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*Univ Rennes, CNRS, IRMAR - UMR 6625, F- 35000 Rennes,
France.

**Department of Mathematics, Kyoto University,
Kyoto 606-8502, JAPAN

Abstract

We consider the Nonlinear Schrodinger (NLS) equation and prove
that the Gaussian measure with covariance (1 — 92)~ on L?(T) is
quasi-invariant for the associated flow for o > 1/2. This is sharp and
improves a previous result obtained in [20] where the values o > 3/4
were obtained. Also, our method is completely different and simpler,
it is based on an explicit formula for the Radon-Nikodym derivative.
We obtain an explicit formula for this latter in the same spirit as
in [4] and [5]. The arguments are general and can be used to other
Hamiltonian equations.

1 Introduction and Theorems

In the present paper, we consider the transport of the Gaussian mea-
sures under the flow generated by the following Cauchy problem of
the cubic NLS with third-order dispersion:

Opu = —i(i02 + BOY)u —ilul*u, teR, z €T, (1)

u(0,2) = wp(x), €T, 2)

where (3 is a real constant. It is known (see for instance [16]) that this
equation is globally well posed in L?(T).

More precisely, we consider the Gaussian measure pu, formally

given by pq(du) = Caefénun?‘la du, where C is a normalization con-
stant and study its evolution with respect to the flow of (1). This
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measure (, can be defined as the distribution of the random variable
X =3z g{;};j) e where (gn)nez is a sequence of standard inde-
pendent normal variable with values in C. For a > 1/2, it can also be
defined as the centered Gaussian measure on L?(T) with covariance
(1 — 92)~ (for the definition of the Gaussian measure, see, e.g., [13]
or [6] chapter 2).

For the last two decades, the probabilistic approach to nonlinear
evolution equations has attracted a lot of researchers in the field of
PDEs as well as in the field of probability. One of the interesting
problems in this direction is to investigate how Gaussian measures
are transported by such nonlinear Hamiltonian flows as Korteweg-de
Vries, nonlinear Schrodinger equations and others. Especially, it is
natural to ask whether or not the Gaussian measure p, is quasi-
invariant, i.e., mutually absolutely continuous with respect to the
transported Gaussian measure by the nonlinear Hamiltonian flow (see,
e.g., [3], [9], [10], [19]-[23], [25] and [28]).

From a viewpoint of probability theory, in [24], Ramer shows the
Jacobi theorem for the transformation by general nonlinear mappings
(see also Kuo [12]). In [4] and [5], Cruzeiro gives formulas for ordinary
differential equations driven by vector fields in finite and infinite di-
mensions. For nonlinear Hamiltonian dispersive equations, Tzvetkov
[28] studied the quasi-invariance of Gaussian measures. He first uses
Ramer’s Theorem to obtain quasi-invariance for measure supported in
high regularity Sobolev space and then develop a new method based
on the evolution of the measure of Borel sets to treat lower regularity.
Note that he did not give an explicit formula for the Radon-Nikodym
derivative of the transported Gaussian measure with respect to pq.

Nowadays, there are many papers about the quasi-invariance of
Gaussian measures transported by various nonlinear dispersive equa-
tions (see [9] for the fractional NLS, [10] for the nonlinear wave equa-
tion, [19] and [21] for the fourth order NLS and [22] and [23] for
NLS). In [20], Oh, the second author and Tzvetkov have showed the
quasi-invariance of Gaussian measure p, for o > 3/4 under the flow
generated by the Cauchy problem of the cubic NLS with third-order
dispersion by using the Kuo-Ramer theorem ([12], [24]).

In this paper, we give a simpler proof of the result about the quasi-
invariance of u, under the flow of (1)-(2) given in [20] and bring down
their assumption o > 3/4 to a > 1/2. This is optimal since for
a < 1/2, we have po(H*(T)) = 0 for any s > 0 and well posedness
does not hold in H*(T) for s < 0 for (1). We treat only the case
a < 1, since as explained in [20] the case a > 1 is easy and does not
need very refined arguments. We also give a more explicit formula
of the Radon-Nikodym derivative than in [5]. This formula is in fact




general and generalizes to other hamiltonian systems. We believe that
it has its own interest and can be used in other circumstances. For
instance (see Remark 3.3), it can be used to simplify the proof of
quasi-invariance for the fourth order NLS given in [19].

Throughout this paper, we always assume that

28/3 ¢ Z\{0}. (NR)

This is a kind of non-resonant condition (see (27) and (30) below).
As already mentioned, for s > 0, equation (1) is globally well posed
in H*(T). For uyg € H*(T), we denote by u(t,up), t € R, the unique
solution to (1). For any measure v supported by L?(T), it makes sense
to define the push-forward of this measure by the flow of (1). We say
that v is quasi-invariant if its push-forward is equivalent to v.

Our main theorems in this paper are the followoing.

Theorem 1.1 Assume that (NR) is satisfied and o € (1/2,1]. Then,
for all R > 0, the Gaussian measure XHUOH{LQ(T)SR}MQ(duO) with L2

norm cut-off weight is quasi-invariant under the flow generated by the

third-order cubic NLS (1).

The proof of this result is based on our second main result. To
state this latter, we introduce the following Cauchy problem of the
third-order NLS truncated to the (2N + 1)-dimensional space.

Ouny = —i(ia:“;’ + Bai)uN — iPN(]uN|2uN), teR, zeT, (3)
un(0,2) =uon(z), ze€TT. (4)

where Pyu = —2= 37 <y (u,e*7)e . We will see that it has a
unique solution uy (¢, ug N ), defined for ¢t € R. For ug € H*(R), s > 0
we write un (¢, ug) = un(t, Pyug), t € R.

Theorem 1.2 Let R >0, o >1/2 and0 < s < a—1/2. Letup € H®.
Assume that the following functions

t
It 10) = X{jjuo| 2y <R} XP <—/0 (i(Jun|®un) (=7, uo), D**un (—7, up)) dr)
(5)

are uniformly bounded in LP(du,,) for some p > 1. Then the following
function

F(t,10) = X{jjuo| y2 ) <R} €XP (—/O (i(lulPu) (=, uo), D**u(—r, ug)) dr)
(6)



is in LP(duy) and is the Radon-Nikodym derivative of the Gaussian
measure X{HUOHL2<T)§R}MQ(du0) with L? norm cut-off weight trans-

ported at time t by (1).

We have writen (-,-) = Re (-, ) z2(T) and denoted by D the Fourier

multiplier corresponding to (1 — 8%)1/ 2 see below. To prove Theorem
1.1, it thus suffices to bound the LP(du,) norm of (5).

Remark 1.1 (i) Theorem 1.1 easily implies that for o € (1/2,1], o
is quasi-invariant. This is due to the preservation of the L? norm. As
already mentioned, the result is known and easier to prove for a > 1
(see [20]).

(i1) In [20], it is showed that if (NR) is satisfied and o > 3/4,
the Gaussian measure jio 1S quasi-invariant under the flow of (1)-(2).
The proof in [20] uses the Ramer theorem (see [24]). The assumptions
in Ramer’s theorem are formulated in terms of the linearized equation
associated with the Cauchy problem (1)-(2) (see [24, (1), (2) and (3)
on page 166]). In the case of nonlinear dispersive equations, the lin-
earized equation often does not work well, because it has less symmetry
than the full system. Indeed, in contrast to [20], we do not prove the
smoothing effect of the nonlinear Duhamel term but that of the quadri-
linear form associated with the nonlinear interaction of (1) (see (26)
and (28) below). This makes our proof of Theorem 1.1 simpler and
the lower bound of o smaller than in [20].

(iii) More generally, given A a non negative self-adjoint operator
on L*(T) and V(u) be a smooth function of u and J = —i, let us
consider the equation:

du /
E:J(Au—i—V(u)), teR, (7)

u(0) = uy, (8)

and assume that it is well posed in H*(T) for some s. Consider the
measure gaussian fi of covariance (1 + A)~% for a such that pg is
supported by H*(T).

Then, the following function is formally the Radon-Nikodym deriva-
tive of the Gaussian measure X{||uoHL2(T)§R}Ma(du0) with L? norm cut-
off weight transported by the flow is given by

P IV (u(—0,u0)),(1+A) *u(—0,u0) ) d
X{lluOHL2<‘T)SR}efO (7V"(u(=0,00)), (14+-4)u(~0,u0) ) dor
provided it defines an integrable function. The rigorous proof has to be

done case by case for each equation but the proof we give below is quite
general. Clearly, we can also consider more general domains than T.
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Assumptions of Theorem 1.2 are clearly not optimal. For instance,
it suffices to prove uniform integrability of the functions fn(t,-). We
think that such refinement is not necessary.

(iv) Theorem 1.2 is in the same spirit as the result in Cruzeiro
in [5, Théoréeme 1.4.1 on page 208 and (4.3) on page 226]. There
Cruzeiro gives a formula of the Radon-Nikodym derivative for more
general vector fields and considers the Wiener measure in dimension
1, if we forget about boundary conditions, the Wiener measure corre-
sponds to py. The result in [5] holds under very restrictive assump-
tions on the vector field. Its divergence with respect to the Wiener
measure (the operator d in [5]) has to be exponentially integrable. In
the case considered here of Hamiltonian systems, this divergence sim-
plifies considerably due to the preservation of the L? norm and to the
fact that p, is invariant for the linear equation. Also, our integrability
condition is on trajectories and we can take advantage of smoothing
for the Hamiltonian flow. We thus obtain a more explicit formula un-
der weaker conditions. Indeed, in our setting, conditions (i)-(iii) in
Théoréme 1.4.1 of [5] are not satisfied. In this respect, our Theorem
1.2 is a refinement over Theorem 1.4.1 in [5] for nonlinear wave and
dispersive equations with Hamiltonian structure.

Here we list the notation which will be used throughout this paper.
We denote the Fourier transform in the spatial variable of function
f(x) by f(k). Let the Fourier transform in both time and spatial
variables of f(t, ) denote f(r,k). For a € R, we put (a) = (1+a?)/2.
Let Du = F~1[(k)a(k)]. For s, b € R, we define the Fourier restriction
space X’ and its norm as follows (see Bourgain[2, (7.14) on page
211]).

lull xsp = (Z /R<k>2s<T 41— B a(r k)2 dr) 1/27

keZ
xXsb — {ue y’(R2)‘ u(t,x +2m) = u(t, z), [|lullxs» < o0}

For T > 0, we also define the localized Fourier restriction space on
(=T,T) as follows.

ve X, w(t) = u(t) on (~T.T)},

ol 0 = i { o] e

X' ={ue 7R xT) lull 5.0 < 00}

The rest of the paper is organized as follows. In Section 2, we prove
several lemmas which are used for the proof of Theorem 1.1. In Section
3, we show Theorem 1.1 by using the results proved in Section 2 and
Theorem 1.2. In Section 4, we describe the proof of Theorem 1.2.



2 Preliminaries

Lemma 2.1 Let 1/4 > s > 0and p > 2. Then, we have

71 o5t ggamyy < O s )

£l e rsz2cry) < Cllfll xo0.a/2-1/m+ - (10)

Proof. We have the following two inequalities.

I fll ey < Cllfll xo0./3+, (11)
[ fllzoemsz2()) < Cllfll x01/2+- (12)

Inequalities (11) and (12) are the Strichartz estimate and the Sobolev
embedding in ¢, respectively (for the Strichartz estimate, see, e.g., [16,
Proposition 2.4 on page 1710]).

We first have (10) by (12) and interpolation. We now show (9).
Let # =1 — 4s and p, ¢ defined by:

1/p=0/4+(1—-0)/cc, 1/¢g=0/4+(1—-6)/2.

Then p =4+ £% ¢=4— 11+6L. Since 6/3 + (1 — 6)/2 = 1425 the
interpolation between (11) and (12) yields

”fHL4+ 165

4— 16s
1—-4s (R;L T+4s (T))

< CIFI o rszeys - (13)

It remains to use the Sobolev embedding HSA_%(T) C LYT) to
obtain (9)

O

For s € R and p > 1, let B; denote B,,(T), where B, (T) is the
Besov space (for the definition of the Besov space, see, e.g., Triebel
[27]). Recall that B = H*(T).

Lemma 2.2 Let {g,} be a sequence of independent equidistributed
complex centered Gaussian random variables. Let a > 0, p > 2 and
s >0 be such that « — 1+ 1/p > s. Forr>1 and B > 0, we set

In(w) e
(n)®

F =
(UJ) X{(Znez |gn(w)|2/<n>2a)1/2<B}eXp (H’rgz

;;(T))'

Assume that B > 0 for r < p_éipzps and B is sufficiently small for

r= pé’ﬁps. Then, F(w) € L'(dw).




Remark 2.1 Lemma 2.2 implies that if « < 1 and o — % > s >0,
then for any C > 0,

4
BS(T)

gn zn:r;
M (Sealam@r/m) <5} P (CHZ ) € L'(dw),

nez

since in this case 4 < 2?0‘

Corollary 2.3 Let Z, be a Gaussian random variable in L*(T) with
covariance D72 for a > 1 —1/p+ s. Then,

E (eXP (HZOéH%;(T)) X||Za\|L2<T)<B> < 00,

forp, r, s, B as above. Equivalently, if uo s a Gaussian measure with
covariance D72 then

[ exp (ellsgn)) Xtoty < ditale) < .
Proof of Corollary 2.3. For any h € L*(T):

E ((Zo.h)aery) = 1Dl 2y

Let Y = D®Z, then Y is Gaussian and since:

E (Y. W)iam)) = Ihla)

it has covariance Id and it is a white noise. Therefore, it can be iden-
tified with {g,} be a sequence of independent equidistributed complex
Gaussian random variable. We deduce:

E (eXp (HZaHB;(T)) X||ZaHL2<T)<B)

= E (expo (ID™Y llpy0m) ) Xip-ovl200,<5) -
This is precisely the integral of F. O

Proof of Lemma 2.2. The case p = 2 and s = 0 is clear, we
assume that either p > 2 or s > 0. For simplicity, we may assume
gn ~ N(0,1). We follow the argument by Bourgain [3, the proof of
Lemma 3.10]. We estimate the probability of the following event.

[H!Zg” €| gy py > A Z’!Jn 12 B] (14)

neZ nez




We first decompose the sum »° _ a, dyadically into
D ant Y D an

In|<M N>M [n|~N

1
where M = (%) 375+ We have by the Sobolev embedding

I Z 2 gina| BS(T <M2ﬁ+8” Z e mme(T
\n|<M |n\<M

11 A
<M vt B = > (15)

Let {on}n>m be a sequence such that

oN >0, 0< Zo—Ngl.
N>M

I nen dﬁeimHB;(T) < o, for all N > M, then

n znm >\
212 4 g By S 5
N>M |n|~ N
and \
12 ™ lgem < 5

nEZ

Therefore, we deduce that

[ | HZ gn mac ZZ |gn 1/2 B}
ne

nez
< (|| Z gn e (m) ~ 5 UN)\ for someN>M>
||~ N
gn m:r
<3 R Z 3y > aN)\)
N>M ||~ N

It suffices to estimate each of the above events.
For each dyadic block, we have by the Sobolev embedding

N1/2—1/p+8H Z aneianL2(T) (2 Sp S OO)

I Z a”emxHB;(T) S
[n|~N

[n|~N
(16)



We deduce that on each event on the right hand side above:

1 9n  inx s 9In 1nm
§UN>‘< I Z <n>a6 HB;( < NVEUPE I Z (nye HL2

nl~N [nl~N
< N-(e=1/2+1/p= s)H Z gne mme(T
[n|~N
which yields
1
( Z |gn(w)|2)1/2 > §G-NNO[_1/2+1/p_S)\. (17)

[n|~N

Since the sequence {gn }|n|~n is the N-dimensional Gaussian random

variable, we have only to evaluate (2r)~V/2 Ay / pN=1e=r2/2 gy
r>%aNN°‘*1/2+1/P*S)\

to estimate the probability of the event (17), where Ay is the area

of the (N — 1)-dimensional unit hyperball. So, the probability of the

event (17) is bounded by

CeCN log(O'NNa_l/2+1/p_s)\)—CO'JQVN2a_1+2/p_2$>\2
for some C', ¢ > 0

Now we choose £ > 0 such that 2a—1+42/p—2s > 1+ k and take
on = cN~" 4 (M/N)*~Y/2+1/P=5 for N > M and obtain

Z CeCN1og(oy NO~1/2H1/p=s \) o N2a-142/p=20\2 . _coM2a—142/p)2
N>M
Gathering the above:
gn - lgn (@) [?\1/2
Bl I35 el o >, (3 Py )

nez neZ
< _COM2071+2/17725A2
S €

(18)

The power of the exponential on the right side of (18) must be
greater than A" and so it follows that

20—1+42/p—2s 2a—1+42/p—2s

N < CB 1/2-1/pts )\ 1/2-1/p+s +2 (19)
for large A > 0. This inequality (19) is satisfied if r < = 2 +2p$ or if
r=-S5%%_ and B is sufficiently small. [J

p—242ps

We finally have the following lemma concerning the global well-
posedness of the Cauchy problem (1)-(2) and the convergence property
of solutions of the truncated equations (3), (4).
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Lemma 2.4 Let s > 0 and let up € H*(T). Then, there exist the
unique global solutions u, uy € C(R; H*(T)) of (1)-(2) and (3)-(4),
with ug N = Pnug, respectively such that

sup [[u(t)|| s + ||ull ys1/2 < Clluollgs, T >0, (20)
te[-T,T] T
lu@®)||r2 = lluollz2, ¢ €R, (21)
sup |lun (t)[|ms + [lun| 512 < Clluollms, T >0,  (22)
te[—-T,T] T
lun(®)l[z2 = [[Prvuollz2, tE€R, (23)

where C' is a positive constant dependent only on ||ug||r2 and T. Fur-
thermore, for any T > 0,

sup ||u(t) —un(t)||mgs + |Ju — uNHXS’l/Q — 0 (N — ). (24)
te[-T,T) T

The proof of Lemma 2.4 follows from the Strichartz estimate and
the contraction argument (see, e.g., [16, Theorem 1.1 on page 1708]
for the global existence of solution and [3, Lemma 2.27 on page 8] for
the latter assertion of Lemma 2.4).

3 Proof of Theorem 1.1

We prove Theorem 1.1 using Theorem 1.2, whose proof is given below.
We need to bound uniformly in N the expression given in (5) by an
expression which it is integrable. This is the content of Lemma 3.1
below. The conclusion follows since we obtain that the transported
truncated Gaussian measure has a strictly positive density with re-
spect to the truncated gaussian measure.

We first note that

T
| P =r). D*u(r, )dr (29
T
~ Im / () (=, ), D**u(—r, ) dr (26)
0
T
—tm [ ((uP = Ll ar)u(—r). D u(=r. )

Instead of the left hand side of (26), we estimate the right hand side of
(26), because the deduction of the squared L? norm removes resonant
frequencies.
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For k = k1 — ko + k3, we define a phase function @ as follows

Dk, k1, ko, k3) = (1 + k> — Bk?) — (11 + K} — k)
—(r2 + k3 + Bk3) — (73 + k3 — Bk3)
= 3(k1 — ko)(—ka + k3) (ks + k1 — 28/3), (27)

where 7 =1 + 0 + 73.

Lemma 3.1 Let o € (1/2,1]. We put s = a—1/2 — ¢ for sufficiently
small e > 0. Then,

‘Im /T Z Z e_irgﬁ(k,khkz,k?,)

(k1—Fk2)(—ka+k3)#0
X O(=1, k1)0(—=r, ko) 0(—r, k3) (k)2*0(—=r, k) dr
< C(lluoll z2(y, T) lluol| s (28)

where 9(t, k) = e®** =0k g (¢ k). Purthermore, by F(u), we denote the
functional: v — R on the left side of (28), where u is a solution of
(1)-(2). Let (un)n be a sequence of solutions to (3)-(4) with ug N =
Pnug. Then, F(uy) satisfies the same bound (28) and F(uy) —
F(u) as N — co.

Remark 3.1 (i) In the summation of the left hand side of (28), the
restriction (ki — ka)(—ka + k3) # 0 comes from the deduction of the
squared L? norm on the right hand side of (26). The left hand side of
(28) is in fact equal to the right hand side of (26).

(i) Lemma 3.1 implies the smoothing effect of the quadrilinear
form associated with the nonlinear interaction of (1), since s = a —
1/2 —e. The smoothing type estimate has been investigated by many
authors for various nonlinear dispersive equations (see, e.g., [26] for
modified KdV, [1] and [7] for KAV, [8] and [23] for NLS and [17] for
equation (1)). The smoothing type estimate is also applied to other
problems, for example, the unconditional uniqueness of solution (see,
e.g., [14] and [18] for modified KdV and [11] for NLS).

Proof of Lemma 3.1. We show inequality (28). We define

M = max{|7 + k> — Bk, |r1 + k3 — BK3],
‘TQ—Fk‘g —|—Bk‘%‘, ‘Tg—i—k‘g —5/6%‘}

Assume that

ks + k1| 2 |Kl. (29)

11



Since we have
1 1 1
5‘]{1 — kol + 5’ — ko + k3| + 5“6‘3 + k1| > |k1 — ko + k3| = |k],
then, by the identity (27), for k € Z with |k| large, we have
1
3e> 05 M 2~ [P = clkl[k1 — kal| — k2 + ks]. (30)

We follow the proof of Lemma 2.4 in [17] (see also [20, §2.2. Nonlin-
ear estimate: part 1]). Let 7" be an arbitrarily fixed positive constant.
The function f(z) is defined as follows.

(29
= _QIm/ 67;7"45(](?7](:1,]{32,]63) (31)

k= kl ka+k3
(k1—k2)(—k2+k3)7#0

x 0(r, k1)o(r, ka)o(r, k3)<k> o(r, k) dr,

where 2(29) denotes the sum over the region such that (29) is satisfied.
By symmetry, the left hand side of (28) is bounded by >, 5 |f(K)]
plus two other similar terms.

Integration by parts yields

(29)

foy=mm| Y e (32)
k=ki1—ko+ks
(k1—k2)(—k2+k3)#0

X (6(=T, k1)a(=T, ko) (=T, ks)a(—=T, k) — g (k1) a0 (k) o (ks)io(k))
o (29)
+f S ()L
T h—ky—ko+tks
(k1—Fk2)(—ka+k3)#0

><< > a(r, ki1)a(r, kig)a(r, ’f13))

ki1=k11—ki12+k13

x U(r, ko)t(r, k3)a(r, k) dr] + other similar terms.

For the solution u, we define a function u such that u(r) = u(r) on
[—T,0] and u(r) =0 (r < =T or r > 0). For simplicity, we also denote
the function u by u. Let s = o — 1/2 — ¢ for sufficiently small € > 0.

12



We set

(29)
A=YwEl Y )
keZ k=k1—ko+ks

(k1—k2)(—k2+k3)#0
x u(=T, k:l)ﬁ(—T, ko)u(—T, kg)ﬁ(—T, k)|,

0 (29)
B:E}@ﬂ/ > (i¢) ™
keZ T h—kifkaths
(k1+k2)(k2+4k3)#0

X > a(r, k11 )a(r, kio)a(r, k)
ki=k11+ki12+k13

X (r, ko)a(r, ks)a(r, k) dr’.

We only show the estimates of these two typical terms A and B for the
proof of Lemma 3.1, since the other terms can be similarly estimated.

We first estimate A. We put s = o — 1/2 — ¢ for sufficiently small
e > 0. Let w(t, k) = (k)*|u(t,k)|. We may assume that

|k 2 max{|k1], [kal, [ks|}-

Otherwise, more than one of ki, ko and k3 are much larger than |k|.
Suppose that |k1| and |ks| are much larger than |k| and that |ks| has
the same size as |k| or the size less than |k|. In this case, (27) implies
that |®] > |ki||k2||k1 — k2| = |k|?|k1 — ko|. Suppose that the three of
|k1], |k2| and |k3| are much larger than |k|. In that case, we have

|k1 — ka| ~ |ks|, | —ko+ ksl ~ |ki], [ks + k1 — 2a/3] ~ |kal,

since k = k1 — ka+ k3. Therefore, (27) implies that |®| 2 |k1||ka||ks| 2
|k|3. Accordingly, these cases are easier to treat. By symmetry we may
assume that |k1| < k2| < |k3|. Now we have the following three cases.
(Case 1) |ks| > |kal, [k,
(Case 2)  |ks| ~ |ko| > |k1],
(Case 3)  |ka| ~ |ka| ~ |k1].
We first consider Case 1. We note that in Case 1, we have by (30)

1
Je > 0; M > @] = clk[ky — kol (33)

We have by (33), the change of variables k] = k1 — k2 and the Schwarz
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inequality
A < CZ Z <kl . k2>_1<k>_1+2€
ko k1| <Ikl

<y latky)lacks)| d(ks)d (k)

k—k1=—ko+k3

LRSI
< CZ (k1) 212 sup () |a(k] — k)| a(k2)|)
K€z .
X sup Zw k — ky)w(k))
ki€z
C(Z k, 2+2a Z|u )(Z w(k)Q
K k

< Clu(=D)lI72lu(=T)lIEs < C(lluoll g2y, T) luollzrs

by Lemma 2.4. We have omitted the dependance on T in the first
lines of the computation.

Case 2 is treated in the same way as above, since we have the
following inequality similar to (33).

1
Je>0; M > Zygpy > clk|?| — ko + k3.

Now we consider Case 3. In this case, the worst subcase is that two of
|k1 — ka|, | — ko + k3| and |ks + k1| are small and the other one is large.
For example, we suppose that |ks + k1| > |k1 — kaf, | — k2 + k3.
Then, we have

1
Je>0; M 2 7|8] = clkllk1 — ko[ — ka2 + ks]. (34)

We choose € > 0 such that 3¢ < s. Let now 2(t,k) = (k)% |a(t, k)|.
We have by (34), the change of variables k] = ki — k2 and the Schwarz
inequality, omitting again the dependance on T

ASCY Y (= k)
ko k] S Ik

XY Jalk)] 2(ke)(ks)i(k)

k—k1=—ko+k3

ks | <|k|
<C’Zkz’ 1‘€sup Z|u 2(k))
Ki€Z
X sup (Z w(k — kp)w(k))
kiez
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< 0(2<k1>—1—€)(2la<k>|2>”2(2|2< )2 (3l

K, k i
< Cllu(=T) |l g2 (=) I3+ < C(lluollzz(ry, T) ol s r-

We next estimate B. The integration interval (—7,0) in the inte-
gral of B can be extended to R, since the support of u(r) is contained
n [-7,0]. Let 01(r, k) = (k)*|u(r, k)| and 0o(7, k) = (k)~¢|a(r, k)|.
Furthermore, we may assume that

|k| 2 max{|ki|, |kal|, [k3|, [k11], [F12], |k13]}

for almost the same reason as in the above proof for the estimate of
A. We begin with the proof for Case 1. We have by the Plancherel
theorem, inequality (33), Lemma 2.1 (9) with s = ¢, (10) with p =
1/(2¢) and the L? norm conservation

B < C/ i Z(k)‘HGE( Z Uo(T1 — T2, k11)02(T2 — 73, K12)
R”

k=k1—ko+ks
ki=k11—ki12+k13
[k11l, k12, ks, k2], ks | S| K]

X Dy(T3 — 74, k13)) D2 (T4 — 75, k2) U1 (75, k3) (k1 — ko) ™!
x U1 ( Tl,k)) dridrodrzdrydrs

<C/ D 1+65( )) dr
SC/RIID_ (03) L2y 1D~ () || L2y dr

<C [ Il oty dr
<C|’DEU2”i4/(1 4s>(R;L4(T))Hvl”il/(zd(R;m(T))
<C”UHX5 1/2HUHX0 12 S C(HUOHLZ(T)aT)HUOH%S(T)

Here, at the fourth and the last inequalities, we have used the Sobolev
embedding and Lemma 2.4, respectively.
We next consider Case 2. In this case, we have

1
e > 05 M > 2|0 > clkl| = ky + s,

which is similar to (33). Therefore, the proof for Case 2 is the same
as that for Case 1 and so we omit it.

We finally consider Case 3. In this case, the worst subcase is the
following.

1
de > 0; MZZ@]20!k||k‘1—k2|\—k¢2+k3|, (35)
|1 — Eal, | — ko + k3| < |K|. (36)
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Without loss of generality, we may assume that |ki1| ~ |k|. Let € be a
positive constant with a«—1/2 > 9¢. We put v1(7, k) = (k)*~¢|a(T, k)|,
Oo(7, k) = (k)®|a(7, k)| and 03(7, k) = (k)"¢|@(r,k)|. We first note
that

(ky — ko) "M~k + k3) 7t < (k1 — ko) 72+ (—ko + k3) 2.

Therefore, in the same way as in Case 1, we obtain by the Plancherel
theorem, inequality (33), Lemma 2.1 (9) with s = ¢, (10) with p =
1/(2¢) and the L? norm conservation

B SC/RF)%:( Z (k1 — ko) ™2 + (—ka + k3) 7 ?)

k=k1—ko+k3
ki=k11—k12+k13
[k11],|k12], ks, ke, k3| S|K]

X Uo(T1 — T2, k11)03(T2 — T3, k12)U3(T3 — T4, k13)>

X Ug(74 — T5, ko)1 (75, k3 )01 (11, k)) dridrodrsdrsdTs
SC[/R(DZ(vgvg)a (’U%)) dr + /R(Uzvs%vl,DQ(UWS)) dr]
<C[ /R 1D =2 (0203) | oo ¢y 103 | 1

+ /R [v2v301]| 1.y [ D72 (0103) | ooy dr]
gC[/R [v203 || 1 ey V1 172y

4 /R Joallocry s Zacny lon Do my levos e ery dr]

<C [HDSW HL4/(1—4E>(R;L4(T)) HDEU3"3134/(1746)(R;L4(T)) o1 Hil/@s)(R;w(T))

+||Dfvy ”L4/(1—45>(R;L4(T)) HDE713“%4/(1745)(R;L4(T)) | D%y HL4/(1—45)(R;L4(T))

X lorll /o rozzmy lvsll e v p2 )]
<CllullSenrellelionz < C(lluollL2ery, T)llwollirs (my-

Here, at the fourth, the last but one and the last inequalities, we have
used the Sobolev embedding, the fact that s > 8 and Lemma 2.4,
respectively. Accordingly, the estimate of B is completed for all Cases
1-3. Thus, we have proved the estimates of A and B, which completes
the proof of inequality (28).

The same arguments can be used for the solutions of (3)-(4) and
prove that F'(uy) satisfies exactly the same bound as F'(u). Finally,
we have

4
|F(u) — Flun)| < Fj(u,uy).
j=1
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Here, we define F} as follows.

T
= ‘Im/ e~ ir®(k,k1ka,k3)
Yy

keZ k=k1—ko+ks
(k1—k2)(—ka+k3)#0

X 1 (=, k1 )Wja(—r, ko)bjs(—r, ks) (k)**ja(—r, k) dr|,

where w;;(t, k) denotes one of the following three factors.
et =Rt k),
et =R (8, k),
B =R (1 k) — an (4, k),

and the last factor appears only onece for each Fj. In the same way
as above, we can obtain the following estimate.

B3 (u, un)| < C(l + lulleq-rrme) + lunlle-rmym9)
5
+Hu||X;71/2 + HUNHX;I/Q)
X (Il = unlle-rms) + v = unllan/2).

This inequality and (24) in Lemma 2.4 imply F(uy) — F(u) (N —
o0). O

Remark 3.2 In the definition of B, the sum over ki1 —kio+ki13 = k1
includes frequencies with ki1 — k1o = 0 or —kis + k13 = 0, though the
sum over k1 — ko + k3 = k contains neither frequencies with k1 — ko =
0 nor frequences with —ko + ks = 0. This has no influence on the
estimate of B, because we do not use the modulation identity (27)
with respect to ki1, kis and ki3 in the above-mentioned proof.

Remark 3.3 In [19], Oh, Sosoe and Tzvetkov show the quasi-invariance
of Gaussian measure o transported by the forth order cubic NLS for
3/4 > a > 1/2. Their result can be proved by the same argument
as above, which gives a simpler proof. In [19], they use the infinite
iteration of normal form reduction. This requires that they infinitely
many times repeat the integration by parts and verify the convergence
of the resulting function series.

4 Proof of Theorem 1.2

In this section, we describe the proof of Theorem 1.2. Since (3) is
a finite dimensional ODE, we know that for all ¢ € R the mapping
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Oy ug N = ult,ug,n) is a C° diffeomorphism. It follows that the
transported measure pn ¢ r equals the push forward of the truncated
gaussian measure vy, Rr = X{Huo,NIILz(T)SR}MN,a(dUO,N) by this dif-
feomorphism which has a density with respect to this measure - here,
N« is 2N + 1 dimensional marginal of yi,. This density is given by
the change of variable formula:

ot uo.n) = det | DO 1 (uo )| 7 Ga v (P (u0,n) Gy (10.)

where G, v is the density of uy . with respect to the 2N + 1 dimen-
sional Lebesgue measure. Note that we use the conservation of the L?
norm. The above formula shows that this density does not depend on
R and is smooth with respect to (¢, ug n).

Classically, it satisfies an evolution equation and we find an explicit
form for this density. More precisely, for any tg € R, we may write
for a smooth function :

= @(uo,N) [ (L, uo,N)AVN o, (1o, N) }t:to

== o(un(t, uo,N))dl/N,a,R(uo,N)!t:to

= o(un(t + to, uo,N))dVN,a,r(uo,N) }t:(]

= cp(uN(t,uo,N))fN(thUO,N)dVNa,R(uO,N)‘t:O‘

On the other hand, by the chain rule:

pr e(un (t, uo,n ) fn (to, uo,N)dvN,a,r(u0,N)]|,_,

= / (Vg (o), —i(i02 + BOZ)uon — iPn (Juo,n[*uon)) fn(to, uo,N)dvN,a,r(uo,N).-
where V,,  is gradient with respect to up n. We have
div,  (—i(i03 + BO2)uo,n — 1Py (Juo,n[*uo,n)) = 0.
This is a general property of Hamiltonian system, indeed we can write:
—i(i@g + B@g)uow — iPN(]ugyNPuo’N) = JVyy x H(uo,N)

where H is the energy of the third order NLS equation and J is the an-
tisymmetric operator corresponding to the multiplication by ¢. Then
it suffices to write

divug y (J Ve Hn(uon)) = Tr(JD*Hy (uon)),
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where D?Hy is the Hessian of H. Since D?>Hy is symmetric and J
antisymmetric, we have by the properties of the trace:

TI‘(JD2HN(U()7N)) = TI‘(DZHN(UO,N)JT) = —TI‘(DQHN(U()JV)J) = —TI‘(JD2HN(UQ7N))

so that this quantity vanishes.
Moreover

(D**ug N, —i(i02 + BO2)ug.n) = 0,
as easily seen by Parseval identity. Assume for the moment that ¢

has compact support in the open ball of radius R, then by integration
by parts and the above two cancelations:

o | Pluon) fn(t, uon)dvn o, r(uo.N) li—to

= /@(UO,N) (Vugn f (to, uon), i (103 + BO2)uo.n + Py (Juo,n|*to.n)) dvna,r(uo,N)
— /‘P(UO,N) (D*ug v, Py (Juo, v [*uo,n)) N (to, uo,N)dVN,a, k(o N).

We deduce that fn(t,uo n) satisfies the transport equation:
%fjv(@ uo,N) = (Vg v S (t uon), i (103 + BOZ)uon + Py (Juo.n[*uon))

— (D**ug,n, iPn (Juo n|*uon)) f(t, uo,N).

Note that since Vy,  fn(t,uo,n) and D2au0’N belong to the range
of the orthogonal projector Py, we could forget it in the expression
above.

Recalling that fx(0,:) = 1, we have an explicit formula for the
density:

¢
In(t,uoN) = exp (/ (D**un (=r,uon),i(Jun|*un) (=7, uo,N)) dr) :
0
We extend fn(t,-) to L?(T) by fn(t,uo) = fn(t, Pyuo). Under our
assumption, the sequence (fn(t,-))n is bounded in LP(du,). Up to a

subsequence, it converges weakly in LP(du,). By Lemmas 3.1, for any
uo, fn(t,ug) converges to

t
f(t, u0) = exp <—/ (Dzau(—ﬁ UO)J(\U\QU)(—T, Uo)) dT) :
0
We deduce that f(t,-) is the LP(due) weak limit of fxn(¢,-).
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Write now
/SO(PNUO)fN(tvPNUO)X{HPNuo||L2<T)§R}Na(du0)
:/SO(UU,N)fN(taUO,N)dVN,a,R(UO,N)
:/SO(UN(taUO,N))dVN,a,R(UO,N)
:/SO(UN(taPNUO))X{PNu0||L2(T)§R}Na(du0)-

By Lemmas 2.4 and 3.1, we may let N — oo and obtain for ¢ contin-
uous and bounded on L?(T):

/SO(UO)f(tvUO)X{||u0||L2(T>SR}NOc(dUO) = /W(u(tvu0))X{uo||L2<T)§R}Ma(du0)-
The result follows.
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