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Abstract

We derive the hydrodynamic limit of a kinetic equation where the interactions
in velocity are modeled by a linear operator (Fokker-Planck or Linear Boltzmann)
and the force in the Vlasov term is a stochastic process with high amplitude and
short-range correlation. In the scales and the regime we consider, the hydrodynamic
equation is a scalar second-order stochastic partial differential equation. Compared
to the deterministic case, we also observe a phenomenon of enhanced diffusion.
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1 Introduction

1.A Kinetic equations

Let N € N*. We denote by TV the N-dimensional torus. Let ¢ > 0. We consider the
following kinetic equation

Of +ev-Vof +E(t,x)-Vof =Qf, t>0,zeTV veRY, (1.1)
which is a perturbation of the equation
Kf+Et,x)-Vof =Qf t>0,2€TV veRY. (1.2)

The operator @ is either the linear Boltzmann (LB) operator

Quaf = oM 5. o) = [ 1wds, M) = Somen (-I1), g
LB P ) 1Y RN 3 (27T)N/2 b 2 ) .
or the Fokker-Planck (FP) operator

QFPf = divv(vvf + ’Uf) (14)

The force field E(t,x) in (1.2) is a Markov, stationary mixing process t — FE(t) with
state space F = H™(TY;RY) (m > N + 1). Mixing here refers to the mixing property



as defined for stochastic processes (asymptotic independence), see Section 2. We show
in Section 3 that there is a unique, ergodic, invariant measure for (1.2) and that this
invariant measure is the law of an invariant solution (x,v) + p(z)M;(z,v) parametrized
by p(z). See (3.6)-(3.7) for the definition of M;. Consider the solution f to (1.1) starting
from a state

fin(x,v) = pin(x)Mo(z,v). (1.5)

Rescale over time intervals of order £ 2:

fe(t,z,v) = f(s_zt,:c,v). (1.6)

Then f€ is a solution to the equation
1 - 1
Oufe + g Vaf 4 SEED) Vof = 5Qf t>0zeTV oeRY.  (17)

On bounded time intervals [0, 7], we expect

fet, z,v) = p(a, t) M —2(x, v), (1.8)
where p is solution to a given equation (the hydrodynamic equation) which we would like
to identify. We do not prove (1.8), but find the limit equation satisfied by p = lim._,¢ p°,
where p° = p(f¢). We show in Theorem 1.1 that p satisfies a diffusion equation, where
the drift term is a second order differential operator in divergence form with respect
to the space-variable x. Showing that p® is close to p with p a diffusion (in infinite
dimension) is therefore a result of diffusion-approximation (in infinite dimension). See
Theorem 1.1 for the precise statement.

1.B Trajectories

The phase space associated to (1.1) is TV x RY. Consider the following systems of
stochastic differential equations:
dX; = edV,

- ' (1.9)
dVy = E(t, Xt)dt 4+ jumps,

and
dXt = Sd‘/t,

AV, = (B(t, X;) — V;)dt + V2dB,. (1.10)

In (1.9) the second equation describes the following piecewise deterministic Markov
process (PDMP). Consider the Poisson process associated to the times (73,) and to the
probability measure Mdv: the increments 7,41 — T}, are i.i.d. with exponential law
of parameter 1. At each time t = T, V; is jumping to a new value Vz, chosen at
random, according to the probability law Mdv. Between each jump, (V4) is evolving by
the differential equation

avi

L= Bt X)), Ty <t<Tu, (1.11)



which is coupled with the first equation of (1.9). In (1.10), By is an N-dimensional
Wiener process. In both the LB case and the FP case, the extra stochastic processes
which we introduce are independent of (E(t)). In this context, Equation (1.1) gives
the evolution of the density, with respect to the Lebesgue measure on TY x R of the
conditional law of (X, V;): let FF = o((Es)o<s<t). If the law of (Xo, Vo) has density fiy
with respect to the Lebesgue measure on TY x R, then

B o VOIFF] = [[[ | elovo) o, vydedo, (1.12)
TN xRN
for all ¢ € Cy(TN x RY). From (1.12), it follows that

Ele(X)] = [ e@En@de. p=plf) (113)

for all ¢ € Cy(TY). We are interested in equation (1.7). The associated process is then
(X.—24, Vo—2;) and the associated spatial density p.—2;. Our main result, Theorem 1.1,
describes the limit behavior of p.-2;.

1.C Main result

Notation. The three first moments of a function f € L*(RY, |v|?dv) are written

o) = [ twin 3= [ e K= [ voum 114

where a ® b is the N x N rank-one matrix built on a,b € RY with ij-th elements a;b;.

We use the notation
sym

a®@b=a®b+b®a (1.15)

to denote the symmetric version of a ® b. We denote by K the second moment of M
(because M is a Maxwellian, this is simply the identity matrix of size N x N here):

K=KM)= /RN v®@vM(v)dv = Idy. (1.16)

For m € N, we denote by J,,,(f) the total m-th moment of f:

Tn(f) = // (o™ F (2, v)dwdo. (1.17)
TN xRN
Let us also introduce the Banach space
G = {f € LT x RY); Jo(f) + Jm(f) < +00}, (1.18)

with norm | f||c,. = Jo(f) + Jm(f). Eventually, we define the diffusion matrix Ky and
the vector field © of the limit equation (1.25) by the formula

K =K+ %E B(0) . [Ro(E(0)) + (b— 1)Ru(E(0))] |, (1.19)



and
0= gdivxE {Rl(E(o)) s E(O)] + E [R1Ro(E(0))div,(£(0))] (1.20)

where b"B = 2 in the case Q = Qg and b'F = 1 in the case Q = Qpp, and where the
resolvent R) is defined by the formula

Ryp(e) :== /000 e MPyp(e)dt (1.21)

In (1.21), (P) denotes the Markov semi-group generated by (E;). Sufficient conditions for
(1.21) to make sense are given at the end of Section 2. For i,j € {1,...,N}, z,y € TV,
we set

1

H(iz,j,y) = JE ([RO(EO(JU))L [Eo(y)]; + [Ro(Eo(y))] [EO(HU)]Z-) : (1.22)

The function H is a kernel on the space LQ(']I‘N ‘RN ). The associated operator is denoted
by S:

N
Soi) =3 [ o5 (1.23)

We show in Proposition 5.13 that S is symmetric, non-negative and trace-class. Our
main result of diffusion-approximation for p° is the following one.

Theorem 1.1. Let f5 € G3 be non-negative. Let m > N + 1. Let (E;) be a mizing
force field on H™(TN;RY) according to Definition 2.1. Let f¢ € C([0,T]; L*(TYN x RY))
be the mild solution to (1.7) with initial condition f5, in the sense of Definition 4.1 or
4.3, depending on the nature of the collision operator Q. Let p* = p(f¢). Assume the
convergence

p(fE) = pin in L2(TV). (1.24)

Let Ky and © be defined by (1.19) and (1.20) respectively. Then (p°) converges in law on
C([0,T); H-Y(TN)) to p, the weak-L' martingale solution in the sense of Definition 5.18
of the stochastic equation

dp = divy(K;Vaep + Op)dt + v/2div,(pSY/2dW (), (1.25)

with initial condition
p(0) = pin. (1.26)

In (1.25), W(t) is a cylindrical Wiener process on L2(TN;RN), and S is defined by
(1.23).

Remark 1.2 (Enhanced diffusion). The Stratonovitch formulation of (1.25) is

dp = div,(K3Vaep 4+ Op)dt + v2div,(p o SY2dW (t)), (1.27)



where
sym _

Ky =K+ %(b — DE |R1(E(0)) ® E(0)], (1.28)

with B = 2, b = 1. Lemma 5.4 below shows that Ky > K and f(ﬁ > K. Similar ef-
fects of enhanced diffusion in homogenization procedures are observed in [8, Theorem 3.2]
for example. In the Fokker-Planck case however, no additional diffusion appears when
one uses the Stratonovitch form of the limit equation, since K + = K. Let us focus on the
Linear Boltzmann case, or on the It6 form of the limit equation. This last point of view
is relevant if we focus on the average r := E[p], that will be a solution to the equation

Opr — divy (K Ver) = 0. (1.29)

We examine first under what condition the matrix f(ﬁ may degenerate in the matrix
K. When b > 1, this happens only in the trivial case F; = 0, as explained in Re-
mark 5.6. Let us examine the matrix Ky. When b = 1, it may coincide with K if

E |Ro(E(0)) Sém E(0)| = 0, but this happens only if, for all ¢ € RY, the map e — e-q is

in the kernel of the Dirichlet form associated to (E;) (the details are given in Remark 5.6
also). Tt is easy to check that this condition will not be satisfied in many instances, like
diffusion or jump processes.

Remark 1.3 (Diffusion-approximation in the context of kinetic equations). The influence
of stochastic mixing forcing terms in kinetic equations has also been investigated in
[17, 10]. The context and the results in these two papers are different from the present
one however. Indeed,

1. the starting kinetic equations in [17, 10] are not collisional,

2. In[17, 10], in the scaling that is considered, a collisional kinetic equation is obtained
at the limit. The collision operator (an operator acting on functions of the variable
v thus) is a diffusion operator. At the level of trajectories, the appearance of this
operator is explained by the convergence of the velocity V; of particles to a diffusion
like the one solving equation (1.10) with £ = 0.

Let us also mention here the recent paper [9], where the limit of the kinetic equation (1.7)
is also investigated. The framework of [9] is deterministic, the oscillating forcing term
E(t) being quasi-periodic. An homogenization procedure leads then to a drift-diffusion
equation at the limit. Enhanced diffusion may be observed or not, depending on the
nature of the collision operator, [9, Lemma 3.6].

Remark 1.4 (Weak convergence). Let us make some comments on the weak mode of
convergence of p° in Theorem 1.1. It is weak in the probabilistic sense (convergence in
law). This is inherent to the limit theorems (like the Donsker theorem) which lay the
foundation of diffusion-approximation results. The convergence is weak with respect to
the space-variable also. We obtain below a bound in G5 on f¢ thus by interpolation
a better convergence than convergence in C([0,T]; H~1(T™)) holds. But this is still in



a space with negative regularity with respect to . We intend to improve this point,
and to consider non-linear equations in a similar regime, in a future work. Nevertheless,
note that, in the very special case where E is independent of the space variable, strong
convergence can be established. Indeed, the spatial derivatives of f¢ then satisfy the
same equation as f¢. Bounds in L' on the derivatives of f¢ can be obtained in this way,
by using the estimate (4.4).

An other standard tool in the study of kinetic equations are entropy estimates. In our
context, we are not able do establish such estimates. The lack of entropy estimates has
several consequences. One of those is that we do not have any L?-bound in space on p°.
We have some uniform bounds in L' however, and this is why we consider solutions to
the limit SPDE (1.25) taking values in L' (see Definition 5.18). For such weak solutions,
proving uniqueness for the limit problem is problematic at first sight. We use a duality
method, using a backward SPDE, to establish pathwise uniqueness: see Theorem 5.19.

The plan of the paper is the following. In Section 2 we describe the type of forcing field
E(t) which we consider. In Section 3, we prove some mixing properties and compute
the invariant measures for the unperturbed equation (1.2). In Section 4, we solve the
Cauchy Problem for the kinetic equation (1.1). In Section 5, we establish our main result
of diffusion-approximation, Theorem 1.1.

2 Mixing force field

Let m > N + 1 be a given integer and let F' = H?*™(TV;R") be endowed with the norm

1/2

N
lellr = Z ZHaaeiH%Q(TN) . (2.1)

|a]<2m i=1

where the first sum in (2.1) is over all multi-indices a € NV of length |a| = a; +---+ax
less than 2m. The space F will be the state space for the mixing force field E: we assume
that we are given (FE});>0, a stationary, homogeneous Markov process of generator A
over F' (the generator is defined according to the theory developed in Appendix B). Let
P(t,e, B) be a transition function for (F};) associated to the filtration generated by (E;)
(see, e.g., [7, p. 156] for the definition), satisfying the Chapman-Kolmogorov relation

P(t+s,e,B) = / P(s,e1, B)dP(t,e,dey), (2.2)
F
for all s,t > 0, e € F', B Borel subset of F. It will be helpful (and it is often more
natural) to see (E;) as the particular evolution (E;(e)) of a process starting from e,
when e is drawn according to the equilibrium measure. Let us give the details of this
procedure: let P(F') be the set of Borel probability measures on F. By [7, p. 157], up to
a modification of the probability space (€2, F), say into a probability space (Q, F ), there
exists a collection {P,;p € P(F)} of probability measures and some Markov processes



(E(t,s))t>s with transition function P such that, P,(E(s,s) € Dg) = p(Dp) for all
Borel subset Dy of F. When p is the Dirac mass u = Jde, we use the shorter notation
Pe instead of Ps,. By [7, p. 157] additionally, for all D € F, e — Pe(D) is Borel
measurable. Let ey be a random variable on F' of law pu. We do a slight abuse of
notation and denote by (E(t,s;ep),P) the couple (E(t,s),P,). This means that the
finite-dimensional distribution of both processes are the same, i.e.

P(E(tla 53 eO) € Dlv s 7E(tn7 S;e()) € Dn) = ]P)H(E(tla S) € Dla R E(tnv 5) € Dn)7
(2.3)
forall s <t; <--- <t,, and Dy,...,D, Borel subsets of F. For simplicity, we also use
the notation E(t;e), or Ey(e), instead of E(t,0;e). Note that, by iteration of (2.2), we
have

E(0) € Dy, E(t1) € Dy, ...,E(tn) € Dy)
/ / t _tn 1,€n— laD )P(tn—l_tn—Qaen—deen—l)"'P(t].aeo’del)dy(eo)
Do Dy
— P, (E(t1,0) € Dy, ..., E(tn,0) € D), (2.4)

where v is the law of E(0). Therefore E; and E;(Ey) have the same finite-dimensional
distributions: F; is a version F;(Ep). The probability space Q used in [7, p. 157] to
define the probability measures Pe is the path-space F [0,400) (the o-algebra F is the
product o-algebra). Assume in addition that (E;) is cadlag. Then it is clear that we
can take the Skorohod space D(]0,+00); F) as a path space to define Pe. The o-algebra
F is then the trace of the product c-algebra, which coincide with the Borel o-algebra
when the Skorokhod topology is considered on D([0,+00); F'). In this context, it holds
true that e — Po(D) is Borel measurable for all D € F (see the proof of Proposition 1.2
p. 158 in [7]). To sum up (see [20, Section 1-3]), if (E;) is cadlag, we can assume that
t— E(t,s;e) is cadlag, for all s € R and e € F. As a last remark, note that it is always
possible, using the Kolmogorov extension theorem, to build a cadlag stationary process
(E(t))¢er indexed by ¢ € R with the finite-dimensional distributions

P(E(s) € Do, E(s +t1) € D1,...,E(s+t,) € Dy,)
=P(E(0) € Dy, E(t1) € Dy,...,E(t,) € D), (2.5)

for all s € R, 0 < t1,...,t,. Instead of adding a new notation (E(t));cr, we simply
denote this process by (E(t))ier. We also denote by (G;) the usual augmentation (see
[20, Definition (4.13), Section I-4]) of the canonical filtration (F;) on D([0, +00); F') with
respect to the family (Pe)ecr. In successive order, (F;) is the filtration generated by the
evaluation maps (m;), m(w) = w(t); F; is the intersection over e € F of the o-algebras
]:tp © obtained by completing F; with Pe-negligible sets; and G; is F

G = Fs (2.6)

s>t



Definition 2.1 (Mixing force field). Let (E;)i>0 be a cadlag, stationary, homogeneous
Markov process of generator A, in the sense of Appendix B, over F. We say that
(Et)i>0 is a mixing force field if the conditions (2.7), (2.8), (2.10), (2.14), (2.16) below
are satisfied.

Our first hypothesis is that there exists a stable ball: there exists R > 0 such that:
almost-surely, for all e with |le||z <R, for all t > 0,

|E(t;e)|r < R. (2.7)

Our second hypothesis is about the law v of E;. We assume that it is supported in the
ball By of F' (therefore, it has moments of all orders) and that it is centered:

/ edv(e) =E [E] =0, (2.8)
F

for all t > 0. Note that a consequence of this hypothesis is that: almost-surely, for all
t>0, -
|Et|lF <R. (2.9)

Our third hypothesis is a mixing hypothesis: we assume that there exists a continu-
ous, non-increasing, positive and integrable function yyuix € L'(Ry) such that, for all
probability measures p, p' on F, for all random variables e, e, on F' of law p and p/
respectively, there is a coupling ((Ef(eo))t>0, (Ef(€())t>0) of ((Et(eo))t=0, (Er(€)))e>0)
such that

E||E; (e0) — E; (eh) | < Ryimix(t), (2.10)

for all t > 0. Typically, we expect ymix to be of the form Ymix(t) = Cumixe Pmixt, B > 0
(see the example treated in Section 2.C for instance).

2.A Some consequences of the mixing hypothesis

Let ¢ be a Lipschitz continuous function on F. We have

Ep(Ef (eo)) = (P, 1)

(where P; denote the semi-group associated to A: Eep(E:) = Pip(e)). From (2.10), it
follows that

|[(Pep, 1) — (Pup, 1) | < NIl LipRymix (1), (2.11)
for all t > 0. Let v denote the law of (E(t)) and let e € Bg. We will use (2.11) in

particular when ey = e a.s. and e{, has law v. Then (2.11) gives the following mixing
estimate:

[Pro(e) — (¢, v)llF < Rl@lLipymix(t), (2.12)

for allt > 0, for all e € Bg. The estimate (2.12) has an extension to quadratic functionals:
for all linear and continuous A: F' — R, for all bi-linear and continuous ¢: F' x F' — R,
we have, for all e € By,

IP[A + gl(e) = (A + g, v)llr <R ([IAl5(r) + 2Rl dllBFxF)) Ymisx(t), (2.13)



where ||Al|g(ry is the norm of the linear form of A and ||g||p(FxF) is the norm of the
bi-linear form of ¢q. Note that, actually, (A,v) = 0 by (2.8). The factor R in front of
gl B(rxr) in (2.13) is due to the decomposition (recall that ey = e a.s. and e has law
v)

Prq(e) — (¢,v) = E [q(E] (e0), Ej (eo)) — q(Ef (e0), Ef (e5))]
+E [q(E] (e0), B/ (e))) — a(Ef (e)), E ()] -

We have indeed

Pig(e) — (¢, )| < llqllBrxm)E [(|1EL (o)l F + 1B (ep) | #)II E; (e0) — Ef (e5) 7]
< 2R|lqll B(rx ) EIIE] (€0) — Ef (e))|lF by (2.7),
< 2R?||ql| p(rx p)Ymix(t) by (2.10).

Without loss of generality (as we can rescale vpix if we rescale R), we assume

[Ymixll L1 () = 1- (2.14)

Using (2.12), the resolvent (1.21) is well defined for all A >0, e € By and all p: FF — R
which is Lipschitz continuous and satisfies the cancellation condition (p,r) = 0. Using
(2.8), we can therefore define Rypp(e) for A > 0, where oy (e) = (e, h)p2(pn). Moreover
by (2.12), there exists T\: ' — F such that Rypn(e) = (Ta(e), h)r2(rny. By a slight
abuse of notation, we write Ry(e) = T\(e). By (2.10) (with eg = e a.s. and e}, ~ v) and
(2.14), we have

[Ro(e)||r <R, (2.15)

for all e with |le[|r < R. Eventually, let A: F' — R be a linear functional. Then, with
the notations above, pp := Ao Ry is a map F' — R. The generator A acts on ¢, and on
the square of ) and we will assume that there exists a constant Cp > 0 such that the
following bounds are satisfied:

[Alpal’l(e)] < CRIAIB ). [[Apal(e)l < CRIAB(r), (2.16)

for all e with |le||r <R.

Remark 2.2. Hypothesis (2.7), an almost sure bound, is quite strong. We use it in an
essential way in the estimates obtained in Proposition 5.10 (bounds on the moments in
v of the solution). It is possible to relax the hypothesis (2.7), by considering for example
that there exists some constants C > 1, ¢ > 2, such that

E[|IE(te)E] < 1+ [lelF), E[ sup IIEtlli’v] <, (2.17)

t€(0,1]
for all £ > 0 and for all e € F. Such an extension requires a lot of work however,
and we judged simpler to work under (2.7). We give in Section (2.C) some examples of

processes (jumps processes and diffusion processes) that are admissible in the sense of
Definition 2.1.

10



2.B Covariance

Our mixing hypothesis has the following consequence on the covariances of (E;) and
(Et)Z let B B ~
To(s,t) = E[Es(e) ® Ey(e)], T(t)=E[E(t)® E(0)]. (2.18)

Let t > s > r > 0. Conditioning on G;_g, we have
Lot — 7t —s) =Pi_s(e® 402 0)(e), Oe)=e
It follows from (2.13) that, for all e with ||e||r <R,
ITe(t —r,t —s) —T(s —7)||r < 2R%Ymix(t — 5). (2.19)
Note also that I'(—t) = E [E(0) ® E(t)] so that, using the notation (1.15), we have

T(t) +T(—t) = E [E(t) ® E(O)} . (2.20)
2.C Some simple examples

Let (En(e))n>0 be a Markov chain on F' with Ey(e) = e, and let (N¢)¢>0 be a Poisson
process of rate 1 (Ny = 0) independent of (E,). We assume that the ball By of F is
stable by (E,,), that (E,(e))n>0 has the invariant measure v and the mixing property

E[|E;,(e0) — E;(ep)| < CRY™, (2.21)
where v < 1 for a coupling (E}(eo), E;:(e()) of (Ey(ep), En(e})). Let
E(t,s;e0) = En,_,(eo) (2.22)

and let E; = E(t,0; @), where & is a random variable of law v independent of (E,),>0
and (N¢)¢>0. Then (Et) is a stationary process (it is a time-homogeneous Markov process
and is initially at equilibrium). It is cadlag, it satisfies (2.7), (2.8) if v is centered, and
also (2.10) since

E||E} (e0) — B (ep)llr = D> P(N: = n)E|| E;;(eo) — Ej(ep) | r
n=0

oo
tn
<CR g e*t—'fy” = CRe -1t = RYmix (t)-
n!

n=0

Let us simplify still by considering the situation where E,1(e) is drawn independently
on E,(e), with law v. We can then consider the synchronous coupling (E}(eo), E:(e())
of (Ey(ep), En(e))) which is such that E(eg) = E}(ep) for all n > 1. It gives us

E||E; (eo) — E;(e))|lr < 2RP(N; = 0) = 2Re ™ ".
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In addition, the semi-group, generator and resolvent Ry have the explicit forms

Pip(e) = e 'ple) + (1 —e ") (o),
and
Ap(e) = (p,v) —¢le), Rop(e) =e.
From these formula, we deduce the second inequality in (2.16) with C§ > R. The first

inequality in (2.16) is obtained with any C{ > 2R%. Note that we also have Rj¢(e) = e.
The matrix Ky in (1.19) is therefore given by

Ki=K+0E[E(0)® E(0)], 6:=1= b;—l € {1/2,1}. (2.23)

In particular, we have Ky > K as soon as E [|[E(0) - £]?] > 0 for a £ € RV,

Diffusion processes can be used to give some other instances of admissible force field.
We fix N € NU {400} and set

N
By =) a;Ye;, (2.24)

j=1
where Y, Y2, ... are some i.i.d. processes with state space the interval (—1,1) and
ai,ag,... some non-trivial real numbers converging fast enough to zero and {e;;1 <

j < N} a family which is free in F. For the process Y, we choose a diffusion process
with state space I = (—1,1): a diffusion process reflected or killed at the boundary of
I, or a Sturm-Liouville Markov process with a drift that is singular at the boundary, [1,
Chapter 2].

3 Unperturbed equation: ergodic properties

We consider first the equation
Ofi +E)-Vofi =Qfr t>0,0eRY, (3.1)

where Q = Qg or Q = Qpp. In (3.1), E(t) stands for E(x,t), where (E(t)) is a mixing
force field. We will not indicate the dependence with respect to x, which is a simple
parameter here.

To find the invariant measure for (3.1), we solve the equation starting from a given time
s € R, and then let s — —oo. More precisely, given e € RY, we consider the following
evolution equation:

Oft + E(t,s;e) - Vofi = Qft t>s,veRN. (3.2)
Let f € L'(RY) and s € R. The solution to (3.2) with initial condition fi—, = f is

SI':F(U) =e =9y (v — /tE(r,s;e)dr)

() / (=) [M <v - /(, tE(r,s;e)dr)] do,  (3.3)

12



when () = Q1,B, and

t
fSFf(v) = NV(t=9) / f (e(t_s)v - / e " E(0,s,e)do + \/ e2(t—5) — 1w) M (w)dw,
RN s
(3.4)
when Q = Qpp. A brief explanation to (3.3) and (3.4) is given in Appendix A. By the

term “solution to (3.2)”, we mean weak solutions, i.e. functions f € C([s, +o0); L}(RY))
satisfying the identity

o) = (fr0) + / (s E(o,t:€) - Vo) + (fy, Q") do,

almost-surely, for all ¢ € C(RY), for all t+ > s. We may also consider mild solutions
(this is equivalent, actually), as we do in Section 4. We do not need to be very specific
on that point here. All that matters to us is to understand the limit behavior of fs;
defined by (3.3)-(3.4) when s — —oo. This is the content of the following result.

Theorem 3.1 (Invariant solutions). Let (E(t)) be a mizing force field in the sense of
Definition 2.1. Let fg“’l]? and fgf be defined by (3.3) and (3.4) respectively, with e € By.
Then

(s Bt s3€)) = (p(/)M{P, Er) and (£}, E(t,s:¢)) = (p(f)M", Ey) (3.5)

in law on LY (RN) x RN when s — —o0, where M}FB and MFT are defined by

MM = / too e~ (=) [M <v - /a tE(r)dr)] do, (3.6)

NIFP = M (u _ / t e‘“‘”E(r)dr) , (3.7)

and

—0o0
respectively.

The equation (3.1) is conservative; the evolution takes place in some manifolds

{f e L@y [ fdo= p}

indexed by a parameter p € R. For such a p, we denote by p, the invariant measure
defined by

(05 o) = Ep(pMy, E), (3.8)

for all continuous and bounded function ¢ on LY(RY) x RN, As a consequence of (3.5),
the law of (pMy, Fy) is independent on time, and is the law of the unique invariant
measure for the dynamical system (f;, E;) described by (3.1).

13



Remark 3.2. We will call M/® and M[T the “invariant solutions”, since their laws are

the invariant measure for (3.1). Note that (E(r)) in (3.6) and (3.7) is defined for all
r € R (see the discussion and convention of notations around (2.5)).

Remark 3.3. Let ¢ be a bounded continuous function on RY x RN, Similarly to (1.12),
we have, by conditioning on the natural filtration (FF) of (FE;):

E[p(Vay, E(t, s;¢))] = E /R F)p(v, B 5:))dv (3.9)

where Vj; is the solution to (1.9) or (1.10) (with E(t) instead of E(t, X¢)) starting from
Vs at time ¢t = s, where V; follows the law of density f with respect to the Lebesgue
measure on RY. Since

O: (f,e)— x f()p(v,e)dv

is continuous and bounded on L'(R™) x RY, we deduce from Theorem 3.1 that

lim Ep(Vsys, E(t,s5€))] = (pp, p) = pE /RN M;(v)p(v, Ey)dv, (3.10)

S——00

where p = p(f).
The proof of Theorem 3.1 uses the estimates (3.13) and (3.14) in the following lemma.

Lemma 3.4. For w,z € RY, we have the estimates and identities

M= w)[[F2gas1y = e, (3.11)
|M(- —w) — M(- — z)||i2(M_1) = elwl® 4 elal* _ 2e"?, (3.12)
in L>(M~1), and
[M(-—w)llpr@yy =1, (3.13)
‘w o Z‘ 1/2
HM('_w)_M(‘_Z)HLl(RN) <2A |:(1—|’u)—2’|)+ (3.14)

in LY(RY).

Proof of Lemma 3.4. Standard manipulations and identities for Gaussian densities give
(3.11), (3.12) and (3.13) (one can also use (3.15) below to prove (3.11) and (3.12)). By
(3.13) and the triangular inequality, we have the bound by 2 in (3.14). To obtain the
second estimate, we use the identity

M (- —w) = M(- = 2)[[p1gyy = M (- —w+ 2) = M1 gn),
and the expansion
1 _lo—w]?

ozt o = M(w) > Ha(v)w", (3.15)

neNN

M —w)=
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where H,, is the n-th Hermite polynomial (see [15, Section 1.1.1]). This yields the
inequality

1M (- —w) = Ml eny < M(w) Y ([ Hallp gy lwl™
neNN\ {0}
Since ||Hpllp1@yy < [ Hnllp2(ar-1) = \/% (see [15, Lemma 1.1.1]), the Cauchy-Schwarz

n!

inequality yields, for |w| < 1,

M M < M(w) | 2! 1/2< ul 1'%
M=) = Mgy < M) | T2 < [

Indeed, setting a = |w|, we have a € [0, 1] and

Mg = [ L] [ L]
w)e = (QW)NQ ~ (27T)N6 ~

since el/4 < 2. O

Proof of Theorem 3.1. Let e € By t € R, let ®: L'(RY) x F — R be a bounded and
uniformly continuous function and let £ > 0. Our aim is to show that

E®(fs(v), E(t, 5:0)) — E®(ply, Ey)| < Ke, (3.16)

for s < min(0,¢), |s| large enough, where K is a finite constant (it will turn out that
K = 5, but this does not matter). Note that it is sufficient to consider uniformly
continuous functions in (3.16), see Proposition 1-2.4 in [12]. We denote by 1 a modulus
of uniform continuity of ® associated to .

Step 1. Reduction to the case f € L?(M~!). The maps f +— fs1, f + p(f)M; are
continuous on L!, uniformly in s < ¢:

I fstll paenys o) M ey < U1l eey-
Using the uniform continuity of ® on K, we have
[ED(foi(v), E(t, 5;€)) — E®(pMy, Ey)| < 2 + [EQ((f)s, E(t, 57€)) — ED(p(f) My, Ey)|

if ||f — fHLl(RN) < 1. Therefore, to prove (3.16), we turn to the case f € L2(M~1).
Step 2. Cut-off after time s. For s < ¢, introduce

ML = / t e~ (=) [M <v - /0 tE’(r)dr)] do, (3.17)

t
MEY =M (v - / e—(t—”E(r)dr) : (3.18)

and



We have ||]\_4}tB — M}BHD(RN) < e~ (%) by a direct computation and

s

IME] = MY || iy < b (/

—0o0

e(tr)E(r)dr>

where b(Jw — z|) is the right-hand side of (3.14). We use the bound

b(r) < \257“1/2

(3.19)

and (2.7) to obtain, almost-surely, ||MI{ — MtFPHLl(RN) < %Rl/%_%(t—s). To sum up,
in both the LB and FP case, we have a bound almost-sure on ||M;; — M| ;1 ry) by a
deterministic quantity which tends to 0 when ¢t —s — +o00. It follows that, for t — s large
enough,

ED (ol f) s, Er) — B (pl(f) My, By)| < .

In the next step we prove that
[ER(fo, E(t, 5:€)) — E@(p(f) Miy)| < 2e, (3.20)

for t — s large enough.

Step 3. Convergence in law. Let e € By. Let g = e a.s. and e, = E,. Since
E(s,t;e) has the same law as E;_s(ep) and E(t) has the same law as E;_s(e}), (2.10)
gives a coupling

(E(s,t;e), E(t))i>s = (E*(s,t;€), Ef )i>s

such that B
E[[E*(t,s;e) — Ef|F < Rymix(t — s), (3.21)

for all ¢ > s. We have

EQ(fsr, E(t, s3€)) —E®(p(f) My, Er) = EQ(f7,, E* (s, t;e)) —E®(p(f) M

sty

E}), (3.22)

where the superscript star in fs; and M;; indicates that E(s,t;e) has been replaced by
E*(s,t;e) and E(t) by E;. Since

[ER(f2,, E* (s, €)) — E@(p(f)M{,, EY))|

<e+|®@lse [PUIfs — oMl @yy > n) +P(|E* (s, t;€) — Ef|[r > n)|
it is sufficient to prove that f;; — p(f)M;t — 0 and E*(s,t;e) — Ef — 0 in probability

on L'(R™) and F respectively. We show the strongest (strongest, as is proved classically
by means of the Markov inequality) property

im E|lf - oD ey =0, lim BB (s,t;0) — B s =0.  (3.23)
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The second limit in (3.23) is a consequence of (3.21). Let us prove the first limit.
Consider first the LB case. Using (3.13) and the estimate [p(f)| < [|f||z1 ), We have

Bl £ — p(f)Mey @y < Ll oy )
t

t
+ 1 f Nl 2@ E / e—<t—a>b< / IE*(r,s,e)—E*(r)|dr> do.

where, as in (3.19), we denote by b(|w — z|) the right-hand side of (3.14). From (3.19)
follows

5
2b(r) < —r.
(r)<e+ 457“

We deduce the estimate

E|lfor™ = p(FMe sy < I Fllremy (e +e)

5 t —(t—1r * MES
ol [ O BE rse) — B ()l
S

By (3.21), this yields the following estimate:

. LB, (s 5R (Y
B — s ey < Wy (0 e+ 2 [ e tnun(e - ar)

5R t—s
= 11l @) (e_(t_s) +e+ — er_(t_s)’Ymix(T)dr> .

4e 0
(3.24)
We fix 71 such that %R fTolo Ymix(r)dr < €2. Then

5 t—s 5 r1
4R/ e’“*(t*s)’ymix(r)dr <e?4 4R/ Ymix (7)dr e~ (t=s) 92
0 0

for t — s large enough and (3.23) follows from (3.24). In the FP case, we start first from
the exponential estimate

Ifai lE=0 — p(H)M | 201y < € flln2(ar-1)- (3.25)

In (3.25), f£f|E50 denotes the function (3.4) obtained when E = 0. The estimate (3.25)
is a consequence of the dual estimate in L?(M) for functions h such that (h, M) L2(RN) =
0, see [1, p. 179]. It implies

£t lE=0 — p(S)M || pr ey < €7 fllp2ar—1)- (3.26)

The translations

S

t ~ t ~
v — / e = E(o,s,e)do, v v— / e E*(0)do,
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leave invariant the L'-norm. Therefore (3.26) yields
Ef5e" = oM ey < € Fllzeqar
¢ t
+ |p(f)|IEHM ( —/ 6_(t_U)E*(O')dO'> -M ( —/ 8_(t_U)E*(O',S,e)dO'>

S S

Ll(RN)'

We conclude as in the case @) = Qi by means of (3.14). O

4 Resolution of the kinetic equation

We consider the resolution of the Cauchy problem of (1.1) or (1.7) at fixed € > 0. We
set € = 1 for simplicity. Then (1.1) and (1.7) are the same equation

Of+v-Vof +E(t,z) Vof = QF. (4.1)

What is relevant actually is the dynamics given by (f,e) — (fi, E(e)), where f; is the
solution to the equation

Wf+v-Vof +E(t,z)-Vof =QF, (4.2)

with E(t,z) = Ei(e(x)). Therefore, this is (4.2) which we solve. We simply assume that
t — E(t,-) is a cadlag function with values in F' (see Section 2 for the definition of the
state space I'). In the particular case E(t,x) = E(e(x)), we define in this way pathwise
solutions. We solve the Cauchy Problem for (4.2) in the LB-case and in the FP-case in
Section 4.A and Section 4.B respectively. Then, in Section 4.C, we establish the Markov
property of the process (fi, Fi(e)), where the first component f; is the solution to (4.2)
with the forcing E(t,x) = Ei(e(x)).

4.A Cauchy Problem in the LB case

Let t — E(t,-) be a cadlag function with values in F. Let ®;(x,v) = (X¢(z,v), Vi(z,v))
denote the flow associated to the field (v, E(t,x)):

X, =V,, Xo=u,
‘./;f :E(ta Xt)7 ‘/0 =0.

The partial map (z,v) — ®4(z,v) is a C'-diffeomorphism of TV x RY. We denote by
! the inverse application: ®! o ®; = Id. Note that ® and ®; preserve the Lebesgue
measure on TV x RV,

Definition 4.1 (Mild solution, LB case). Let fi, € L} (TN x RY). Assume Q = Qrg.
A continuous function from [0, 7] to L'(TY x RY) is said to be a mild solution to (4.2)
with initial datum fi, if

() = e fin 0 @ + / eI p(f(5))M] o B'~*ds, (4.3)

for all t € [0, T].
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Proposition 4.2 (The Cauchy Problem, LB case). Let fi, € L' (TN x RY). There
exists a unique mild solution to (4.2) in C([0,T]; LY(TN x RN)) with initial datum fi,.
It satisfies

1fF O Ly xrny < N finll oy <y for all t € 0,T]. (4.4)
If fin > 0, then f(t) > 0 for all t € [0,T] and (4.4) is an identity. In addition, if
fin € WELHTN x RN with k < 2, then

[ £l oo 0,001 (o8 vy < C(k, T, fin), (4.5)

where the constant C(k, T, fin) depends on k, T, N, and on the norms

sup [[E(t,)||r and || finllwra oy cry)
te[0,7

only. Eventually, if fin € Gm, then f(t) € Gy, for all t € [0,T).

Proof of Proposition 4.2. Let Xp denote the space of continuous functions from [0, 7]
to LY(TY x RY). We use the norm

[fllxz = sup [[F(E)]l Ly xray
t€[0,T]

on X7. Note that
Hp(f)HLl(TN) < HfHLl(TNX]RN)' (4.6)
Let f € Xp. Assume that (4.3) is satisfied. Then, by (4.6), we have

t
1F ) ooy <6t Finll s eom wiwy + /0 e~ )| F(5)]] 1 (v iy .

By Gronwall’s Lemma applied to ¢ +— e'[| f(t)|| 1 (1~ gy, We obtain (4.4) as an a priori
estimate. Besides, the L'-norm of the integral term in (4.3) can be estimated by (1 —
e )| f|lx,- Therefore existence and uniqueness of a solution to (4.3) in L(Q; X7) follow
from the Banach fixed point Theorem. To obtain the additional regularity (4.5), we do
the same kind of estimates on the system satisfied by the derivatives and incorporate
these estimates in the fixed-point space. To conclude the proof, let us assume fi, > 0.
Since s — s~ (negative part) is convex and satisfies (a+b)~ < a~ + b, we deduce from
(4.3) and the Jensen inequality that

t
FO< [ e Ipre) ) 0 8
0
Since M > 0 and p(f)~ < p(f7), (4.6) yields the estimate
t
5Ol < [ NIl o xamds

We conclude that f~ = 0 by the Gronwall Lemma. Eventually, that fi, € G,, implies
f(t) € Gy, for all t € [0,T] (propagation of moments) is proved in Proposition 5.10. O
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4.B Cauchy Problem in the FP case
Let K;(x,v;y,w) denote the kernel associated to the kinetic Fokker-Planck equation
of=Qrpf—v-Vaf. (4.7)

Let us recall some elementary facts about K, (see [3] for more results about the analytic
properties of Ky, and [19] for the probabilistic interpretation of K;). The function
K;(-;y,w) is the density with respect to the Lebesgue measure on TV x RN of the law

ugy’w) of the solution (X¢, V;) to the SDE

dX, =Vidt, Xo =1y, (4.8)
dV; = — Vidt + V/2dBy, Vo = w. (4.9)

where B; is a Wiener process over RV . Therefore

Kefwo)i= ([ Kiwysyw)fo. wdydu

satisfies the identity

wite) = [ BelXi V() dydu, (4.10)

for f € LY(TN x RY) and ¢: TV x RV — R continuous and bounded. The solution to
(4.8)-(4.9) is given explicitly by

t
X, =y+(1-—eHw +/ (1 —e =9))dB,,
. 0 (4.11)
V, = tw + / e~ =9)qB,.
0

The process (X7, V;?) given by (4.11) when y = 0, w = 0 is a Gaussian process with
covariance matrix

t
/ |1 — e %|%ds ge_s(l —e *)ds
0
¢
/ e (1 —e®)ds fg e~ 2ds
0

Using (4.12) and (4.10)-(4.11), one can show that K;: LP(TYN x RY) — LP(TV x RY)
N
with norm bounded by er’'. We have also the estimate

Q= ® Iy. (4.12)

// |VwKi(x,v;y,w)|dedv < C't_l/Q, (4.13)
TN xRN

for all (y,w) € TN xRN, ¢ € [0, 7], with a constant C' independent of (y,w) and T. The
estimate (4.13) also follows from the estimate between Equations (26) and (27) of [3].
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Definition 4.3 (Mild solution, FP case). Let t — E(t,-) be a cadlag function with
values in F. Let p € [1,+00). Let fi, € LP(TYN x RV). Assume Q = Qrp. A continuous
function from [0,7] to LP(TN x RY)) is said to be a mild solution to (4.2) in LP with
initial datum fi, if

ft) = K¢ fin —i—/o VuKi—s[E(s)f(s)]ds, (4.14)
for all t € [0, 7.

Proposition 4.4 (The Cauchy Problem, FP case). Let t — E(t,-) be a cadlag function
with values in F. Let p € [1,4+00). Let fi, € LP(TN x RY). Then (4.2) has a unique
mild solution f in LP with initial datum fi,. If fin > 0, then f(t) >0, for all t € [0,T].
In addition, for every k < 2, the regularity W*P(TN x RN) is propagated:

tS[%PT] 1 O lwep ey xrryy < C(k, D] finllwes (ov xryy, (4.15)
€10,

where the constant C(k,T) depends on k, T, N and supycpoq |E(t,")||F. If p=1 and
fin >0, then [[f(D)|Lrov xryy = | finllpron xrny. If; more generally, there is no sign
condition on fi, € LY(TN x RY), then (4.4) is satisfied. Eventually, if fin € G, then
f(t) € Gy, for allt €[0,T].

Proof of Proposition 4.4. The existence-uniqueness follows from the Banach fixed point
Theorem using (4.13), in a manner similar to the proof of Proposition 4.2. To obtain
(4.15) for k = 1, we assume first that f(t) is in W*P(TN x RY) for all ¢ and we use the
relations

vth(:I;) VY, 'lU) = _Vth(fL’, v Y, ’ll)),

V’I)Kt(x7 VY, 'lU) = _(1 - eit)vth(xa vy, 'LU) - eitvat(:LH vy, ’UJ),
and Gronwall’s Lemma, to obtain (4.15). We can drop the a priori requirement that
f(t) is in WhP(TN x RY) for all t either by incorporating this in the fixed-point space,
or by working with differential quotients. The case k = 2 is obtained similarly. To prove

that fi, > 0 implies f(¢) > 0, we use a duality argument: it is sufficient to prove the
propagation of the sign for L* solutions to the dual equation

o(T) =1, (4.16)
Op=—v-Vap — Er - Voo — Qipyp, 0<t<T. (4.17)

This follows from the maximum principle, since Qppy = Ayp — v - Vyp. The maxi-
mum principle for the solutions to (4.16)-(4.17) also yields the L!-estimate (4.4). The
propagation of moments is proved in Proposition 5.10. ]

4.C Markov property

We prove the following result.
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Theorem 4.5 (Markov property). Let (E(t)) be a mizing force field in the sense of
Definition 2.1. We denote by A the generator of (Ey). Let X denote the state space

X =LY TN xRM) x F. (4.18)

For (f,e) € X, let f; denote the mild solution to (4.2) with initial datum f and forcing
Ei(e). Then (fi, Et(e))e>0 is a time-homogeneous Markov process over X .

Proof of Theorem 4.5. We will just give the sketch of the proof. We use the propagation
of the W?!-regularity stated in Proposition 4.2 and Proposition 4.4. when f; has the
regularity W2(TV x RY), it is simple to prove that

fr =W (f, (E(0))o<o<t), (4.19)

where Wq,(f,-) is a continuous map from L'([0,t]; F) to L*(TN x RY). Indeed, if f/,
i € {1,2} are two solutions to (4.2) corresponding to two different forcing terms E*(t, ),
i € {1,2}, we just need to write

[at+E1'vv_Q] (ftl_ftz):(E2_El)'vat27

multiply the equation by sgn(fi — f2) and integrate, to obtain

t
1£8 = FEll v vy < C/O IE?(s) — E*(s) ]| pds, (4.20)

where the constant C' depends on the L?L}c,v—norm of V, f2. Without loss of generality,
we can assume that  is the path-space, in which case (4.19) gives

Jr="(f,w). (4.21)

Setting 6;w = w(t + -), we see that U satisfies the co-cycle property Wi s(f,w) =
U (Us(f,w),fsw). In this context of random dynamical system, it is clear that the
process (f:, Et(e))t>0 is a Markov process, [4]. The extension to the case where f €
LY (TN x RY) results from a density argument. O

Let us introduce the operators

D%So(fv e) :ASO(ﬁ e) =+ (Qf — € va7 DfSO(f7 e))? (4'22)
Dzﬂbgo(fv e) = (’U : vxfa Df(p(.ﬂ e))v (423)

and £ = % + 4. Formally, £ is the generator associated to the Markov process
(ft, E¢). In the proposition 4.6 below, we describe a class of test-functions that are in
the domains of both %} and &}, the class being big enough to be used to characterize
the limit process by the perturbed test-function method.

Proposition 4.6. Let (E(t)) be a mixing force field in the sense of Definition 2.1. Let
A be the generator of (Ey), let X be the state space defined by (4.18), and let £ and
%4, be defined by (4.22)-(4.23). Let 1p: R™ x F — R be a continuous function which is
bounded on bounded sets of R™ x F and satisfies the following properties:
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1. for allu € R™, e — (u;e) is in the domain of A and (u,e) — Ay(u;e) is bounded
on bounded sets of R™ x I,

2. for all e € F, u — ¢(u;e) is differentiable, (u,e) — Vy(u;e) is bounded on
bounded sets of R™ x F' and continuous with respect to e.

Let &1, ..., &m € CX(TN x RN). Then the test-function

e: (fe) = ((f,61), -, (f,&m)i @) (4.24)

satisfies Zyp(f,e), ZLp(f,e) < +oo for all (f,e) € X and ¢ is in the domain of £ in
the sense that

Fip(f,e) = o(f,e) +1.L¢p(f,e) + 0f.e(t), (4.25)
for all (f,e) e X.

Proof of Proposition 4.6. Let £ = (&§)1,m- We have

Zip(f.0) = {Av(use) + (f,Q° + e V&) Vur(u:e)}],_ .
Bp(f.0) = (v Vi) Vutb(uie)] o

therefore (f,e) — (ZLp(f,e), Lp(f,e)) is bounded on bounded sets of X. To obtain
(4.25), we use the decomposition of Pp(f,e) — ¢(f,e) into the sum of the terms

E(f,e)so(fv Et) - So(fv e) (426)

and
E(re) lo(fe: Bt) — o(f, Er)] - (4.27)

By item 1, we have the asymptotic expansion (4.26) = tAw(u;e)‘ + o(t). In

addition, by (4.2), we have

Ut = u+t<<faQ*§+e v’v€> + <f,’U : Vx€>) +0(t)7

where u; = (f1,§), u= (f,§). By item 2, we obtain the asymptotic expansion
(4'27) = t(<f7 Q*f +e- Vv£> + <f7 v - Vxﬁ))vuiﬁ(% e)‘u:<f7£> + O(t)'

u=(f.£)

This concludes the proof. ]

Remark 4.7. The result of Proposition 4.6 holds true if we consider some functions &;
not as smooth and localized as C2° functions, provided there is a sufficient balance with
the regularity and integrability properties of f. For example, we apply Proposition 4.6
in Section 5.A.3 with & (z,v) = & (2)¢i(v), where & is in some Sobolev space H*(TN)
and (;(v) is a polynomial in v of degree less than two. In that case, we view (f;, Ey) as
a Markov process on X3 := (GG3 x F' and the conclusion of Proposition 4.6 is valid for
feqs.

Remark 4.8. Note that, in the context of Proposition 4.6, the function [¢|? has the same
properties (item 1 and item 2) as 1. Therefore |)|? is also in the domain of .Z.
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5 Diffusion-approximation

We consider the Markov process (ff, E5) (see Theorem 4.5). The generator .£¢ of this
process can be decomposed as

1 1
gazgjiﬂti‘i'ga%,

where .} and .%; are defined by (4.22) and (4.23) respectively. For every ¢ in the domain
of .Z#, the process

t
MG () = o(fi, Ef) — @(fin, E0) —/0 Lo(f5, ES)ds (5.1)

is a (Gy/.2)-martingale (this is a consequence of Theorem 4.5 and Theorem B.1 in Ap-
pendix B). The equation associated to the principal generator %} is (1.2). It has been
analyzed in Section 3. Our approach to the proof of the convergence of (p°) uses the
perturbed test-function method introduced by Papanicolaou, Stroock, Varadhan in [16].
Let us explain the main steps of the proof.

1. Limit generator. To find the limit generator . associated to the equation
satisfied by the limit p of (p°), which acts on test functions ¢(p), we seek two
correctors ¢1 and o such that, for the perturbed test function

P (f.e) = wlp) +ep1(f.e) +pa(f, @), (5.2)
we may write Z°¢p° = Ly + o(1). See Section 5.A.

2. Tightness. We prove the tightness of the sequence (pf) in an adequate space.
First, we obtain some bounds uniform with respect to € by perturbation of the
functional which we try to estimate. See Section 5.B. Then we establish some
uniform estimates on the time increments of (p°). See Section 5.C.

3. Convergence. We use the characterization of (1.25)-(1.26) as a martingale prob-
lem to take the limit of the processes (p-). This is a very classical approach to the
convergence of stochastic processes, see the introduction to [13, Chapter III]. We
will consider the class © of test-functions ¢(p) of the form

e(p) =¥ ({p,€)), (5.3)

for ¢ € C3(TN), p € L'(TV), and v a Lipschitz function on R such that ¢ €
Cg°(R). This class O is a separating class in L' (TV): if two random variables p;
and pg satisfy Ep(p1) = Eg(p2) for all ¢ as in (5.3), then p; and py have the same
laws (this is because © separates points, see Theorem 4.5 p. 113 in [7]).
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5.A Perturbed test-function

Let : LY(TV) — R be a given test-function as in (5.3). Consider the perturbation
(5.2). To obtain the approximation .Z¢¢° = Zp + o(1), we identify the powers in ¢ in
each side of this equality. This gives, for the scale e =2, the first equation Zip = 0. This
equation is satisfied since ¢ is independent of e. Indeed, we have Ay = 0, consequently,
and also

(Qf —e-Vuf, Drplp)) = (p(Qf —e- Vo f), Dpp(p)) =0

since p(Qf) = 0 and p(e - V,f) = 0. At the scales ¢! and £° respectively, we obtain
the equation for the first corrector

L1+ L =0 (5.4)

and the equation for the second corrector
Lypa + L1 = L. (5.5)
If (5.4) and (5.5) are satisfied, then £°¢® = L¢ + e % ps. We solve (5.4) and (5.5) by

formal computations first, see Section 5.A.1 and Section 5.A.2. In Section 5.A.3 then,
we give and prove the rigorous statement concerning the resolution of (5.4) and (5.5),
see Proposition 5.7.

5.A.1 First corrector

We seek a solution to (5.4) by means of the resolvent formula

ailfee) = [ Egoutin Bl o= Ze.

where f; is obtained either by (3.3) or (3.4) with s = 0. The right-hand side % is
U(f,e) = Lp(f, e) = —(dive(vf), Dpe(p))-

Since p(vf) = J(f), this gives

¥(f,e) = —(dive(J(f)), Dpe(p))- (5.6)

Lemma 5.1. Let fs; be equal either to (3.3), or to (3.4). The two first moments of fs+
(see (1.14) for the definition of the moments) are, respectively, p(fs+) = p(f), and

t

T(for) =~ I(F) + plf) / == B0, 5: €)do. (5.7)

S

Proof of Lemma 5.1. We use the formula
/ (1,v,v®)M (v — w)dv = (1, w, K + w®?), (5.8)
RN

where K is defined by (1.16). By (5.8) (and a change of variable in the FP-case), we
obtain (5.7). O
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Remark 5.2. Similar computations done on the equilibria M8 and M defined by
(3.6) and (3.7) give the formula

0
JOHE®) = JOHET) = [ B(o)do, (5.9)
Using (2.12) and (5.7), it is also simple to establish

|7 Bttt <400, [T It =50+ s(HRele). (510
Combining (5.6) and (5.10), we obtain the following candidate as first corrector:
p1(f,e) = —(diva(H(f,€)), Dpp(p)), H(f,e):=J(f)+ p(f)Ro(e). (5.11)

5.A.2 Second corrector and limit generator

Let 41, be the invariant measure parametrized by p associated to %}, defined by (3.8).
Since £, = 0 and (L, 1) = ZL¢(p), a necessary condition for (5.5) is that

Lo(p) = (Lp1, 1p)- (5.12)

If (5.12) is satisfied, then we set

oalf.0) = /O (EroyZor(fin Er) — (Loor. ig)) d. (5.13)

The equation (5.12) gives the limit generator .£. Since f — H(f,e), defined in (5.11),
is linear, we have

%wl(f’ e) = 7(dlvﬂﬁ(vf) Df‘aol(fv e))

= (div,[H(dive(vf), )], Dpp(p)) + Dip(p) - (dive (H(f,e)), diva(J(f))),
(5.14)

and thus
Lo(p) = (%, i), D / D2 (p)- (diva(H(f. ), diva(J(f))dpp(f.€), (5.15)

where ¥(f,e) = div,(H(divy(vf),e). Let us compute the first term in the right-hand
side of (5.15). Using (5.11), we have

¥(f.e) = D2:K(f) + div, [Ro(e)div,(J(f))] - (5.16)

The part (D2:K(f), p,) = D2: [pEK (My)] is given by (5.17) below.
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Lemma 5.3. Let M® and MtFli be defined by (3.6) and (3.7) respectively. The expec-
tation of the second moment of My is

E [K (Mo)] =K + gIE [E(O) ® Rl(E(O))] , (5.17)

where b*B = 2 and b*F = 1.

Proof of Lemma 5.3. We compute, using (5.8),

K(MEB) = /Ooo e’ (K + [/TOE(T)dr] ®2> do.

E [K(M§®)] :K+/_Ooo e’ /UO /UOF(T— s)drdsdo,

where I['(t) is the covariance of (E(t)) (see (2.18)). We have also

This gives

/00 /go [(r — s)drds = /Uo(r — 0)[[(r) 4+ T(=r)]dr.

Two successive integration by parts and (2.20) give then (5.17). Similarly, we have by
(3.7) and (5.8),

KM = K + [/ e”E(a)da] .
—0o0
To conclude to (5.17), we use the following Lemma 5.4. O

Lemma 5.4. For § > 0, we have

0

E [R(g(E(O)) & E(o)] — 26E [ / e&TE(o)dJ] - (5.18)

— 00
In particular, when § > 0, E [Rg(E(O)) ® E(O)] is a non-negative symmetric matriz.

Proof of Lemma 5.4. We compute

E [ /_ : eégE(a)da} v /_ ZO /_ (; SR (s) @ B(o)|dods

0 S 5 _ sym _
= / / SOTIE[E(s) & E(o)|dods (5.19)
—00 =—00
Then we set 0/ = o — s, and some standard rearrangements and computations give the

formula (5.18). It is clear then that the left-hand side of (5.18) is a non-negative matrix
when § > 0. This is also true for § = 0 by continuity. O
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Remark 5.5. Using (5.9), we obtain

E | Ro(Eo) & J(Mg)} - / ’

—00

E {RO(E(O)) ® E(a)] do
o).

—E [RlRO(E(O)) ®E (5.20)
To identify the contribution of the second part in (5.16), we adapt (5.20) to get
0
(dive [Ro(e)diva(J(f))] s ) Zaxj/ ¢’E [Ro(E;(0))0a, (pEi(0))]
:8%.1[43 [RlRo(Ej(O))axi (,OE'Z(O))] .
The first-order part in (5.15) is therefore ((¢, 1,), Dyp(p)), with
b _ sym _ _ _
(1, pp) = D2: [p (K + §IE [E(O) ® RﬂE(O))])] + divgE [R1Ro(E(0))div, (pE(0))] .
(5.21)
This can be rewritten as
(¥, pp) = divy (K3 Vep + Op), (5.22)

where Ky and © are given in (1.19) and (1.20) respectively. To compute the second-order
part in (5.15), we have two terms to consider: (J(f)® J(f), 1p) and (Ro(e) @ J(f), tp)-
We have already established

(Ro(e) ® J(f), o) = E [R1Ro(E(0)) ® (pE(0))] -
By (5.9) and (5.18), we have also

(J(f) @ J(f), o) = E [(pR1(E(0))) @ (pE(0))] -
It follows by the resolvent identity R1 Ry = Ry — Ry that
ExFDf,cp(p) (dive (H(f)), diva(J(f)))du,(f,e)
— ED2p(p) - (diva (pRo(E(0))), diva(pE(0))).  (5.23)

To sum up, we find the following expression for the limit generator .Z:

Lo(p) = (dive(K;Vap 4 Op), Dpp(p)) + ED2p(p) - (dive(pRo(£(0))), div,(pE ((z)))- |
5.24

Remark 5.6. Lemma 5.4 has the following consequences, that we record here, in relation
with Remark 1.2. Let us fix § > 0 first. Assume that there is a non-trivial vector ¢ € RV

in the kernel of the matrix E [R(;(E(O)) sé)m E(O)} . By (5.18), we obtain

0
/ 7 m(o)do =0, a.s., (5.25)

—0o0
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where m; = Ej - q. Since (1) is stationary, (5.25) implies that (m;) is trivial. Indeed,
(5.25) remains true if we replace m(o) by m(o + s) where s is arbitrary in R. A change
of variable then shows that, almost-surely,

Since V'(s) = =8V (s) +m(s), we conclude that m(s) = 0 indeed. Another way to reach
this conclusion is to observe that, stated quite informally, we have the formula

B [ROBOEO)] =5 [ loPdv -+ () (5.26)
where 6 is a given a test-function, ¢ = Rs6, and
1
&) = 5 [ (Al — 200w

is the Dirichlet form associated to (E;). Equation (5.26) is a consequence of the identities

o=Rsf, 0=0p—Ap, E(p)=— / o Apdy.
F

We apply (5.26) to the test-function 6(e) = e-g. When § = 0, (5.26) degenerates. We
see however that, if e — e- ¢ is not in the kernel of the Dirichlet form, then ¢ cannot be

in the kernel of the matrix E [RO(E(O)) ® E(O)] .

5.A.3 First and second correctors

Recall (see (1.17), (1.18)) that
Tn(f) = // o™ f (2, v)dedv, G = {f € (TN x BN): Ju(f) < 400}
TN xRN

Let us introduce the following notation. We write a < b with the meaning that a < Cb,
where the constant C' may depend on R (see (2.7)), on CY (see (2.16)), on various
irrelevant constants, and on the dimension N.

Proposition 5.7. Let ¢ be of the form (5.3), with ¢ € C3(TN) and ¢ a Lipschitz
function of class C° on R such that the derivatives v, j € {1,2,3} are bounded. Let
©1, w2 be the correctors defined by (5.4), (5.13) respectively. Then the functions p1, 2
satisfy Zypi(f,e) < +00, Li(f,e) < +oo for all f € G3, e € F and are in the domain
of £¢. We have the estimates

lo1(f, @) S M9 lloy @ l€llor oy (Jo(f) + T1()), (5.27)

and
(L1 (f, @) S 1 ey @) I€NEeony ([ To(H) P+ 1T2(F)7), (5.28)
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on @1 and the following estimates on @s:

[e2(f, @)l S 14 e 1€l Ze ony (1T (NIP + 1T2()I), (5.29)

and

Zypa(f. @) S 1Y ll o l€l1Ea oy (1o (P + [ T3(H)IP), (5.30)
for all f € G, for all e € F with ||e||r <R. The estimate
20(p) S ¥l oy @) IElG2comy o171 oy (5.31)
is also satisfied for all p € L*(TV).
Proof of Proposition 5.7. For ¢ as in (5.3), the formula (5.11), (5.14) read
e1(f.e) =" ((p. ))(H(f ), Va&), H(f,e)=J(f)+p(f)Role), (5.32)

and

Zp1(f.€) =¥ ((p.€)) [(Kis (1), 02,0, ) + (Ji( ), 0, (Role;)0,€))]
0" (0 ONH(,€), Vab) (J()), Vo), (5.33)

respectively. The two estimates (5.27), (5.28) then follow from the bounds (2.7), (2.15)
on E; and Rg(e). The formula (5.12) for .Z¢ and (5.28) then give (5.31). Let us focus
on the estimate (5.29) on |p2(f,e)| now. For simplicity, let us denote by ¢, 4", ... the
derivatives of 1) evaluated at the point (p,&). We start from the formula (5.13), which
gives

pa(f,e) = E(t.e) [Le1(ft Bt) — (L1, 1p)] dt, (5.34)
0

where f; is obtained either by (3.3) or (3.4) with s = 0. Consider the LB-case. There
are two terms in f; and three terms in 4,1, which makes at least six terms to consider.

We find more than six terms actually, because of the translations in v. Consider the first
term in (3.3). By (5.8), and for

t
wy ::/ Es(e)ds,
0
we have

K(f(- —wp) = K(f) + J(f) ® wi+ p(Hwd?,  J(F(—w)) = J(F) + p(fwr.

In (5.33)-(5.34), and regarding the linear terms with factor ¢/, this gives the contributions

baa=v [ [Tem [K(f) I T wn+ p(Fus?] D2edtda,
™ Jo
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and
b=t [ [T R ) ValRo(Eife)) - V] dede
Using the bound [Jw||r < tsupsepoyq | Es(e)|F and (2.7), (2.15), we have
@20, [Pop| < 19 [lcy @) IEllczeryy (Jo(f) + Ji(f) + J2(f))-
Since Ji(f) < 5Jo(f) + 5J2(f), this gives us a bound by [[¢/||c, @) €llc2ern (Jo(f) +

Jo(f)). Using (5.8) again, and still regarding the linear terms with factor ' only, we
see that the second term in the expansion (3.3) of fFB has the contributions

Py =) /TN/ O (+00))dtdr, ®oq=1) / / (0a(t) — b4(+00))dtdz,

where

0.(t) =p(f) /0 e (t=2)

K+E < /,, t Es(e)ds) ®2] :D2¢do, (5.35)

0ut) =) [ | Bu(e)ds -V Ro(Ei(e)) vad|an )

0

By standard manipulations on the integrals in (5.35), we have

0u(t) = p(F)(1 — e K:D2¢ + 2p(f) /0 Ceo /O ’ / "Tu(t — 1t — ):D2edsdrdo,

where the covariance I'e is defined by (2.18). The most delicate term to estimate in @,

5, =2 / / / / / ot =1t —s) —I[(s—r)] :D2¢dsdrdodtdz.

The other terms are bounded by [|€]| 2wy (Jo(f) +J2(f)) using (2.7). Using also (2.19),

we have
|(I) C‘ < 2J0 HfHCQ(TN / / / / 7m1x deTdO’dt

< 2Jo(F)lIEllcom / / eyt — 5)dsd.

is

Neglecting the term —e™* and using (2.14) gives a bound |®5 | < 2j0(f)||§||02(TN). We
have also

A1) = o(f) /O /0 "E[Ei_u(e) - ValRo(Ei(e)) - V]| dsdo.
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Conditioning on G;_g, we see that

E[Er_s(e) ® Ro(Ei(e))] = Pr_s [t ® PuRots] (€), 1(e) = . (5.37)
Indeed, given some continuous and bounded functions ¢, 8: F — R, the Markov property
gives

E[p(Et-s(e)) ® 0(Et(e))|Gi—s] = p(Fi—s(e)) @ PsO(Ei—s(e)).
Taking expectation gives

Elp(Ei-s(e)) @ 0(Ei(e))] = Pr—s [» © Psb] (e). (5.38)

The bound (2.7) allows us to extend (5.38) to the case ¢ = ¥, 8 = Rot to establish
(5.37). By (2.13), (2.15), (2.14), we obtain

[Pros [t Val(PoRot - Va6)) ()

— (¢ - Va(PsRo - V3€), y)} dsdodt

C(TN)
<R / / / it — 8)dsdodt €]} s vy < R2[€] 1 o).

Using this bound, i (Tw)jo(f). Let us look at the
quadratic terms with the factor ¢ now. There are two terms in (3.3), so four terms
Poe, ..., Doy to consider here. The first term in (3.3) has a factor et like in ®,, Py,
There is no contribution from (&1, p1,) in @, Po r, P2 4 hence, and the convergence of
the integral in (5.34) is clear. Therefore, using the same arguments as above, we obtain
the estimates

|Pa.cls (P25l [P2,6] S 119" [l @) IVl Er vy (1T () + [TL(F)?). (5.39)

Let us illustrate this on the example of ®;,. We have

o0 t t
(I)2,g = lb”/o e_t/o 6_(t_U)E |:/ <p(f)Er(e)a Vm’£>L2(TN)dr

<(T(f) + plf) /0 Eu(e)ds + p(f)Rol(E1). Va) p2iom |

which gives (5.39). The last term ®y, is

Py p =" /Ooo(eh(t) — 0 (400))dt,

/ / / / e () By(e), Vab)racen)

p(f)Eg(e) + c(t) "' p(f)Ro(Ei(e)), Vil) 2(pvyds'dsdo’ do.

where
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The coefficient ¢(t) is

t gt t
c(t) = / / e = ds'do’ = / oe " =1—(t+1)e "
0 Jo’ 0

The technique used to estimate the terms ®2 . and ®5 4 applies here to give

@01l S 10" oy IVl 2 oy [T ()12

This concludes the estimate on @2 in the LB-case. The estimate on ¢ in the FP-case
is obtained by the same arguments. This follows from the expressions for K(f;), J(fi),
which involve various terms, similar to those estimated in the LB-case. For example, a
careful computation based on (3.4) and (5.8) gives

t ®2
K(fE?) =p(f) [(1—e2t>K+( /0 e“ff)EU(e)da) e 2K(f)

t ¢
Lot [ / O, (e)do  J(f) + I(f) © / 9B, (e)do| .
0 0
A comparable expansion for J(ffT) gives the result, like in the LB-case. Using (2.16),
a careful study of the terms composing 2 shows that ¢; and ¢y are of the form (4.24)
with some &; as in Remark 4.7. By Proposition 4.6, we deduce that Z;(f,e) < 400,

Lei(f,e) < oo for all f € G, e € F and that 1 and @9 are in the domain of .Z*.

There remains to prove (5.30). Compared to the development of 92, when computing
L, o, still more terms appear, which combine the derivatives of ¥ up to the order three.
However, all the questions of convergence of the integrals with respect to ¢ have been
dealt with in the estimate of p9. Although lengthy, it is not problematic to prove (5.30):
we do not expound that part thus. ]

Remark 5.8 (Linear test function). In Section 5.C, we apply Proposition 5.7 to a linear
test-function (p) = (p, &) 2(rnvy, which means ¢’ = 1, ¥” = 0. In that case, the bounds
on the first corrector is a little bit simpler: we have

e1(f, @)l S ll€llorermy (Jo(f) + Si(f)), (5.40)

and
[ L1 (£ @)l S N€lloz oy (Jo(f) + J2(f)), (5.41)
for all f € G, for all e € F' with |le|]|r <R.

By Theorem 4.5, Remark 4.8 and Theorem B.1, we obtain the following corollary to
Proposition 5.7.

Corollary 5.9. Let ¢ be of the form (5.3), with € € C3(TN) and ¢ a Lipschitz function
of class C® on R such that the derivatives Y1), j € {1,2,3} are bounded. Let p1, po be

the correctors defined by (5.4), (5.13) respectively. Let 6 be the correction of ¢ at order
0,1 or2:

0 € {o,p+ep1,p+ep1 +e2p}.
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Then .
M (t) = 6(5, Bf) — 0(fm, o) — /0 Lo0(f%, B )ds (5.42)

and

Mg (1)? — / L2716 — 20.2°0] (f*(s), B (s))ds

are (Gy/e2)-martingales.

5.B Bounds on the moments

Recall that J,,(f) denotes the m-th moment of f (see (1.17)) and that G,, is the space
of functions f € L'(TY x RY) such that J,,(f) < +o0.

Proposition 5.10. Let f§ € Gy,. Let (ff) be the unique mild solution to (1.7) on [0,T]
given by Proposition 4.2 or 4.4. Then, for all m € N, almost-surely, for all t > 0,

Tm(f§) < CR,m, 1) [Tn(f5) + Jo(f5)] (5.43)
where C(R,m,t) is a constant which is bounded for t in a bounded set.

Proof of Proposition 5.10. By density, we can assume that fi, € W21(TYN x RY). We
can also replace v — [v|™ by v +— |v|™x,(v), where x, is a function with compact
support which converges pointwise to 1 when n — 0. By the results of propagation of
regularity given in Proposition 4.2 and Proposition 4.4, the following computations are
licit then. For simplicity, we take directly x = 1. First, we have

d

_ 1 7. _
L (75 = L | om(@F2) + 2m / / [20m Dy - B f5 (2, o)dedo| . (5.44)
dt €2 TN xRN

If m = 0, then, for all ¢ > 0, almost-surely, Jo(f;) = Jo(f§) since the equation is
conservative. If m > 0, then we use the following inequality (which is a consequence of
Young’s inequality)

1
2m|v|*m ! < ﬁ|v|2m + [2R(2m — 1)]*™ 7L,

to infer, by (5.44) and (2.9), that

G (10) < 23 | Fon(QIF) + o () + RIZR(2m — VP
We have, in the case QQ = QLB,
Jom(QUBf) = Jom (M) Jo(f) = Jom(f)-
If Q = Qpp, then
Tom(Qrpf) = — 2m //TNXRN 207D (Y f (2, 0) + 0 f (2, 0))dado

:(N + 2(m - 1))j2(m—1)(f) - 2mj2m(f)
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In the first case Q = Q1,5, we obtain
_ ot - ot = 17 7
Jom (ff) < €22 T (f5) + 2(1 — €7 2%) [T (M) + R[2R(2m — D)™ 1] Jo(f5)-

This gives (5.43). If Q = Qpp, we conclude similarly by a recursive argument on m. O

5.C Tightness

For o > 0, we denote by H~°(T") the dual space of H°(TV). Let JJ = (Id — A,)°.
In the standard Fourier basis (wy) of L2(TV), J{ is given by

JOw, = (14 M) %wy, A =472 |k?,  wi(z) = exp(2mik - z).

As Jf/2 is an isometry L?(TN) — H°(TY), the norm on H~°(TV) is
1/2

Aoy = | S A I 2w poam 2| (5.45)
kezd

Proposition 5.11 (Tightness). Let f§ € Gz. Let (f{) be the unique mild solution to
(1.7) on [0,T] given by Proposition 4.2 or 4.4. Then (p;)icpo,r) s tight in the space
C((0,T]; H~H(TY)).

Proof of Proposition 5.11. Let us introduce the decomposition
P =0+, 0° =edivy(J(f°) + p(fF)Ro(ES)). (5.46)

Note that, contrary to p°, which has continuous trajectories, 6° and (¢ are, a priori,
cadlag processes, just like E5. We show first that p° is close to (° in the norm of
C([0,T); H~1(T¥)) and then prove in a second step that ((¥) is tight in the Skorokhod
space D([0,T]); H~*(TV)). In the third last step, we show that (PE)iejo,m 1s tight in
C([0,T); H-(TV)).

Step 1. p° is close to (°. This is a straightforward consequence of the bound on the
moments (5.43). Let us extend the notation a < b to denote the inequality a < Cb,
where the factor C' may depend on R, on Cy, on N and also on supg...q Jm(f§) for
m =0,...,3 and on T. Note that C' should not depend on &, nor on w. Then, by (5.43),
we have supycpo 7 |05 | -1 (rvy S e

Step 2. (¢%) is tight in D([0,T); H=(T")). The bound on the moments (5.43) shows
that supsejo 71 1105l 2(rvy and supeio 7y |10 | g1 (rvy are almost-surely bounded. Since
¢ = p® — 6°, the quantity sup,c(o 1 [|¢f | -1 (7~ is also almost-surely bounded. By [14,
Theorem 3.1], it is sufficient therefore to prove that, for all & € C?(T¥), the family of
real-valued processes ((%,&) is tight in D([0,7]). Let us fix such a £, and let us set
p(p) = (p,€) and 7 = (¢%,&). Denote by

p1(f,e) = (J(f) + p(f)Ro(e), §)
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the first corrector associated to (. To obtain an estimate on the time increments of ¢,
we introduce the perturbed test function ¢° = ¢ + e¢; and the martingale (see (5.42))

ME(t) = o*(f°(t), E*(t) — ¢°(£%(0), £5(0)) —/0 Lo (f5(s), B (s))ds.  (547)

We have thus .
Ve —/0 L2 (f°(0), E*(0))do + M*(t). (5.48)

To prove that () is tight in D([0, T']), we will use the Aldous criterion, [13, Theorem 4.5,
p.356]. Let 1 > 6 > 0. Let 71,72 be some (F;)-stopping times such that

71 < Ty §T1+9, ™ <T, a.s. (5.49)
By the Doob optional sampling theorem, we have
E [|M*(r2) — M®(my)|?] = E [|M*(m2)|* — |M*(m) ?] .

Let (A5) be defined by (B.4), where . = £¢ and ¢ = ¢°. By Theorem B.1, |M*(t)|?>— AS
is a martingale. Consequently,

E[|Me(r) — M*(m)’] =E[45, - 45,] <0,

~

We also have )

/ U 2 (o (s), B (s))ds| <0

T1

E

Using the decomposition (5.48), we conclude that the increments of 7¢ also satisfy the
estimate

E[1;, — ] S 6.

By the Markov inequality, the Aldous criterion

lim lim sup sup P(|v;, — 75| >n) =0
0=0 cc(0,1) T1,72

is satisfied for all n > 0, (the sup on 71, 72 being the sup over the stopping times satisfying
(5.49)). This gives the desired conclusion.

Step 3. (p°) is tight in C([0,T]; H~'(T¥)). Using Step 1. and [13, Lemma 3.31
p.352], we deduce that (X7) is tight in D([0, T]; R?). Since (X§) is in C([0, T]; R?), it is
actually tight in C([0,T];R%). To establish this fact, it is sufficient to use the relation
w,(0) < 2wy, (0) (t — p(t) continuous) between the modulus of continuity of continuous
functions and the modulus of continuity of cadlag functions, see [2, (12.10) p. 123]. O
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5.D Convergence to the solution of a Martingale problem

Assume that the hypotheses of Proposition 5.11 are satisfied. Let ey = {e,;n € N},
where (¢,) | 0. By the Skorokhod theorem [2, p. 70], there is a subset of ey, which we
still denote by ey, a probability space (Q, F, If”), some random variables {5%;¢ € en}, p
on C([0,T]; H~Y(T¥)), such that

1. for all € € ey, the laws of pf and 5° as C([0,7T]; H~!(T"))-random variables coin-
cide,

2. P-as., () is converging to j in C([0,T]); H~(TV)) along ey.

By lower semi-continuity, we have P-a.s., for all ¢t € [0,T], p; € L*(TV). Let (]}t)te[O,T]
be the natural filtration of (5(t)).ejo,7)- Our aim is to show that the process (5(t)).ejo,7]
is a solution of the martingale problem associated to the limit generator .Z.

Proposition 5.12 (Martingale). Let & € C3(TV), and let ¢ be of the form (5.3), where
¥ is a Lipschitz function of class C® on R such that the deriwatives v\9), j € {1,2,3}
are bounded. Let £ be the limit generator defined by (5.24). Then the process

t
My(t) := ¢ (p(t)) = ¢ (p(0)) = /0 Zp(p(s))ds (5.50)
is a continuous martingale with respect to (]}t)te[o,T}’ Let

Q(p:&) = E [(p, Ro(E(0)) - Va)(p, E(0) - Va&)] - (5.51)

The quadratic variation of (M(t)) has the expression

(NI, N, = 2 /0 (5 ) 2Q(5s; €)ds, (5.52)

for all t € [0,T].

Proof of Proposition 5.12. Recall that Zp(p(s)) is well defined by (5.31). For ¢ given
by (5.3) in the expression (5.24) of the limit generator, we get the decomposition

ZLo(p) =" ((p,)){p, dive (Ky V) + O - V£
+ 0" ({p, ))E [(p, Ro(E(0)) - V2&){p, E(0) - Vo€)] . (5.53)

Since & € C3(TV), we obtain that p — Zo(p) is continuous for the H (T )-topology,
thereby showing that the process (Msa (t)) is continuous. Let us prove now the martingale
property. Let 0 < s <t <T. Let 0 <t; < --- <t, < s and let © be a continuous and
bounded function on [H~'(TN)]". Note that F, is generated by the random variables
O(p(t1),...,p(ty)), for n € N*, (t;)1, and O as above. Our aim is therefore to prove
that

E (M (t) = Mp(5))0(3(t), . plta))| = 0. (5.54)
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Let ¢ = ¢ + &1 + €29 be the second order correction of ¢, with 1 and ¢y given by
Proposition 5.7. We start from the identity (see (5.42))

E [(M(t) — Mg(5))O(p"(t1), - -, p°(tn))] =0, (5.55)
where .
Mg(t) := o (f°(t), Ef) — ¢°(fin, E§) —/O LEGE(f(s), E5)ds, (5.56)

Recall that Z%p° = Lo + % pa. By (5.55), the estimates on the correctors (Propo-
sition 5.7) and the uniform estimates on the moments of (ff) (Proposition 5.10), we
have

E [(X5(t) — X5(5))0(p% (1), .., p°(t))] = Oe),

where the process (Xg(t)) is

XE(t) = p(p* (1)) — p(pin) — /0 Lo (5))ds.

By identities of the laws, it follows that

E[(wﬁa(t))—w(ﬁa(s))— / zw(ﬁf(s))ds) O (1), 5" (t))| = 0(0).  (5.57)

We must examine the convergence of each terms in (5.57). By a.s convergence of (5°) in
C([0,T); H=1(TY)) along ey, we have

[W(t)) - fs@(ﬁE(S))dS] O (1), i (1))
S {w(ﬁ(t)) -/ zw(s))ds} O((tr), ... p(tn)
0

almost-surely when ¢ — 0 along ey. Since © is bounded and ¢ (p°(t)) and ZLp(p°(t)) are
a.s. bounded by a constant (a consequence of (5.43)), we can apply the dominated con-
vergence theorem. This gives (5.54). Because M@ is continuous, the quadratic variation
of M, is the unique non-decreasing process (A4;) such that [M,(t)|* — A; is a martin-
gale. Theorem B.1 and a straightforward computation based on (5.53) show that the
right-hand side of (5.52) is indeed the quadratic variation of M. O

5.E Limit SPDE
5.E.1 Covariance

Proposition 5.13. Let S be defined by (1.23). The operator S is symmetric, non-
negative and trace-class on the space L*(TV;RY).
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Proof of Proposition 5.13. It is clear that S is symmetric. That S is non-negative means
(Sp, p) >0, where (-,-) is the canonical scalar product on L?(TV;R") given as the sum
over i € {1,...,N} of the L?-scalar product of the components. By Lemma 5.4, we
have, for all p € L?(TV;RY),

2

(Sp, p) = lim 0E >0,
d—0

/ e % p, E;)dt

0

which shows that (Sp, p) > 0 indeed. Let us prove that S is trace-class. We fix an arbi-
trary orthonormal basis (¢ ) of L2(TY; RY). For all i, z, we have H (i, z,-) € L?(TV;RY),
where H defined by (1.22) is the kernel of @ . We can use therefore the orthonormal
decomposition

H(i, Z, ) = Z<H(i,$, ')7 Ck><k = Z SCk(Z7x)<k (558)
k

k

We evaluate this expansion at (i,z), sum over (i,z) and use the fact that S is non-
negative to obtain the classical identity that expresses Trace(S) has the sum over the
set {1,...,N} x TV of the diagonal part (i,z) + H(i,2,4,2). The bounds (2.7), (2.15)
then imply that Trace(S) < NR is finite. O

To define the square-root of S we employ the usual functional calculus for symmetric
compact operators, based on the spectral decomposition. We have

S=) Mk ® G (5.59)

keN

where (A, (k) are the spectral elements of S and ¢ ® ¢’ is the notation for the rank-one
operator that maps p on (p,()¢’. The square-root S1/2 of S is defined by the formula

Y2 =3 N0 G (5.60)
keN

We establish now the following result.

PI‘OpOSition 5.14. The sum
k

1s finite.

We will use Proposition 5.14 in the proof of Theorem 5.19. A direct consequence of
Proposition 5.14 is also that we can extend S/? as a bounded operator H~™(TV; RN) —
L2(TN; RN):

I1SY2 2] 2 grm vy < Cll2ll gr-m v vy (5.61)

This extension is used in Proposition 5.15 in particular.
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Proof of Proposition 5.14. Recall that F = H?™(TV;R") has the standard Sobolev
norm defined by (2.1). Let o be a multi-index of length |a] < m. We integrate the
identity Ap(r = S(i against (—1)‘5“'820‘@ and integrate by parts to obtain the identity

MO Gl T2y = (=DINOZ* H, G @ Gi). (5.62)

Note that the procedure is valid because H € H?™ (TN x TV;RY x RY), a regularity
property due to (1.22) and (2.15). Using (1.22), we have also the identity

(02°H, Gk ® () = E(0°*Ro(Eo), G (Eo, G-

By the Parseval identity and the Cauchy-Schwarz inequality, it follows that

ZAkHaanH%Q(TN;]RN) <E ["32QR0(E0)HL2(TN;RN)HEOHLQ(TN;]RN)] ,
k
which is bounded by R?, owing to (2.7) and (2.15). This concludes the proof. O

5.E.2 Representation formula

Let (p¢) be the process considered in Section 5.D, defined as the a.s. limit of (pf). For
p€ HYTN), ve L2(TN;RY) let us set

®(p)v = V2div,(pS' %0). (5.63)

Proposition 5.15. Let s > 2+ N. Fort € [0,T], the application t — ®(p;) is well
defined as a map from U := L?>(TN;RN) into H := H=*(TY) and is a.s. continuous
from [0,T] into L2(U; H), the set of Hilbert-Schmidt operators from U to H. Moreover,
the process t — ®(py) is adapted for the filtration (F;) generated by ().

Proof of Proposition 5.15. For smooth v and p defined on TV, we have
(diva(pSY/20). )] = [{0. SY2(pV,))| < Cllol ey 10V g mevesy,  (5.64)
where the estimate from above in (5.64) is deduced from (5.61). The norm of the product
pV € is bounded as follows:
16V 2l r-m(rn 'y < llollg—1amylléllc2 oy

Let 51 € (2+ N/2,5 — N/2). Using the Sobolev injection of H*!(T") into C?(T), we
get the first bound
1P| w1 (v )y < Cllpell 177y

Then we use the fact that the injection H~*1(TV) — H~%(T") = H is Hilbert-Schmidst,
to obtain the desired estimate

12(pt) | o ;i) < Cllpel -1 oy

Taking into account the almost sure continuity of ¢ — j; from [0, 7] into H~1(TY), it is
easy to conclude the proof. O
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Note that t — ®(p;) is a predictable L(U; H)-valued process (because the process is
adapted and has left-continuous trajectories).

Proposition 5.16. Let (Xt) be the continuous H-valued martingale defined by

t
Ry = pr— / diva (K, Vs + O7s)ds. (5.65)
0
There exists a filtered probability sp(}ce~(Q,.Z:“ ,]j”, (.73})), a L2(TN ;Rfv )—vqlued cylindrical
Wiener process W defined on (2 x Q,F x F,P x P), adapted to (F; x Fi)¢, such that

t
X(@,0) = / B(ps, 0, ) AW (5, @, 0), (5.66)
0

where

Proof of Proposition 5.16. We apply Theorem 8.2 p. 220 in [5], with Q the identity of
U. The representation of X; as the stochastic integral (5.66) is then a consequence of
the identity

(X, %), = /O (5,0 (5, ds, (5.67)

giving the quadratic variation of (Xt) It is clear that, as claimed above, X; takes values
in H = H*(TN). Actually, 5(t) being in H—*(TV), X; even takes values in H—3(TV).
For ¢ € H3(TVN), we have (X;,&) = M% (t), where @¢(p) = (p,€) and M, is defined by
(5.50). The quadratic variation of the H-valued martingale (X;) is defined as

(X, X =) (X, X1)i&r @ &,
w

where (£,) is an orthonormal basis of H and X (t) = (X (t)&k, &). The formula (5.68) is
true, therefore, if, and only if, for all £ € H*(T"), the real-valued martingale (M, (t))
has the quadratic variation

t
(e Mgl = [ 195" acom gy (5.69)

The quadratic variation of M% is given by the formula (5.52) with ¢(s) = s. To
conclude, we simply need to observe that, by definition of S and of Q(p;€) in (5.51), we
have

Q(p;€) = (S(pV€), pVb) pairv vy = 1572 (pV ) |72 vy,
and thus Q(fs; €) = [|(ps) €]l 2(pw gy O
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We gather the results of Section 5.D and Proposition 5.16 to give the following theorem.
It is essentially the consequence of a slight abuse of notations, denoting by (Q, F, IP’) the
whole probability space (2 x Q, F x F,P x P).

Theorem 5.17. Under the hypotheses of Theorem 1.1, let ey = {en;n € N}, where (e5,)
is a sequence decreasing to 0. There is a subset of en still denoted by ey, a filtered proba-
bility space (Q, F, P, (F;)), some random variables {0 € en}, p on C([0,T7; H-YTN)),
a L2(TV;RN)-valued cylindrical' Wiener process W defined on (0, F,P, (F;)) such that:

1. for all ¢ € ey, the laws of p° and 5° as C([0,T]; H~*(TN))-random variables coin-
cide,

2. P-a.s., (5°) is converging to p in C([0,T); H-Y(TN)) along ey,

3. the HY(T%) process p is (F;)-predictable, supyepo, 7 10l L1y < llpmllprrvy a-s.,
and the following equality (in H=*(TN), s > 2+ N/2) is satisfied:

t

t
Pt = pin + / divy (K3Vaps + Ops)ds + / O(ps)dW (s), (5.69)
0 0

for allt € [0,T], almost surely, where ®(s) is defined by (5.63).
Theorem 5.17 states that, up to subsequence, (p°)ccc, is converging in law in the space
C([0,T]; H~Y(TV) to a weak-L' martingale solution to Equation (1.25) with initial da-
tum pi,. This notion of “weak-L! martingale solution” is defined in the following section.

5.E.3 Limit equation

Definition 5.18. Let pi, € L'(TV). A weak-L' martingale solution to Equation (1.25)
with initial datum p;, is a multiplet

(Qw’fv ]f”) (ﬁt>v W? (ﬁt)):

where (€2, E” (- E)) is a filtered probability space, W is a L2(TN; RN )-valued cylindrical
defined on (2, F,P, (F:)), (p¢) is a process satisfying the properties given in item 3 of
Theorem 5.17.

Theorem 5.19. Let pi, € LY(TYN). Two weak-L' martingale solutions to (1.25) that
have the same initial datum py, and are constructed on the same stochastic basis coincide
a.s.

To establish this result of pathwise uniqueness for (1.25), we will use the following result.

Lemma 5.20. Let K; be defined by (1.19). Let (A, () denote the spectral elements of
S (see Section 5.E.1) and let v, = )\,16/2@. For all z € TV, the inequality
Ky() > K+ ou(x) @ px(x) (5.70)
k

is satisfied in the sense of symmetric matrices.

!when we do not specify the covariance of the Wiener process, it is understood that it is the identity
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Proof of Lemma 5.20. To establish (5.70), we use first (1.19) and (1.22), which gives
Ky(z) > K+ (H(i, 2,5, 2))ij,

since b > 1, whereas the term in factor of (b — 1) in (1.19) is a non-negative symmetric

matrix by Lemma 5.4. Since ¢ = )\IIC/ 2@, the expansion (5.58) can be rewritten as
H(i,z,j,2) = > [or(@)]; [or(2)];. This gives the desired result. O

Proof of Theorem 5.19. We are given two weak-L! martingale solutions to (1.25) both
with initial datum p;,, and associated to the same probabilistic data (Q, F,P, (.7:",5), W)
For simplicity of notations, we get rid of the tildes in what follows. By linearity, it is
sufficient to consider the case where p;, = 0 is trivial. If (1.25) was deterministic, a
possible approach to uniqueness would be to regularize the equation, with the help of
the Yosida regularization of the operator —div(K}V-). In that way, and although p; has
no space-derivatives a priori, one can deal with the commutators that appear when one
tries to do an energy estimate for a regularization of p — ||p]| ri(rv)- This approach
does not work for (1.25), since there are actually two second-order operators at stake
there: the second one appears when we write the It6 correction to the martingale term.
Instead of proving a renormalization property therefore, we will use a duality method.
Let ¢, € (0,7 be fixed, and let ¢, be a given F}¥-measurable function. We consider a
solution (1, Z) of the backward SPDE

dp = [~div,(K;V) + O - V| dt — V2p -V, Zdt + Z - dW (1), (5.71)
for t € (0,t4), with terminal condition
P(te) = s (5.72)

Let us explain the notation used in (5.71) and what we mean by “solution” (v, Z).
The component @ of ¢ are defined in Lemma 5.20. Let n = [%} + 1. Since m >

% + n, Proposition 5.14 and the usual Sobolev’s embedding show that ¢ is an element
of £2(N; C*(T™)). The products ¢ - V,Z and Z - dW (t) stand for

> ok Vel > ZrdBi(t)
K K

respectively. Here, we use the decomposition (see Proposition 4.1 of [5])

SYPW () = eBr(D),
B

where ((1(t), B2(t),...) is a family of independent one-dimensional Wiener processes.
By P we denote the o-algebra of predictable sets, based on the filtration (F;). A couple
(v, Z) is said to be solution to (5.71)-(5.72) on (0,t,) if

1. € L2(Q x (0,t,), P, H*(TN)), Z € L*(Q x (0,t*), P, 2(N; HY(TN))),
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2. 1 € C([0,t4]; L2(TN)) almost surely,

3. for all t € [0,¢,], almost surely,

b(t,z) = () + / " vy (B (2) Vi (s, 7)) — O(x) - Vip(s, 2)] ds
+J/% vmmm—fb@dmg(mw

for a.e. x € TV.

The equation (5.71) is super-parabolic in the sense of Assumption 2.2 of [6]. This is an
application of the estimate (5.70). By Theorem 2.2 in [6], a solution (¢, Z) to (5.71)-
(5.72) as above does exist, provided 1, € L*(Q, 7V, HY(TV)). Actually, Theorem 2.2
of [6] applies in the case where W is a finite-dimensional Wiener process. However, as
asserted in Remark 2.3 of [6], the result continues to hold in the case of the cylindrical
Wiener process W as considered here. This assertion must be specified a bit however.
Indeed, recasting the condition (2.4) of [6] in our framework, we need a bound on the
quantity

1/2
[Z Lip(@k)Zl . (5.74)
k

As ¢ € £2(N;C™(TVN)) (recall Proposition 5.14), the quantity (5.74) is indeed finite.
Similarly, using Theorem 2.3 of [6] and the fact that ¢ € ¢2(N;C™(TV)), we get the
higher differentiability property

P e LX(Qx (0,t,), P, H"P(TV)), Z e L*(Q x (0,tx), P, (*(N; H™(TV))),

provided ¥, € L2(Q,FY, H"(TY)). Since n > N/2, this shows that (1, Z) have
respectively C2? and C! regularity in 2. In particular, the equation (5.73) is satisfied
pointwise, for every x € TV. By subtracting (5.73) written at ¢ = 0, we obtain

Y(t,z) = ¢(0,7) — /0 [diva (Ky(2) VY (s, x)) — O(x) - Vip(s, z)] ds
—f/ VZMW+AH@W%L@W

for every & € TV. Let Js be the regularizing operator defined by convolution with an
approximation of the unit on TV. By testing (5.69) with a function J;¢, we obtain the
regularized equation

ps(t,z) = ps(0,x) —i—/o divs(KyVp(s,x)) + O(x)p(s, x))ds

V3 /0 divs(p(s, ) (x) - AW (s)), (5.76)
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where ps = Jsp, divs = Jsdiv,. We apply the It6 formula to the two diffusions (5.75)
and (5.76), take expectancy and integrate the result with respect to z. Since ps(0) = 0,
this gives the identity

Elps(t.), 1) = E /0 ((p— ps)(s), div (K Vip(s)) — © - Vib(s) — V2 - VZ(s))ds

+E /0 (p(s), div(K(Vs — V)(s) — © - (Vs — V)ib(s) — Vg - (Vs — V) Z(s))ds,
(5.77)

where we use the duality product between L'(T¥) and C(T") and the notation Vs =
VJ;. The regularity of (1, Z) is sufficient to justify that, in the limit 6 — 0, (5.77) gives
E(p(t),+) = 0. Since 1, is arbitrary in the class L2(Q, 7Y, H"*1(TY)), this implies
p(t«) = 0 almost surely. O

5.E.4 Conclusion

We use the Gyongy-Krylov argument, [11, Lemma 1.1]. We deduce that (1.25) has a
weak-L! solution, strong in the probabilistic sense: there does exist a weak-L! mar-
tingale solution with probabilistic data that coincides with a set of probabilistic data
prescribed in advance. Moreover, weak-L! martingale solutions with given initial datum
to (1.25) are unique. Consequently, the whole sequence (p.) considered in Theorem 5.17
is converging in law to the weak-L!' martingale solution to (1.25) with initial datum pj,.
This concludes the proof of Theorem 1.1.

This work was supported by the LABEX MILYON (ANR-10-LABX-0070) of Université de Lyon,
within the program “Investissements d’Avenir” (ANR-11-IDEX-0007) operated by the French
National Research Agency (ANR), by the ANR project STAB and and by the LABEX Lebesgue
Center of Mathematics, program ANR-11-LABX-0020-01.

A Resolution of the unperturbed equation
Consider the LB case first. By integration with respect to v in the equation

Oift + E(t,s5e) - Vo fi + fr = p(fe) M, (A1)

one checks that p(fi) = p(f) for all ¢ > 0. Therefore, the formula (3.3) is simply the
Duhamel formula associated to the PDE (A.1). In the FP case, instead of working on
the PDE

Oift + E(t,s5e) - Vo ft = Qrp f1 (A.2)

we work on the solution V; to the equation

AV, = (—V, + E(t,s;e))dt +V2dB,, t>s. (A.3)
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If V, has the law of density f with respect to the Lebesgue measure on RY, then by
(1.12) (with no dependence on z here), we obtain, by explicit integration in (A.3),

RGO
RN ’
t
= / © <e_(t_3)v + / e~ E(0, s;€)ds + /1 — e=2(t=5) w) M (w) f(v)dwdwv.
RN JRN s

A change of variable gives (3.4) then.

B Martingale property of Markov processes

In this section, we make the connection between a Markov process and the Martingale
problem associated to its generator. Although this is a fundamental topic, we found
complete references (of Formula (B.3), giving the expression of the quadratic variation
in terms of the integral of the Carré du Champ operator) only in the case of finite-
dimensional state spaces. Theorem B.1 is given for functions ¢ € BC(FE) (continuous and
bounded functions). Some standard argument, using truncates, allow a generalization
to Lipschitz functions, as long as the processes at stake have sufficient moments. This
generalization of Theorem B.1 is used in the proof of Proposition 5.12 for instance.

Let E be a Polish space. Let (X;) be an E-valued time-homogeneous Markov process
with respect to a filtration (F;), with Markov semi-group (P;). The generator .£ as-
sociated to (P;) is defined by means of the bounded pointwise convergence [18]. Let
A; = t71(P, — 1d). A function ¢ of BC(E) is in D(.%) if the family (Ayp)o<i<1 is
bounded for the norm ||¢||pc(r)y = supzep |¢(2)| and if there exists ¢ € BC(E) such
that

Avp(x) = ()
when ¢t — 0T for all x € E. We set then Ly = 1.

Theorem B.1. Let E be a Polish space. Let (X;) be an E-valued time-homogeneous
Markov process with respect to a filtration (Fy), with Markov semi-group (P;) of generator
Z: for all p € BC(E)

E [p(Xits)|F2] = (Psp)(X2). (B.1)
Assume that t — Pyp(x) is continuous, for all ¢ € BC(E), x € E. Assume that
(w,t) = Xy(w) is measurable Q x Ry — E. Then, for all ¢ in the domain of £,

M (t) = p(X) — o(Xo) - /0 Lo(X,)ds (B.2)

is a (Fy)-martingale. Assume furthermore that |@|? is in the domain of £. Then the
process (Zy) defined by

2= M0 = [ (210 = 2020)(X)ds, (B.3)

18 a martingale.
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Remark B.2. Assume that (X;) is cadlag. Then the process

t
A= [ (L1l - 2020) (X )ds (B.4)
0

is continuous and adapted, and thus predictable. Consequently, (A;) is the predictable
quadratic variation (M, My)¢, [13, p.38], of M: this is the compensator, [13, p.32], of
the quadratic variation [M,, M, [13, p.51], of M.

Note that we assume also continuity from the left of ¢ — Pyp(x) in Theorem B.1. If
¢ € D(Z), this ensures that ¢ — Pp(z) is differentiable, with %Ptcp(x) = P.Lp(x),
[18, Proposition 3.2].

Proof of Theorem B.1. Let 0 < s < t. By the Markov property (B.1), we have
E[My ()| Fs] — My(s) = E[My(t) — My(s)|Fs]

— Pisp(X) = 9(X) - [ [P Zgl(X.)do

We use the relation %Pﬂp(m) = P.Zy(z) to obtain the martingale property. Indeed,
this gives

t
P sp—p= / P, _sZpdo,
s

and thus E[M,(t)|Fs] — M,(s) = 0. The proof of the martingale property for (B.3) is
divided in several steps. By C(¢), we will denote any constant that depend on ¢ and
may vary from lines to lines. We fix a subdivision o = (t;)o» of [0,7]. In a first step,

we show that
n—1

At = hm ZE [At/\ti+1 - At/\ti’fti] 9 (B5)

0
lol=07=5

with a convergence in L?(Q). Indeed, we have

n—1
At = Z At/\tiJrl - At/\tia (B6)
=0
and C(ti+1) = At/\ti+1 — At/\ti — K [At/\ti+1 — At/\ti|fti] satisﬁes
E[C(#:)C(t)] =0, i#j, [C(tiy1)] < C(p)(tiv1 — ti), (B.7)

where C(p) = |- 2% ||lzc(m) + 2l¢llBom) 1€ lBO(E). Tt follows that

n—1 2 n—1
E|Y ()] =B [(ti1)]* < Cle)Tlal,
i=0 i=0

which tends to 0 when |o| — 0. Using (B.6), we obtain (B.5). In a second step we prove
that

’Mw(ti-f-l) - Mw(ti)|2 = |90(Xti+1) - (p(Xti)|2 + Rtiati+17 (BS)
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with .
EZ ‘Rti,ti+1| = O(‘U‘l/z) (BQ)
1=0

By definition of M (t), (B.8) is satisfied with a remainder term

2 tit1

- 2(90(Xti+1) - (P(Xti» gap(Xs)ds. (B.lO)

t;

Rti,t g(p(Xs)dS

tit1
il

Using the fact that ¢? € D(Z), we have also
o (Xeir) = 9(Xe) I = My (tipr) — Mz (t:) — 20(Xe,) (M (tis1) — Moo(t:))
4 t‘tm LX) — 20(X,) :m Lo(X,)ds.
It follows that
o) — e (X)PIF] = [ B (26 (X) 260X (X)) 1] ds. (B

Taking expectation in (B.11), we get the following bound.
EHSO(Xti+1) - SD(Xti)P] < Csﬂ(ti-i-l - ti)’ (B’12)

Consider now the cross-product term in the right-hand side of (B.10). Using Young’s
inequality with a parameter 7 > 0, we see that the term E|R;, 4, .| can be bounded by

2
+ nEH@(thl) - SD(XU)IZL

tit1

(1+n HE ZLo(X,)ds

t;

and thus, taking 7 = (t;4+1 —t;)'/?, bounded from above by C/()(t;41 —t;)3/2. This gives
(B.9). The third step establishes the limit

n—1
A= lim Y E[[My(tip1) — Mo (t:)*| 7] (B.13)
=0

with a convergence in L!(Q). To that purpose, we note that (B.8) shows that we can
replace the increment My (t;11) — M,(t;) by the increment p(t;41) — ¢(¢;) in the right-
hand side of (B.13). This gives an error term &1(|o|) which converges to 0 in L'(f),
taking (B.9) into account. By (B.5) and(B.11), we deduce that

n—1

A= S E[IMy(tir) — My(t)P1F,] = ea(lol) + (k. 0), (B.14)
=0
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where e5(|o|) converges to 0 in L!(2) and

ol ot
o)l <2y [l - s 2] ds.
i=0 i

We have in particular

n—1 tiv1
r(t,0) < Cle) S / o(X) — (X,)| ds

i=0 7t
and an estimate similar to (B.12) (obtained by working on the increment ¢(Xs) —¢(Xy,)
instead of p(Xy,,,) — ¢(Xy,)) shows that
Elp(Xs) = (X)) < C(o)(s — t). (B.15)

We deduce that 7(t,0) is converging to 0 in L?(£2) when |o| — 0. At last, let us show
that Z; = |M,(t)|*> — A; is a martingale. Let 0 < s < t. Set t,41 = min{t;;¢; > t},
ti+1 = min{t;;t; > s}. We may assume ¢, > s. Then E[Z; — Zs|Fs] is the limit when
|o| — 0 of the quantity

n—1
E[\M@(t)lz — My () = Y B [|M(tiv1) — My (t:)]*| 2]
i=l

]-'s] (B.16)

By the tower property E[E[Y |F,]|Fs] = E[Y|Fs] if t; > s, and the usual cancellation
properties for martingales, (B.16) is equal to

E {\M@(t) = My (tn)* + E[| M (s) — M (t)*] 2]

fs}. (B.17)

Using (B.15), we see that (B.17) tends to zero in L'(£2). This gives the desired result
E[Z — Zs|F,) = 0. O
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