @(k, t) = «/ (k) @(k, t) and D(k,t) =
%, (k) ¥ (k). Therefore,

D(x,t)=

(2711),1 [ e &) P () dk. (5.10)

This can be rewritten as a convolution

(-, )=, Y, (5.11)
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where %, = F~'@!. The support supp ¥ = B. with an 7>0. Then the
convolution representation (5.11) implies that the support of the function @
at ¢ > 0 is a subset of an “inflated light cone”

supp D(x, 1) = {(x, 1) e R"X R, : —F< |x|—¢ < F}. (5.12)
as #,(x) is supported by the light cone |x| =t as n is odd > 3. The last fact
follows from the general Herglotz—Petrovskii formulas (see, e.g., ref. 18,
(IL.4.4.11)) and is known as strong Huyghen’s principle. Finally, (5.8)
implies

ri=c¢l=0 for jh4+t<—F or jh—t>F. (5.13)

Therefore, series (5.9) becomes a sum
Neooo t
U Yo, ¥)>=) (ri+c)), N, ~ (5.14)
—N,
ash>1.

Lemma 5.2. let n>1, m>0, and SO0-S3 hold. The following
bounds hold for # > 1 and Vj:

ElrjP<C®)d,/t,  E|c]’<C(¥)p,/t. (5.15)

Proof. We discuss the first bound in (5.15) only, the second is done
in a similar way.

Step 1. Rewrite the left hand side as the integral of covariance
matrices. Definition (5.8) and Corollary 2.14 imply by Fubini’s Theorem
that

E [r]]>= G (x") x3(»") go(x =), D(x, 1) @ B(y, 1)) (5.16)
The following bound holds true (cf. ref. 19, Thm. XI1.19(c)):

sup |D(x, )| = O(t~"7),  t— o (5.17)

xeR"

In fact, (5.10) and (A.2) imply that @ can be written as the sum

B(x, 1) = % y j IR () P (k) dk, (5.18)
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where a®(|k|) is a matrix whose entries are linear functions in |k| or 1/|k].
Let us prove the asymptotics (5.17) along each ray x = v+ x, with |v| =1,
then it holds uniformly in x € R” owing to (5.12). In polar coordinates, we
get from (5.18),

P(ot+x0,1) = ¢ 2711),, % j:’ < Lk|=r T D t=ikxo g 2 (|l ) P (k) dS(k))dr.

(5.19)

This is a sum of oscillatory integrals with the phase functions ¢, (k) =
kv+l|k|. The standard form of the method of stationary phase is not
applicable here as the set of stationary points {k € R": V¢, (k) =0}, is a
ray v=+k/|k|, and the Hessian is degenerate everywhere. On the other
hand, restricted to the sphere |k| = r with a fixed r > 0, each phase function
¢ :=¢,|y-, =kvtr, has two stationary points +vr, and the Hessian is
nondegenerate everywhere:

rank(Hess ¢", (k)) =n—1, |kl =r. (5.20)

Hence, the inner integral in (5.19) is @(t~"~Y/2) according to the standard
method of stationary phase.®” At last, for the integral in r in (5.19), has
the same asymptotics in ¢ as ¥ (k) decay rapidly at infinity.

Step 2. According to (5.12) and (5.17), Eq. (5.16) implies that 12
EWFP<Ce [ () lgo(x— )l dx dy, (5:21)
t XS}
where ST is an “inflated sphere” {x e R": —F < |x|—t <7} and |g,(x—y)|

stands for the norm of the 2 x 2-matrix, (¢§(x—y)). The estimate (2.16)
implies then

EfFP<ce [ (") o (x—y]) dxdy, (5.22)
S, xS,

t

For large ¢, this integral can be reduced to the product of the spheres
S, ={xeR":|x|=t}:

ElriP<Cre | x{(x")( J, cp1/2(|x—y|)dS(y)>dS(x), (5.23)
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where dS is a Lebesgue measure on the sphere. The inner integral can be
estimated by a direct computation owing to (2.16):

J, o x=s dS)=COn [ gty dr<Cm g, 120
, (5.24)

Therefore, (5.23) and (2.12) imply

EFP<Cm Pt | () dSx) <Comyd,/t. 1
S,

i

6. CONVERGENCE OF THE CHARACTERISTIC FUNCTIONALS

In this section we complete the proof of Proposition 3.2. As was said,
we use a version of the CLT developed by Ibragimov and Linnik. This
gives the convergence to an equilibrium Gaussian measure. If 2 (¥, ¥)
=0, Proposition 3.2 is obvious. Thus, we may assume that

2.(P,¥P)+#0. 6.1)
Choose 0 <d < 1 and

t

~ 7 d,~—,
pt t lnt

t— 0. (6.2)

Lemma 6.1. The following limit holds true:

12
N (o4 (%) )eni (02 ) w0, 1o 63

Proof. Equation (6.3) follows from (4.4) as (6.2) and (5.14) imply
that N, ~Inz. |

By the triangle inequality,
|4.(#) — e (P)| < |E expli<Us(t) Yo, ¥ >} —E expli ), 1}
+lexp{—3 ¥, E |r]|*} —exp{ —; 2,(¥, ¥)}|

+|Eexp{i ), ri}—exp{—3 ), E |riI’}|

=L +L+1, (6.4)
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where the sum Y, stands for Zf'; _n,- We are going to show that all sum-
mands I, I,, I; tend to zero as ¢ — o0.

Step (i). Equation (5.14) implies
Li=|Eexp{iy, ri}(exp{i }, cl} = DIS Y, Elc]I <Y, (Elcl])'?  (6.5)
From (6.5), (5.15) and (6.3) we obtain that
I, <CN,(p,/H)"*>0, t- 0. (6.6)

Step (ii). By the triangle inequality,

IZ <%|Zt E |r”2_"@oo(wﬂ yI)l <%l"@t(yla T)_Qoo(yl: Yl)|

+EQ, rD)? =Y, ErlPI+31EQ, )= 2,7, ¥)|
=h+1,+ 1L, (6.7

where 2, is a quadratic form with the integral kernel (Q%(x, y)). Equation
(4.13) implies that I,; — 0. As to I,,, we first have that

I,< Y E|rirl). (6.8)

i<l

The next lemma is a corollary of ref. 16, Lemma 17.2.3.

Lemma 6.2. Let & be a complex random value measurable with
respect to g-algebra o (), n with respect to o-algebra (%), and dist(Z, %)
=>r>0.

() Let(E|»)'*<a, (En*)"*<b. Then
|E¢n— EZEn| < Cabep'(r).
(i) Let|&| <a, |7] < b almost sure. Then
|E&n— ECEn| < Cabo(r).
We apply Lemma 6.2 to deduce that I,, — 0 as ¢t — co. Note that r/ =

Yo (x), xl(x") (%, + ¥)) is measurable with respect to the g-algebra a(R?).
The distance between the different rooms R’ is greater or equal to p,
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according to (5.6). Then (6.8) and S1, S3 imply, together with Lemma
6.2(i), that

I, < CNtz(pl/z(pt)a (6.9)

which goes to 0 as ¢ — oo because of (5.15) and (6.3). Finally, it remains to
check that I,; — 0, t — co. By the Cauchy—Schwartz inequality,

Ly <|EQE, r))*—EQ, i+, D)’
<SCN, Y, EleiP+CEE, )2 (N, X, E |2 (6.10)
Then (5.15), (6.8) and (6.9) imply
EQ, )<Y, ElrP+2),_, E|rir| <CNd,[t+CiN,p"*(p) < C, < 0.
Now (5.15), (6.10) and (6.3) yields

Ly <CNip,/t+C,N,(p,/1)"/* -0, [ — 0. (6.11)

So, all terms 1I,;, I,,, I,; in (6.7) tend to zero. Then (6.7) implies that
L<!Y, EFP—2,(P, %) >0, t-o. (6.12)
Step (iii). It remains to verify that
L =|Eexp{i ) ri}—exp{—3EQ, r))’}| -0, t — o0. (6.13)

Using Lemma 6.2(ii) we obtain:

Ni
‘E exp {z’ Y r{}— [] E exp{iri}
7NI

t

N, N,
< ‘E exp{ir,; "} exp {i > r{}—E exp{ir,™} E exp {i y ri}
—N,+1 —N+1
N, N,
+|E exp{ir;™} E exp {i > r{}— 1 E exp{ir]}
—N,+1 —N,

Nt Nt
<C¢(p,)+‘Eexp{i Y r{}— [ Eexp{irj}

—N+1 —N+1
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We then apply Lemma 6.2(ii) recursively and get, according to Lemma 6.1,

<CNg(p)—0, t-o00. (614

N,
Eexp{i Y rf}— I1 Eexp{ir{}
7NI

t

It remains to check that

-0, t — oo. (6.15)

Nf
I1 Eexp{iri}—exp{—;z E |r£|2}
~N, :

According to the standard statement of the CLT (see, e.g., ref. 21, Thm. 4.7),
it suffices to verify the Lindeberg condition: Ve > 0

1 ‘
L E g0, 1o (6.16)

Here 0, =3, E |ri|>, and E; f = EX; f, where X; is the indicator of the
event | f| > 62 Note that (6.12) and (6.1) imply that

g, - 2,(V,¥)#0, t - o0.
Hence it remains to verify that Ve > 0

Y E, [r]P>0, (> (6.17)
t

We check (6.17) in Section 7. This will complete the proof of Proposi-
tion 3.2. |

7. THE LINDEBERG CONDITION

The proof of (6.17) can be reduced to the case when for some 4 > 0 we
have, almost sure that

Je4o ()| + [vo (xX)| < 4 < 0, xeR" (7.1)
Then the proof of (6.17) is reduced to the convergence

Y Eri*>0, t— oo (7.2
t

by using Chebyshev’s inequality. The general case can be covered by stan-
dard cutoff arguments taking into account that bound (5.15) for E |ri|?
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depends only on ¢, and ¢. The last fact is evident from (5.21)—(5.24). We
deduce (7.2) from

Theorem 7.1. Let the conditions of Theorem B hold and assume
that (7.1) is fulfilled. Then for any ¥ € 2 there exists a constant C(¥) such
that

E|ri|*<C(P) A*d? /¢, t>1. (7.3)
Step 1. Given four points x;, x,, x;, x, € R”, set:
Mf)4)(x1,..., X)) = E(Yy(x1) ® -+ ® Y(x4)).

Then, similarly to (5.16), Egs. (7.1) and (5.8) imply by the Fubini Theorem
that

E|ril*= O (xD) - ad(x5) M§P(xpes X4), (1, 1) ® -+ @ B(X, 1))
(7.4)

Let us analyse the domain of the integration (R")* in the RHS of (7.4). We
partition (R")* into three parts W,, W, and W,:
4
(Rn)4 = U W, W,= {)_C = (X1, Xy, X3, X3) € (Rn)4 DX —x;| = max |x _xp|}'
i=2 p=23,4 (7 5)

Furthermore, given X = (x;, X,, X3, x;) € W, divide R” into three parts S,
j=1,2,3 R*"=S,US,uUS;, by two hyperplanes orthogonal to the
segment [x;, x;] and partitioning it into three equal segments, where
x, €S8, and x; €S;. Denote by x,, x, the two remaining points with
p.q#1,i. Set: o ={xecW,:x,€8,x,€8:}, B={xecW,:x,,x,¢5,}
and 4, ={xeW,:x,,x,¢5S:}, i=2,3,4. Then W, = o/, U %, U %,. Define
the function m{" (%), ¥ € (R")*, in the following way:

M((]4)(x)_q0(xl_xp) ®q0(xi_xq)9 .?_CEJ%,

7.6
MP (%), XeB U%. (7.6)

m{? (%)ly, = {

This determines m{” (%) correctly for almost all quadruples X. Note that
<X]r(xrll) o Xi(xZ) qO(xl _xp) ® qO(xi _xq)a qj(xla t) ® - ® ¢(x47 t)>
= (el (x1) x1(x3) Go(x1 —x,), D(xy, 1) ® D(x,, 1))
x Q0 (x7) 20(xy) go (X — X,), D(x;, 1) ® D(x,, 1))
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Each factor here is bounded by C(¥) d,/t. Similarly to (5.15), this can be
deduced from an expression of type (5.16) for the factors. Therefore, the
proof of (7.3) reduces to the proof of the bound

It = |<X£(xrll) o Xi(xZ) m(()4)(x13"', X4), qj(xl’ t) ® e ® ¢(X4, t)>|
SCWP) A*d2 )2, t>1. (7.7)

Step 2. Similarly to (5.21), Eq. (5.17) implies,
I, <C¥) t‘”“f o X0D) () T Cey e, x0)| Ay dxy dixs dx,
(C)
(7.8)

where S} is an “inflated sphere” {x € R": —F <|x|—¢ <F}. Let us estimate
m" using Lemma 6.2(ii).

Lemma 7.2. For each i =2, 3, 4 and almost all X € W, the following
bound holds

I (xy,..., X0)| < CA(Ix; —x;1/3). (7.9)

Proof. For xe ./, we apply Lemma 6.2(i)) to R?® R*valued

random variables ¢ =Y,(x,) ® ¥,(x,) and # = Yy(x;) ® ¥;(x,). Then (7.1)
implies the bound for almost all X € ./,

Im§? (%)) < CA*p(|x, —x1/3). (7.10)

For xe%,, we apply Lemma 6.2(ii) to {=Y,(x;) and 5 =Yy(x,) ®
Y, (x,) ® Y5(x;). Then SO implies a similar bound for almost all X € %,

Im(? ()] = M7 (%) — EYy(x,) ® E(Y(x,) ® ¥(x,) ® Yo (x))
< CA%(|x, —x,1/3), (7.11)

and the same for almost all x€ €. ||

Step 3. It remains to prove the following bounds for each i =2, 3, 4
(cf. (5.22)):

Vi) = Lw X0 (x1) - xl(x) Xy(X) @(lxy —x,1/3) dx, dx, dx; dx,

< Cd»4, (7.12)
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where X; is an indicator of the set I¥,. In fact, this integral does not depend
on i, hence set i =2 in the integrand. Similarly to (5.23), this integral can
be reduced to the product of four spheres S, = S?: for large ¢,

K< e el —xl/3)

| [, 2t ([ 2 e ) dst) | s dst). (13)

Now a key observation is that the inner integral in dS(x,) is O(]x, —x,|"™")
as X,(%) =0 for |x, —x;| > |x; —x;|. This implies

o <Cr [ ([ ot =l 3) b =l dS(,) ) dse)

x| 0x3) dS(xs). (7.14)

The inner integral in dS(x,) can be estimated by a direct computation:
similarly to (5.24),

[, olxi=xl/3) b —xl" dS(x,)
=) [ 7 r/3) dr

2t
<Cim) sup 179 (r/3) [ 70" r/3) dr. (7.15)

re[0, 2]

The “sup” and the last integral are bounded by (4.4) and (2.12), respec-
tively. Therefore, (7.12) follows from (7.14). This completes the proof of
Theorem 7.1. |

Proof of Convergence (7.2). The estimate (7.3) implies, since
dt<h~t/]vta

cad; it
2 'T N,

Y Elrl< ~0, N |
t
8. SCATTERING THEORY FOR INFINITE ENERGY SOLUTIONS

As was said in Sections 1 and 2, we reduce the proof of Theorem A to
Theorem B by using a special version of the scattering theory, for solutions
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of infinite energy. Recall, U(¢), U,(t) are the dynamical groups of the
Cauchy problems (1.2), (3.2), respectively.

Theorem 8.1. Let E1-E3 hold, and # >3 be odd. Then there exist
J,7>0 and linear continuous operators O, p(t): #; — # such that for
Y, € #;

U Y, =0U,() Y, +p() Y,, 120, @.1)

and for any R> 0 there exists a constant C = C(R, d, y), such that for
Y, € A#;

() Yolle < Ce ™ IXoll;,  £2>0. (8.2)

We deduce Theorem 8.1 with the help of duality from a special version
of the finite energy scattering theory that is developed below. Denote ||| - ||Is
the norm in the Hilbert space #°}, dual to ;.

Lemma 8.2. The following bound holds true:

U6 Pl < Ce’ M IN5, VP eH;, teR (8.3)

Lemma 8.2 follows by duality from Lemma 8.3:

Lemma 8.3. Let E1-E2 hold. Then Vd >0 the operator U,(¢) is
continuous in 4%, and there exists a constant C = C(J) > 0 such that for
Y, € #;

1T, (®) Yollls < Ce? ™I Yolls, 2R (8.4)

Proof. 1Tt suffices to consider ¥, € 2. Then U,(¢) Y, € . Denote
Ey(Y) = f e PH(o(x) 2+ [Vu(x)|?) dx, Y = (u, v) € H,
Then the derivative
Es(Uy(t) Yy) =2 j e 2M(u(x, t) i(x, t)+ Vu(x, t) Vu(x, t)) dx.
Substituting (x, t) = Au(x, t) and integrating by parts, we obtain

E;(Uy(t) Yy) = =2 j Ve 2. Vu(x, 1) u(x, t) dx.
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Then |E;(U,(2) Y,)| < 20E;(U,(¢) Y,) by the Young inequality. Therefore,
the Gronwall inequality implies

E;(Uy(t) Yy) < e®VE(Y,).

In other words,
j e P M(ju(x, )2+ |Vu(x, 1)|?) dx < e "Es(Y,). 8.5)
It remains to estimate the norm |||u( -, ?)||s, where
lleeC -, ONG = f exp(—20 |x|) lu(x, 1)|* dx.
In fact, we have:

JS Gl +

lleeC -, M5 < N GOlls + fot -, Pllls dr

Hjﬂ i( -, F) dF

Using (8.5), we get

-, Dllls < Ce’ M Xol5. B

Now we employ Vainberg’s bounds for the local energy decay; this
plays the key role in the proof of Theorem 8.1. We use the Sobol%v space
H gy = H'(Bg) ® L*(Bg) with the norm ||- ||z, R > 0. Recall that H ~'(Bg)
is a completion of Dy = {y € D : suppy = Bz} in the Hilbert norm of the
Sobolev space H ~'(R"). We will use the following convenient description of
a dual space (see, e.g., ref. 22, Section 1.3.4).

0
Lemma 8.4. H ~'(Byg) is the dual to the Hilbert space H'(Bg) with
respect to the scalar product <-,- >.

Corollary 8.5. The dual space to the Hilbert space #, with respect
to<-,->is

0
ER) =H _1(BR) @ LZ(BR)' (8-6)
Note that # (4, is a subspace of #; with any 6 € R.

Definition 8.6. " denotes the space Jz. # () endowed with the
following convergence: a sequence ¥, converges to ¥ in &’ iff IR > 0 s.t.
all ¥, € # (z), and ¥, converge to ¥ in the norm of # 4.
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Below, we consider the continuity of the maps from 5’ only in the
sense of the sequential continuity. Vainberg’s results imply the following
lemma which we prove in Appendix A.

Lemma 8.7. Let E1-E3 hold, and let n > 3 be odd. Then VR, R, >0
there exist constants a, C(R, R;) >0 and T'=T(R, R,) >0 such that for
Ve Ay

U (2) YI”LZ(BRO)&)HI(BRO) SC(R, Ry) e™ [Pl (wy» t=T, 8.7

where ||- [|{z) denotes the norm of the dual Hilbert space H# (z,.

Now we are in position to discuss our version of the scattering theory
for solutions of finite energy.

Proposition 8.8. Let E1-E3 hold, and n>3 be odd. Then there
exist d, y > 0 and linear continuous operators W, r(t): #' — # such that
for ¥ e &'

UP=U,0)W¥+r(t) ¥, t=0, (8.8)
and for any R > 0 there exists a constant Cr = C(R, J, y) such that
() Pllls < Cre ™ |¥N(wy,  ¢20. (8.9

Proof. We apply the standard Cook method: see, e.g., ref. 19,
Thm. XI.4. Fix ¥ € # (, and define W, formally, as

W¥ =lim U)(—t) U'(t1) ¥ =U)(~T,) U'(T}) 5”+j°° % UY(—t) U'(1) ¥ dt
t— 0 T
(8.10)

with an appropriate 7; > 0. We have to prove the convergence of the
integral in the norm of the space #°;. First, observe that

% Uy ¥ =A,Uy1) P, % U@ =U®1)Y,

where o7/, and /' are the generators to the groups Uy(z), U'(z), respec-
tively. Similarly to (5.4), we have

, (0 4
&/_<1 0>, (8.11)
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where Au =3’ 0,(a;/(x) 0;u) —ay(x) u. Therefore,

% Uy(—) U'(t) ¥ =Uly(—t) (L' — ) U'(1) P. (8.12)

(8.11) and (5.4) imply that

0 A—4
x'—&/g=< °>.

o o (8.13)

Observe that 4—A4, =3 0;b;,(x) 0;—a,(x), where b;;(x), a,(x) € C7(Bg,)
with some R, > 0, according to E1. Therefore, by (8.3), we have that
NUG(=0) (2" —o25) U'(2) Pll5
<Ce” ||(o'— ) U'(0) Plls
SCe” (' = A) U'() ¥) 13,
<Ce” IU'(®) Sl’)1||H'(BRO), t=0. (8.14)
Then (8.12) and (8.7) imply, for t > T = T(R, R,), that

’

[ SCRRy) e [P]|(ry = C(R) e [Pl ),

4 vic-nv]
(8.15)

dt

where f=a—J. Choose J >0 sufficiently small: 6 <a. Then we have
£ >0, and (8.15) implies

J»+oo
T

Therefore, the existence of the limit in (8.10) follows if we choose 7; =T
Furthermore, the operator W: #' — # is continuous, and (8.10), (8.15)
imply

d _, , ! ,
”E Uy(—) U'(¥) lI’| , dt < C,(R) |¥ll(x) < 0.

U= U' @) =W) Plls SC(R) e |Plliry,  t=T. (8.16)

Let us now choose § <a/2. Thend<f=a—d and y=f—0=a—20>0.
Finally, set r(2) ¥ :=U'(t) ¥ — U, (t) W¥, then (8.16) and (8.3) imply

(@) Pllls = MU' ()= Us(&) W) ¥ll5 = V() Uo(—=0) U'(0)—W) ¥l;
SGR) (U= U' () =W) Pl
SGR) e Plw, t2T. 1
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Proof of Theorem 8.1. Equation (8.8) implies that for ¥; € # and
¥ € H (), for any R>0,

U@ Yo, ¥ =<0y () Yo, W+, r() ¥), 120 (8.17)

By Proposition 8.8, operators Wy = W| Hi and rg(¢) =r(?)| #lpy ATE contin-
uous as maps # (r — H# 5. Therefore, the reflexivity of the Hilbert spaces
implies the existence of the adjoint continuous operators @ =W
H; = Hgy and pg(t) = r(t): #5 — Hg) for any R> 0. It remains to define
(6Yy)ls, = Y, and (p(1) ¥,)|s, = px(t) Y, for any R>0. |

9. CONVERGENCE TO EQUILIBRIUM FOR VARIABLE
COEFFICIENTS

We deduce Theorem A from next two Propositions 9.1 and 9.2
(cf. Propositions 3.1 and 3.2).

Proposition 9.1. Family of measures {y,, t € R}, is weakly compact
in # ¢, Ve> 0.

Proposition 9.2. Forevery ¥ € 9,
() = [ exp(i<Y, ¥)) u(dY) > exp{—} 2,(#, ¥)},  t—o0. (O.D)

Proof of Proposition 9.1.  Similarly to Proposition 3.1, Proposition 9.1
follows from the bounds

sup E [U(t) Y3 <o0, R>0. 9.2)

120
Theorem 8.1 implies that
EU(2) Y|z < 2E |0U,(2) Yol +2E |Ir(?) Yol %
<G (R) E U1 Ylll5 + C,(R) e ME KI5
Then (9.2) follows from (4.10) and (2.13). |1

Proof of Proposition 9.2. Let ¥ € # z,. Then Theorem 8.1 implies
that

A,(Y) = E exp{iU(1) Yy, ¥ )} = E exp{iOU, (1) Y, +1(1) Yo, ¥ ) }
= E exp{i<OU,(t) Y,, ¥ >} +v(2), 9.3)
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where
v(t) = E[exp{i{OUy(¢) Y, ¥ ) }(exp{i{r(t) ¥, ¥ )} — 1]
Note that v(z) vanishes as ¢t — oo. In fact, Theorem 8.1 implies as above,
VOl < E [Kr(1) Yo, I < CR) |#imy E (1)) Yolle >0,  t—>00. (94)
Finally, Proposition 3.2 and Corollary 4.3 imply that

E exp{iOU,(?) Yo, ¥ >} = E exp{i{U,(t) Yo, W¥ )}
—>exp{—12,(W¥,W¥)}, -0, 9.5)

and (9.3)-(9.5) imply (9.1). |

10. VAINBERG'S ESTIMATES

In this section we prove Lemma 8.7.

Proposition 10.1. Let E1-E3 hold, and n>3 be odd. Then VR,
R, >0 there exist constants o, C(R, R))>0 and T =T(R, R;) >0 such
that for Y, € # with supp ¥, < By,

ak
Hﬁc Uiy,

SCR.R)e™IWly,, 2T, k=0,1..  (10.0)
R

Proof. Conditions E1-E3 allow us to use Theorem X.4 from ref. 12
which implies an asymptotic expansion for the solution Y (-, #) =U(t) Y,

N d

Yo=Y Y te ™ Y,(x)+ Zy(x, 1). (10.2)

j=1 1=0

Here Im w; is a nonincreasing sequence, Im w; - — o0, d; < oo, and the
remainder Zy(x,t) satisfies the bounds (10.1) when Im wy,; <0. It
remains to prove that all terms with Im w, > 0 vanish. Assumptions El
and E2 provide an a priori bound for finite energy solutions. Therefore, in
accordance with Theorem 8 (or Lemma 10) of ref. 12, Chap. X, all increas-
ing terms with Im ; >0 or with Im w; =0 and / > 0 vanish. By the same
reason, each amplitude Y;(x) with Im w; =0 and /=0 has a finite global
energy and hence is an eigenfunction of the operator L (see (1.1)) with the
eigenvalue —w;. Therefore, an extension of Kato’s Theorem® Thm. 2.1
implies the absence of a discrete spectrum inside the continuous spectrum,
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- Y3(x) =0 if w; # 0. Amplitude with w; =0 and / = 0 vanishes since the
operator L is strictly negative. ||

Recall that (5.2) implies the representation U'(¢) ¥ = W, 0,9, 1)
where Y(x, ¢) is a solution to yy = Ay. Then (10.3) with £ = 0 implies

Therefore, we get by duality the following bounds for ¥ € # -

ak

FricAUL S

<SCR Ry) e [Pl 1>T, k=0,1,..
(10.3)

H™'(Bg)) ® L’(Bg))

(-, Dllzs, ) SCR, Ry) e [Py, 12T (10.4)
Similarly, (10.3) with k = 1 implies that
W, Dz, ) SCR Ro) e ¥ lwy,  12T. (10.5)
Also, by virtue of iy = Ay, we get
14y, Dll-1z, ) S CR, Ry) e W llimy, 22T, (10.6)
Note that (10.5) is a part of the bound (8.7). It remains to obtain the

bound for [[y(-, 2)l|x Br)- We deduce this bound from the interior Schauder
estimates!? Thm. VL5 for an elliptic operator 4:

W Oty < CUAPC, Dl W Dlleay ) (10.7)

We use (10.4) and (10.6) with R, + 1 instead of R, in the right hand side of
(10.7) and obtain

(-, t)"Hl(BRO) <Ci(R, Ry)e™ ”T”ER)a t=T(R, Ry+1). (10.8)

Therefore, (10.5), (10.8) imply (8.7). |

APPENDIX A. FOURIER TRANSFORM CALCULATIONS

We consider dynamics and CFs of the solutions to the system (3.2).
Let F: w1 denote the FT of a tempered distribution w e S'(R") (see,
e.g., ref. 18). We also use this notation for vector- and matrix-valued
functions.
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A.1. Dynamics in the Fourier Space

In the Fourier representation, the system (3.2) becomes IA’(k, 1) =
A, (k) Y(k, t), hence

Y(k, 1) =%,(k) Yo(k), (k) = exp(y(k) 1). (A.D)

Here we denote

sin |k| ¢
cos |k| ¢ i

) 9(k) = Ko a2
—|k| sin |k|t cos |k| t

0 1
—Ikl> 0

%®=(

A.2. Cvariance Functions in Fourier Space

Translation invariance (1.4) implies that in the sense of distributions
E(Yy(k) ®c Yo(K') = Fy i Fy . pqo(x—y) = (20)" 8(k+K) Go(K),  (A.3)

where ®. stands for tensor product of complex vectors. Now (A.1) and
(A.2) give in the matrix notation,

E(Y(k,1) ®c Y(K', 1)) = 2n)" 6(k+k') G,(k) Go(k) F' (k). (A.4)
Therefore,

q.(x=y) 1= E(Y (x, 1) ® Y(y, 1)) = F ' 4,(k) §o (k) F.(k). (A.5)
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