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ROBUSTNESS OF THE PATHWISE STRUCTURE OF FLUCTUATIONS
IN STOCHASTIC HOMOGENIZATION

MITIA DUERINCKX, ANTOINE GLORIA, AND FELIX OTTO

ABSTRACT. We consider a linear elliptic system in divergence form with random coeffi-
cients and study the random fluctuations of large-scale averages of the field and the flux
of the solution operator. In the context of the random conductance model, we developed
in a previous work a theory of fluctuations based on the notion of homogenization com-
mutator: we proved that the two-scale expansion of this special quantity is accurate at
leading order in the fluctuation scaling when averaged on large scales (as opposed to the
two-scale expansion of the solution operator taken separately) and that the large-scale
fluctuations of the field and the flux of the solution operator can be recovered from those
of the commutator. This implies that the large-scale fluctuations of the commutator of
the corrector drive all other large-scale fluctuations to leading order, which we refer to as
the pathwise structure of fluctuations in stochastic homogenization. In the present con-
tribution we extend this result in two directions: we treat continuum elliptic (possibly
non-symmetric) systems and allow for strongly correlated coefficient fields (Gaussian-like
with a covariance function that can display an arbitrarily slow algebraic decay at infin-
ity). Our main result shows in this general setting that the two-scale expansion of the
homogenization commutator is still accurate to leading order when averaged on large
scales, which illustrates the robustness of the pathwise structure of fluctuations.
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1. INTRODUCTION

This article constitutes the second part of a series that develops a theory of fluctuations
in stochastic homogenization of linear elliptic (non-necessarily symmetric) systems in diver-
gence form. In the first part [9], we provided a complete picture of our theory (with optimal
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error estimates and convergence rates) in the simplified framework of the random conduc-
tance model. We proved three main results: the pathwise structure of fluctuations, their
asymptotic normality, and the identification of the limiting covariance structure. In the
present contribution, we focus on the fundamental pathwise aspect of the theory, that is,
the accuracy of the two-scale expansion for large-scale fluctuations of the so-called homog-
enization commutator, and we extend its validity to continuum (non-symmetric) systems
with strongly correlated coefficient fields. More precisely, we cover the general setting of
coefficient fields satisfying multiscale functional inequalities as introduced in [7, 8|, and
therefore treat all the models considered in the reference textbook [20] on heterogenous
materials. We take this as a sign of the robustness of the pathwise structure. Questions
regarding the scaling limit of the standard homogenization commutator require more care-
ful probabilistic assumptions and are addressed in the forthcoming contribution [5] in the
case of correlated Gaussian fields (see below for an informal discussion of these results).
In [10], we further explain how this whole theory of fluctuations naturally extends to higher
orders. We refer to the introduction of the companion article [9] for a general discussion of
the literature on fluctuations in stochastic homogenization (a short discussion of the key
pathwise structure is given at the end of this introduction).

Let a be a stationary and ergodic random coefficient field on R? that is bounded in the
sense of

la(z)€| < |¢]  for all ¢ € R? and 2 € RY, (1.1)
and satisfies the ellipticity property
/ Vu-aVu> X[ |[Vul? for all u € C°(R?), (1.2)
Rd Rd

for some A > 0; this notion of functional coercivity is weaker than pointwise ellipticity for
systems. Throughout the article we use scalar notation, but no iota in the proofs would
change for systems under assumptions (1.1) and (1.2). For all € > 0, we set a. := a(%),
and for a deterministic vector field f € C°(R%)? we consider the random family (u:).so of
unique Lax-Milgram solutions in R? (which henceforth means the unique weak solutions
in H'(R%)) of the rescaled problems

~V-a.Vu. = V- f. (1.3)

(The choice of considering an equation on the whole space rather than on a bounded set
allows us to focus on fluctuations in the bulk, and avoid effects of boundary layers. The
choice of taking a right-hand side (RHS) in divergence form allows to treat all dimensions
at once.) It is known since the pioneering work of Papanicolaou and Varadhan [18] and
Kozlov [16] that, almost surely, u. converges weakly (in H'(R%)) as € | 0 to the unique
Lax-Milgram solution @ in R? of

~V.aVa = V- f, (1.4)

where a is a deterministic and constant matrix that only depends on the law of a. More
precisely, for any direction e € R?, the projection ae is the expectation of the flux of the
corrector in the direction e,

e = E[a(Ve + ¢)], (1.5)
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where the corrector ¢, is the unique (up to a random additive constant) almost-sure solu-
tion of the corrector equation in R,
-V -a(Vee+e) =0,

in the class of functions the gradient of which is stationary, has finite second moment, and
has zero expectation. We denote by ¢ = (gbi)g:l the vector field the entries of which are
the correctors ¢; in the canonical directions e; of R%.

In [9], we developed a complete theory of fluctuations in stochastic homogenization for
the random conductance model (see also [15] for heuristic arguments). The key in our
theory is to focus on the so-called homogenization commutator of the solution,

a-Vu. —aVus, (1.6)

and to study its relation to the standard homogenization commutator = := (Ei)‘ii:l, where
the solution wu. is replaced by a-harmonic coordinates x — x; + ¢;(x),

= = G,(ngz + 62‘) — d(VqSZ + el-), Eij = (EZ)] (17)
In the framework of [9], we showed the following three crucial properties (which we refor-
mulate here in the non-symmetric continuum setting):
(I) First and most importantly, the two-scale expansion of the homogenization commu-
tator of the solution

a:-Vu. — aVu. — E[a.Vu. — aVu.] ~ Z(;)Vu (1.8)
is accurate in the fluctuation scaling in the sense that for all g € C®°(R%)¢ and
q < 00,

E “ / g- (aSVug —aVu. — Ela-Vu. — ELVuE]) — / g-Zi(2)Viu
Rd R

d
1
—_ . _|afa
Stoa €E “/Rdg‘:i(g)viu ] , (1.9)

up to a |log | factor in the critical dimension d = 2. This property is highly nontrivial
and is due to the special form of the commutator (1.6).

(IT) Second, both the fluctuations of the field Vu, and of the flux a.Vu. can be recovered
through deterministic projections of the fluctuations of the homogenization commu-
tator (1.6), which shows that no information is lost by passing to the commutator.
More precisely, the following elementary identities are easily checked,

/ g+ (Vu. — Vi) = —/ (Phg) - (@Y, — aVu,), (1.10)
R R

[ 9 (@Vu—ava) = [ (Pig)(aVu. - aVu),
R4 R4

in terms of the Helmholtz and Leray projections in LQ(Rd)d7
Py :=V(V-aV) 'V,  P:=1d—Pya,
Py =V(V-a'V)"'Vv.,  Pj:=1d-Pya*, (1.11)

where a* denotes the transpose of a. Similarly, the fluctuations of the field V¢
and of the flux aV¢ of the corrector are also determined by those of the standard
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commutator = itself: indeed, the definition of = yields —V -aV¢; = V - =; and
a(thi—i:ei)—dei = Z;+aVe;, to the effect of Vo = —Py=; and a(V;+e;) —ae; =
(Id —aPg)ZE; in the stationary sense, hence formally,

[ Feve) = - [ Par i),

R4

/ F:(a.(Vo(z)+1d)—a) = PLF :E(2), (1.12)
R4 Rd

where 75;{1 and 752 act on the second index of the tensor field F'; a suitable sense to
these identities is given in Corollary 1.

(ITI) Third, the standard homogenization commutator = is an approximately local func-
tion of the coefficients a, which allows to infer the large-scale behavior of = from
the large-scale behavior of a itself. This locality property is best seen when formally
computing the so-called “vertical” derivatives of = with respect to a: Letting ¢*
denote the corrector associated with the pointwise transpose field a*, and letting o*
denote the corresponding flux corrector (cf. (2.10)), we obtain (cf. [9, equation (1.10)]
and (2.15) below)

O o et en. 0 e
Sam) = = (V9] + ) gy (Vi + )
oa " * OV e;
-V- <¢;8a(x) (Vo —|—ez~)> -V (((bja—i-aj)aa(i)).

In view of 82—?33) = §(- — x), the first right-hand side term reveals an exactly local
dependence upon a. The second term is exactly local as well, but since it is written
in divergence form its contribution is negligible when integrating on large scales.
The only non-local effect comes from the last term due to %, which is given by
the mixed derivative of the Green’s function for —V - @V and thus is expected to
have only borderline integrable decay. However, it also appears inside a divergence,

hence it is negligible when integrated on large scales.

Let us comment on the structure of fluctuations revealed in (I)—(II). Together with
the two-scale expansion (1.9) of commutators, identities (1.10) and (1.12) imply that the
fluctuations of Vue, a-Vu., Vé(Z), and a-V¢(2) are determined to leading order by those
of Z(Z), with error estimated in a strong norm in probability. We chose to refer to this
key property as the “pathwise” structure of fluctuations in analogy with the language of
SPDEs in order to emphasize that this result does not only compare probability laws of
different objects (possibly constructed on different probability spaces), but compares these
objects for the same realizations of the randomness (for the same “paths”), here in form
of an error estimate at the level of stretched exponential moments. As emphasized in [9],
besides its theoretical importance, this pathwise structure is bound to affect multi-scale
computing and uncertainty quantification in an essential way. This result is indeed of
the complexity-reducing type of the central results in homogenization, as it provides a
description of fluctuations of a general solution by means of an off-line procedure using
the standard commutator Z in form of a two-scale expansion. Next, in case of a weakly
correlated coefficient field a, we expect from property (III) that =(:) displays the CLT

scaling and that e~%?Z(2) converges to a white noise; the pathwise structure (I)—(II) then
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allows to recover the known scaling limit results for the different quantities of interest in
stochastic homogenization, as indeed shown in [9] for the random conductance model.

In the present contribution, we focus on the pathwise structure (I)—(II). More precisely,
we mainly consider the class of Gaussian coefficient fields with a covariance function that
decays at infinity at some fixed (yet arbitrary) algebraic rate (1 4 |z|)~# parametrized by
B > 0, and we show that properties (I)—(II) still hold for this whole Gaussian class, which
illustrates the surprising robustness of the pathwise structure with respect to the large-scale
behavior of the homogenization commutator. Indeed, in dimension d = 1 (in which case
the quantities under investigation are simpler and explicit!), two typical behaviors have
been identified in terms of the scaling limit of the standard homogenization commutator
=, depending on the parameter 3 (cf. [4]),

e For 8 > d = 1: The standard commutator = displays the CLT scaling and its rescaling

57%5(5) converges in law to a non-degenerate white noise (Gaussian fluctuations, local
limiting covariance structure), but the convergence rate is arbitrarily slow as 5 gets
closer to d = 1. ,

e For 0 < 8 < d = 1: The suitable rescaling e~ 2 Z(2) converges along a subsequence to
a fractional Gaussian field (Gaussian fluctuations, nonlocal limiting covariance struc-
ture, potentially no uniqueness of the limit). Note that a different, non-Gaussian be-

havior may also occur in degenerate cases (cf. [14, 17] and second item in Remark 2.1).

In particular, the pathwise result is shown to hold in both examples whereas the rescaled
standard commutator does not necessarily converge to white noise or may even not converge
at all. The identification of the scaling limit of the standard commutator is thus a separate
question and is addressed in [5] in all dimensions for the whole range of values of 8 > 0,
combining Malliavin calculus with techniques developed in [11]. More precisely, this work
extends [4] to dimensions d > 1 in the following sense,

e For 3 > d: The rescaled commutator E_gE(é) converges in law to a generically non-
degenerate white noise.

e For 8 < d: The rescaled commutator eng(é) converges along a subsequence to a
generically non-degenerate fractional Gaussian field. Different limits can indeed be

reached in general, unless the covariance function has a self-similar profile at infinity.

These results illustrate the fact that the standard commutator = is an approximately local
function of the random coefficient field a (cf. (IIT) above), which essentially allows to relate
the scaling limit of the commutator with the scaling limit of the coefficient field itself (as in
dimension d = 1). Interestingly, this also shows that the pathwise structure of fluctuations
can in general not be reduced to a quantitative joint convergence in law since there might
not even be any convergence in law to talk about in the first place.

Although we focus here for shortness on the model case of Gaussian coefficient fields,
the arguments that we provide in this contribution are robust enough to cover the general
setting of mutiscale functional inequalities introduced and studied in |7, 8|, and therefore
to treat all the models of random coefficient fields considered in the reference textbook [20]
on heterogenous materials (see indeed third item of Remark 2.1). This makes the results
of this contribution not only of theoretical but also of practical interest.

n dimension d = 1, the homogenization commutator indeed simply takes the form Z(z) = a(1 — L))7

which is exactly local wrt a.
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Let us conclude this introduction with a short discussion of the recent literature concern-
ing (I)—(III); we refer to [9, Section 1.4] for more detail. The pathwise structure (I)—(II)
of fluctuations, which we extend here to the continuum setting with long-range correla-
tions, was first formulated and proved by us in [9] for the random conductance model. A
related form of (I)—(II) was conjectured in [15] within the variational and renormalization
framework of [3, 1, 2|, but it has not been made rigorous yet (nor does it not appear in
the textbook [2]). A variational quantity related to the standard commutator can be first
traced back to [3], whereas its canonical form (1.7) used here was independently introduced
in [1, 2| and [9] (there motivated by the seminal works of Murat and Tartar). The locality
property of the standard commutator = and its convergence to white noise were first es-
tablished in [9] for the random conductance model, and in [1, 13| for the continuum setting
with a finite range of dependence assumption, while the case of long-range correlations is
first considered in our companion article [5].

2. MAIN RESULTS AND STRUCTURE OF THE PROOF

2.1. Notation and statement of the main results. For some k¥ > 1 let a be an
Rk-valued Gaussian random field, constructed on a probability space (Q,P) (with expecta-
tion ), which is stationary and centered, and thus characterized by its covariance function

c(x) :=Ela(z) ®a(0)], c: R — RF¥K,

We assume that the covariance function decays algebraically at infinity in the sense that
there exist 3, Cy > 0 such that for all z € R,

Cio(l+ )77 < fe(@)] < Co(1 + []) 7. (2.1)
Given a map h € C}(RF)¥4 we define a : R — R¥? by a(x) = h(a(z)), and assume
that it satisfies the conditions (1.1) and (1.2) almost surely. We then (abusively) call
the coefficient field a Gaussian with parameter > 0. If a is Gaussian with parameter
B, then a is ergodic, hence we have existence and uniqueness of correctors ¢ and of the
homogenized coefficients @ (cf. Lemma 2.2 below). From a technical point of view, we shall
rely on (and frequently refer to) results and methods developed in |7, 11, 12].

Throughout the article, we use the notation (. y (resp. Z(.)) for < CUx (resp. >

C'x), where the multiplicative constant C' depends on d, A, 3, ||Vh||1,>, on the constant Cy
in (2.1), and on the additional parameters “(...)" if any. We write ~(_) when both < )

and 2y hold. In an assumption, we use the notation < for < %X for some (large
enough) constant €'~y 1.

We now define a string of random functionals that encode the fluctuations of the different
objects of interest. The notation I is reserved to functionals involving the solution operator,
and the notation J to functionals involving correctors; the subscript g is reserved to commu-
tators, the subscript 1 to fields, and the subscript o to fluxes. We consider the fluctuations
of the commutator a.Vu, — aVug, of the field Vu,, and of the flux a.Vu,. of the solution
to (1.3), as encoded by the (centered) random bilinear functionals I§ : (f,g) — I5(f,9),
I5 : (f.9) = I5(f.9). and I5 : (f,g) v I5(f.9) defined for all f,g € C2*(RY)? by

I5(f,g9) = /Rd g (a:Vu; —aVu, — E[a.Vu. —aVu,]),



ROBUSTNESS OF THE PATHWISE STRUCTURE OF FLUCTUATIONS 7

i) = [ 9 VB,
I(f,9) = /Rdg- (a-Vu. — E[a.Vu.]).

Likewise, we consider the fluctuations of the standard commutator =2 = (a — a)(V¢ +1d),
of the corrector field V¢, and of the corrector flux a(V¢+1d) as encoded by the (centered)
random linear functionals J§ : F' — J§(F), Ji : F — J{(F), and J5 : F — J5(F) defined
for all F' € C°(R%)4*4 by

JG(F) = g F(z): 2(%) du,
Ji(F) = g F(x) : Vo(2) da,
J5(F) = 9 F(z): (a:(z)(Vo(2) +1d) — a) da.

We first prove the following boundedness result for Jj, establishing the suitable -
dependent scaling for the fluctuations of the homogenization commutator (see also [12,
Theorem 1]). More precisely, in the spirit of (III), this shows that large-scale averages of
the standard commutator have the same scaling 71'*( )~ 1/2 a5 large-scale averages of the
coefficient field a itself (cf. |7, Proposition 1.5]); in the case of integrable correlations, this
is the CLT scaling e%/2.

Proposition 1 (Fluctuation scaling). Let d > 1, assume that the coefficient field a is
Gaussian with parameter 3 > 0, define m, : RT — R™ by

(1+ t)B : B <d,
m(t) = { (1414 (QH) : f=d, (2.2)
(1+1)4 : B >d,

and define the rescaled functional
T = m(1)2 5.
Forall0<e<1, F€ CPRHY™ 0<p—1<1, and a > w —i—dp2;p1, we have
[T (F)| < &y (lwf Fllgze + L p<all [Flalle), (2.3)

where wy(z) == 14 |z|, | fB |F|?) 2, and where ceE is a random variable with
stretched exponential moments there e:msts v1 =~ 1 such that

1
sup E [exp (C (cg;j)%ﬂ <2
a?p

O<e<1

for some (deterministic) constant Cqp ~qp 1. O

Our next main result establishes the accuracy of the two-scale expansion error for large-
scale averages of the homogenization commutator in the suitable fluctuation scaling. This
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error is encoded by the following (centered) random bilinear functional,

E5(f,g) = /Rdg- (a-Vue — aVu. — E[a.Vu. —aVu.] ) — /Rd g-Z(z)Vu

= I§(f.9) - Ji(Vawg) = I§(f.9) = J5(Paf@g). (2.4)

More precisely, we show that the typical scaling of this error I§(f,g) — J§(Puf ® g) is
an order 6,[1,*(%) smaller than the typical scaling of large-scale averages of the commutator
J5(Pu f®@g) itself. In view of the generic non-degeneracy result in [5], this can be viewed as
a relative error estimate. This property summarizes the pathwise structure of fluctuations
and is the key part of our theory.

Theorem 1 (Pathwise structure of fluctuations). Let d > 1, assume that the coefficient
field a is Gaussian with parameter 8 > 0, let m, be defined in (2.2), and define p, : Ry —
R+ by

1 B >2,d> 2,
log2 (2 + 1) D B>2,d=2,
Vitr : B>1,d=1,

(r) == { log2(2+7) L B=2,d>2, (2.5)
log(2+7)  f=2,d=2,
\/1+rlog%(2+r) : B=1,d=1,

| 143 L B<2,d>2 orf<1,d=1.
Set p«(2) = ps(|2|), recall the notation wy(z) := 1+ |z|, and consider the rescaled error

functional Ef = ﬂ*(%)%Ee Forall0 < e <1, f,g € CCRH?, 0 < p—-1< 1,

d—(BAd)
2

and o > + d%, we have

[E5(f,9)] < 6#*(%)Cé’,ﬁ’g<llu*VfHL4IIW?!JHL@ + 1 Vgllpallwi L

+ Lg<a (Y Fllellglliie ne + HN*VQHLQHJCHLQHLQP)>7 (2.6)

where Cé’f;’g s a random variable with stretched exponential moments: there exists vy >~ 1
such that
1
sup E [exp( (CQ{;Q)W)] <2
0<e<1 Ca,p ’
for some (deterministic) constant Cqp ~qp 1. O
Remark 2.1.

e The exponents 71 and 79 in the above results can be made explicit; we do not pursue
this direction since the values obtained in the proofs are not expected to be optimal.

e The e-scaling in the above results is believed to be optimal. The rescaling in the
definition of J§ and E* is natural since it precisely coincides with the scaling of large-
scale averages of the coefficient field a itself. For some non-generic examples, the
bound (2.3) may however overestimate the variance. In dimension d = 1, one may
indeed construct explicit Gaussian coefficient fields a such that fluctuations of the
homogenization commutator J§ are of smaller order than what (2.3) predicts [19, 14,
17], in which case the suitable rescaling of J§ has a non-Gaussian limit. In such
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situations, the pathwise property (2.6) (or its higher-order pathwise version as in [10])
might still provide relevant information. General necessary and sufficient conditions
for the sharpness of (2.3) are provided in [5].

e The proofs of the above results are robust enough to cover the general setting of mul-
tiscale functional inequalities introduced in |7, 8]. In the case of functional inequalities
with oscillation, we may indeed use Cauchy-Schwarz’ inequality and an energy esti-
mate to replace the perturbed functions ¢ and V& appearing in the representation
formula (3.3) below by their unperturbed versions ¢ and Vu. This allows to conclude
whenever the weight has a superalgebraic decay (see indeed [12, proof of Theorem 4]).
If one is only interested in Gaussian coefficient fields, one may replace the use of func-
tional inequalities by a direct use of the Brascamp-Lieb inequality in terms of Malliavin
calculus, which allows to shorten some of the proofs (and improve the norms of the
test functions F, f, g), cf. [10]. O

In view of the identities (1.10) and (1.12), the above pathwise result implies that the
large-scale fluctuations of I§, I}, IS, Ji, and J5 are driven by the fluctuations of J§ in a
pathwise sense (see [9, Corollary 2.4] for details).

Corollary 1 ([9]). Let d > 2, assume that the coefficient field a is Gaussian with parameter
B >0, let my and py be defined by (2.2) and (2.5), let Py, Py, and P; be as in (1.11),
and recall the rescaled functionals

T=m)ers,  Ti=m(d)eg, =012,

(2 3

For alle >0 and f,g € C(RH, we have for all0 <p—1< 1 and o > W—Fd%,

T5(f,9) — J§(Puf ® g)| + |5 (f.9) — Js (Puf @ Pig)| +115(f, 9) + J§(Pu f ® Pig)|
< su*@)cz:f;g(rru*VfHL4rrw%guL4p |1V gl w0 f |0

+ Lp<a(lleeV Fllzllgllz qpz + HN*VQHLQHfHLQOLQP))v
where Cg’j;’g is a random variable with stretched exponential moments independent of € as
in the statement of Theorem 1. In addition, for all e > 0 and F € C2 (R we have
almost surely

Ji(F) =—J5(PyF),  J5(F)=J5(PLF),

where in particular we may give an almost sure meaning to J5(PiF) and J§(PiF) for all
F € C*(RYH¥4 | even when Py F and PiF do not have integrable decay. O

2.2. Structure of the proof. We describe the string of arguments that leads to Propo-
sition 1 and Theorem 1. Next to the corrector ¢, we first need to recall the notion of
flux corrector o, which was recently introduced in the stochastic setting in [11, Lemma 1]
and allows to put the equation for the two-scale homogenization error in divergence form
(cf. (3.19) below). The extended corrector (¢, o) is only defined up to an additive constant,
and we henceforth choose the anchoring f5(¢,0) = 0 on the centered unit ball B.

Lemma 2.2 ([11]). Let the coefficient field a be stationary and ergodic. Then there exist
two random tensor fields (¢;)1<i<q and (Uz‘jk)lgi,j,kgd with the following properties: The



10 M. DUERINCKX, A. GLORIA, AND F. OTTO

gradient fields V; and Voj, are stationary® and have finite second moments and vanishing
expectations:

d
E[|Vil?] < % ST E Vol <4d(A2 +1> E[Véi] = E Vo] =0.  (2.7)
Jik=1

Moreover, for all i, the field o; := (04j1)1<j k<d 5 skew-symmetric, that is,
Jijk = _Uikj- (28)

Finally, the following equations are satisfied a.s. in the distributional sense on R?,

—V-a(Vé;i+e¢) = 0, (2.9)
A g, = (g; — E [q,] y (2.10)
—Aoije = 05k — i

where q; = (qij)1<j<d 1s given by q; := a(V(ﬁZ—i—e,) and where the (distributional) divergence
of a tensor field is defined as (V - 0;); : Zk 1 Vioijk. O

The proofs of Proposition 1 and Theorem 1 are based on the combination of three main
ingredients:

e A sensitivity calculus combined with functional inequalities for Gaussian ensem-
bles |7, 8];

e The bounds on correctors proved in [12];

e A duality argument combined with the large-scale (weighted) Calderon-Zygmund
estimates of [11].

In the case when the coefficients satisfy a finite range of dependence assumption rather than
a functional inequality, we do not have a convenient sensitivity calculus at our disposal, and
this first ingredient can be replaced by a semi-group approach that provides a convenient
disintegration of scales, cf. [6].

The sensitivity calculus measures the influence of changes of the coefficient field a on
random variables X = X (a) via the functional (or Malliavin-type) derivative 9"'X (z) =
aaf (a,z), that is, the L*(R%)9*%_gradient of X wrt a. We recall that this functional deriva-

tive is characterized as follows, for any compactly supported perturbation b € L (R%)4*4,

O X (a,z) : b(z) de = lim ~ (X (a + tb) — X(a)). (2.11)
Rd tl0 t

This quantity measures the sensitivity of the random variable X = X(a) wrt changes in
the coefficient field. This sensitivity calculus is a building block to control the variance
and the entropy of X via functional inequalities in the probability space |7]. A crucial role
is played by the parameter 5 > 0 that characterizes the decay of the covariance function
of a, and we define as follows a weighted norm || - |||% on random fields G, depending on

8 >0,

T / IGI2 e e, (2.12)

2That is, Vi(a; -+ 2) = Voi(a(-+2);-) and Voijx(a; -+ 2) = Voyr(a(-+ 2);-) ae. in R, for all shift
vectors z € R%.
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where for all £ > 1

2
G2 = e—d/Rd</B()yGy) - (2.13)
ne;

As shown in |7, Proposition 2.4], in the integrable case 8 > d, we can drop the integral
over £, in which case

IG5 ~ IGI* = IIGIIz. (2.14)

In these terms, we may formulate the following multiscale logarithmic Sobolev inequality
for the Gaussian coefficient field a. In view of (2.14), for 5 > d, this reduces to the standard
logarithmic Sobolev inequality (LSI). The proof is based on a corresponding Brascamp-Lieb
inequality (cf. [8, Theorem 3.1]).

Lemma 2.3 ([8]). Assume that the coefficient field a is Gaussian with parameter 8 > 0.
Then for all random variables X = X (a),

But[X?] = E [X*log X?] ~E [X*] E[log X*] £ E [Jo™X]3] . 0

Our general strategy for the proof of Proposition 1 and Theorem 1 consists in estimating
the weighted norm (2.12) of the functional derivatives of J§(F) and of E°(f,g). The
following lemma provides a useful representation formula for these functional derivatives.
This is a continuum version of |9, Lemma 3.2]. By scaling, it is enough to consider € = 1,
and we write for simplicity Jy := J} and E := EL.

Lemma 2.4 (Representation formulas). Let the coefficient field a be Gaussian with param-
eter B> 0. Forall f € C(RN)Y, let u := uy denote the solution of (1.3) (withe = 1), let @
denote the solution of (1.4), and define the two-scale expansion error wy := u—(1+¢;V;)a.
Then, for all F € C°(R)4xd,

I (F) = (Fijej + VSi) @ (Vi + ¢), (2.15)
and for all g € CX(RY)4,
B, g) = g; (V6 + ) & (Vuy + 6V Vi) + (6 Vg, + Vr) & Vi
— (¢7 V(g;Vit) + VR;) @ (Vi +€;), (2.16)

where the auziliary fields S = (S;)%, r, and R = (R;)%, are the Laz-Milgram solutions
in R of

-V-a'VSs;, = V- (Fj(a"—a")e;), (2.17)
-V.-a'Vr = V-((¢ja* —0})Vy), (2.18)
-V-a'VR; = V- ((¢ja* —0;)V(g;Viu)), (2.19)

and a* denotes the pointwise transpose coefficient field of a, and (¢*,0*) denotes the cor-
responding extended corrector (recall that a* = a*). O

Before we turn to the (technical) estimates of [|0™'Jy(F )|z and [|0**E(f, g)l|s, let us
give an informal discussion of the scalings of the terms appearing in (2.15) and (2.16). To
keep this discussion short, assume that V¢, Vo are bounded (which only holds after taking
stochastic moments), that |¢p(x)| + |o(z)| < wp«(|z|) (which again only holds after taking
stochastic moments), and that the Helmholtz projections associated with —V - a*V (and



12 M. DUERINCKX, A. GLORIA, AND F. OTTO

used to define S;, r, and R; via (2.17)—(2.19)) enjoy perfectly local bounds in the sense
that

-V-avVz=V-Z — \Vz(z)| < |Z(z)| for all z € RY,

~

with @ = a or a (which even in the homogeneous case @ = a would only hold after
taking suitable Lebesgue norms in view of the Calderon-Zygmund theory). For Jo(F),
equation (2.17) would then yield the pointwise bound |9't.Jo(F)| < |F|, hence

S 2
o= nEg < [ e[ ([ Rt
1 R4 By(z)

To estimate the RHS, assume that F' is compactly supported in Br for some R > 0, so

that
2
e[ ([ R) as S Cen+ Ren) ([ 10P),
Re N JBy(2) R4

which after integration yields, in view of (2.2),

R 00
o= n(e) < ([ e taerrt [ Tertan) ([ 1RP) S R [P
1 R R4 R4

Replacing F by ?F (2), hence replacing R by %R, we conclude by LSI,
1
Var | m ()3 J5(F)| Sk IFI2s g,
as claimed in Proposition 1 (with a slightly stronger norm of the test function F).

We now turn to the two-scale expansion error, for which (2.18) and (2.19) would yield
the following pointwise bound, under the simplifying assumptions,

0 E(f,9)| < lgl(IVwy] + | V?al) + u| Vgl Val.
Let us further reformulate the RHS. On the one hand, since —V - aVu = V - f, the
simplifying assumptions yield the pointwise bounds |Va| < |f| and |[V2a| < |[Vf]. On
the other hand, the function wy satisfies the equation —V - aVwy = V- ((ad — o)V?1),

(cf. [12, Remark 3]) so that our simplifying assumptions yield this time |Vw;| < p.| V2| <
x|V f|. This leads to the bound

O E(f,9)| £ mllgllV I+ Vallf1).
As above, after rescaling, and using i, (|2]) < pus(|@|)ps(2), we conclude by LSI,

1
Var W*(%)QEe(fa g)] S E2Mi(%)(”:u'*v.g”i4(]gd)HfH%ﬂ(Rd) + HM*VfH%A(Rd)HgHi‘l(Rd))7

as claimed in Theorem 1 (with slightly stronger norms of the test functions). Note that the
additional factor £? comes from the gradients Vf and Vg in the bound of the functional
derivative (which indeed both yield an € factor by rescaling).

The rigorous proof of Proposition 1 and Theorem 1 amounts to taking care of the fact
that the above simplifying assumptions only hold in weaker forms. More precisely:
e Bounds on the correctors only hold for stretched exponential moments and not
pointwise (cf. Lemma 2.8 below), so that the bounds on |9t Jy(F) and |9 E(f, g)|
will not hold pointwise but for stretched exponential moments.
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e More importantly, the Helmholtz projection never enjoys pointwise bounds, which
must be weakened in two ways. First, for the homogeneous operator —V - aV,
we must resort to the boundedness of the Helmholtz projection in L? spaces for
1 < p < oo (Calderon-Zygmund estimates). Second, for the heterogeneous op-
erator —V - aV, regularity theory can only hold on large scales [2, 11], so that
Calderén-Zygmund estimates must be locally averaged at some random scale 7,
(cf. Lemma 2.7); we will have to get rid of this random local average at some
point using Holder’s inequality and a small weight (see e.g. the second RHS factor
in (2.20)). Finally, when the corrector does not have uniformly bounded moments
(that is, when it grows at infinity), we further need to resort to weighted Calderén-
Zygmund estimates (cf. Lemma 2.7(c)); see e.g. the weight p, in the third RHS
factor in (2.22).

Estimates on [|0%Jo(F)|| s and [|0"*E(f, g)|| are obtained in the following two technical
propositions. As above, we prove the estimate for ¢ = 1 and then argue by scaling. Since
we need some flexibility in the weights, some estimates involve a parameter R > 1. This
parameter is arbitrary and should be thought of as being R = % for the proof of the main
results (similarly as in the above informal discussion). Henceforth we write [ instead of
Jga for simplicity.

Proposition 2.5 (Main estimates). Let the coefficient field a be Gaussian with parameter
B > 0. Let m, and p, be defined by (2.2) and (2.5), respectively, and let the random field
7. be the minimal radius of Lemma 2.7 below. For F € C°(R?) we denote by [Fla(z) :=

FI?)% the moving local quadratic average, and for R > 1 we set wr(x) := l2l 4 q.
B(x) R
Then the following hold:
(i) If B > d, we have for al R>1,0<a—d <1, and 0 <p—1<,4 1,
fct 2 < ab=t d% —a ijl a(p—1) 2p %
10 TP Sap ™% ([ e Twg?) 7 ([ wf®EP) (220)
(it) If B < d, we have for all R>1,0<y<f,0<a—-d<1, and0<p—1<y41,

_ 2
0PI} Sap R (R RHS(220) + B35 025 ([0 D)

_ _p_ p—1 1
+Rd5r*(0)d’y+a%(/rzplwlga) v </w§§‘”7’+°‘@"”\F\2p>”, (2.21)
where we use the short-hand notation [RHS(2.20)] for the RHS of (2.20). O

Proposition 2.6 (Main estimates — cont’d). Let the coefficient field a be Gaussian with
parameter f > 0. Let m, and . be defined by (2.2) and (2.5), respectively, and let the
random fields r, and C be defined in Lemmas 2.7 and 2.8 below. For F € C(R)4 we
denote by [Floo(x) 1= supp(y, |F'| the moving local supremum, and we recall the notation

wr(z) = ‘—g + 1. Then the following hold:
(i) If B > d, we have for al R>1,0<a—d <1, and 0 <p—1<,4 1,

—1
107 B Sap roOF ([ ug) ™
5 ~ao,p Tk * R

<(([erwtmra) ([usez)®
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+(f e vl ) ( [+ [va]oor*p)ﬁ). (2:22)

(i1) If B < d, we have for all R>1,0<~y < f,0<a—-d <1, and 0 <p—1<, 1,
10 E(f, )} Sap Rdﬂ*(R)_l[RHS(Qﬂ)]

+r( [ ey ( J198) + o) ’zf(/[w]gg)%>
+R / CQ@WQW@O) (( / HglZ) + (Rr )5 ( / [g]gg>%>
+ Ry (0)F 1 < / Tj—wéa> E
X<</C4Mj‘lwgﬁ°>é</wip(d HED (| f| 4 [Vit)oo)* )
+ ( / c4ui[v2a]go)5< / Tgpdw?wwm(pn[g]g)g)’ 0.23)

where we use the short-hand notation [RHS(2.22)] for the RHS of (2.22). O

The proofs of Propositions 2.5 and 2.6 rely on two further ingredients: large-scale
weighted Calderon-Zygmund estimates and moment bounds on the extended corrector
(¢,0) (which are at the origin of the scaling p, in the estimates). We start by recalling
the former, which follows from [11, Theorem 1, Corollary 4, and Corollary 5] (see also |2,
Section 7]).

Lemma 2.7 ([11]). Assume that the coefficient field a is Gaussian with parameter [ > 0,
and let 7, be as in (2.2). There exists a stationary, %—Lipschitz continuous random field
7+« > 1 (the so-called minimal radius), satisfying for some (deterministic) constant C ~ 1,

E [exp <éw*(r*)>] <2, (2.24)

such that the following properties hold a.s.,

(a) Mean-value property:
For any a-harmonic function u in Bg (that is, =V -aVu = 0 in Br), we have for all

radii r(0) <r < R,
][ |Vu|? < ][ |Vul?. (2.25)
By Br

Applied to the extended corrector of Lemma 2.2, this yields for all ¢ > 1 and x € R?,

/B V@0 S (@)’ (2.26)

(b) Large-scale Calderon-Zygmund estimates:
Set Bi(v) := B, ()(x), and more generally By, () := Byiy, (o)(z). For all 1 < p < oo,
for all (sufficiently fast) decaying scalar fields u and vector fields g related in RY by

—V-aVu=V-g,



ROBUSTNESS OF THE PATHWISE STRUCTURE OF FLUCTUATIONS 15

we have

/<]€9*($) ’VU‘Q)%CZ”U Sp /(é*(m W)gdx- (2.27)

(c) Large-scale weighted Calderén-Zygmund estimates:
For all2 <p<oo, 0 <~ <d(p—1), and for all non-decreasing radial weights w > 1
satisfying

7,,/

w(r) <w(r') < <?)7w(r) for all0 <r <7/,

we have for all uw and g as in (b) above,

/(]i*(m) ’V“\2>%w*($)dﬂc Sy /(7{9*(@ 19\2)%w*(x)dm, (2.28)

where wy(x) = w(|x| 4+ r.(0)). O

Whereas the minimal radius r, quantifies the sublinearity of the extended corrector at
infinity [11], the precise growth of the latter is estimated as follows (cf. [12, Theorem 2]).

Lemma 2.8 (|11, 12]|). Assume that the coefficient field a is Gaussian with parameter
B >0, let uy be as in (2.5), and let vy be as in Lemma 2.7. Then the extended corrector
(¢,0) defined in Lemma 2.2 satisfies for all x € RY,

(7{9(@ !(¢,U),z>% < C(2) (), (2.20)

where C > 1 is a 1-Lipschitz continuous random field with stretched exponential moments:
there exist v ~5 1 and C, ~, 1 such that

E [exp <C%CV>] <2 (2.30&

In order to reformulate integrals in a form well-suited to apply (weighted) large-scale
Calderon-Zygmund estimates, we display below an auxiliary lemma that takes advantage
of the Lipschitz continuity of r,.

Lemma 2.9. Let || - ||¢ be defined in (2.13) and let r, be as in Lemma 2.7. For all U,V

and ¢ > 1, we have
ovizs [([ WP (f WE)d (231)
Boys () B ()

and the refined estimate

HUVH? : /9325 (/Bu*(m) |U|2> (][B*(:v) |V|2) o
1 1 2
! </B (0) (]{8 ( )‘UP)é(]{B ( )‘V\Z);dHU) » (232)
Tlx L (T

where we recall B.(x) = By, (2)(2), Bap(®) = Bapyr,(z)(2), and Brp(0) = Bryyy,(0)(0),
and where we have set By(z) := Bs,, (2)(T). O
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3. PROOF OF THE REPRESENTATION FORMULAS AND OF THE MAIN ESTIMATES

3.1. Proof of Lemma 2.4: Representation formulas. We first introduce some nota-
tion. Let a and a be two (admissible) coefficient fields, and set da := a — a. For all
random variables (or fields) F' = F(a), we set F := F(a) and 6F := F — F. We then
denote by (¢,0), (¢*,0%), ((b, ), and ((b* 5*) the extended correctors associated with a,
a*, a, and a*, respectively.

Step 1. Proof of identity (2.15).
The definition (1.7) of =;; yields

5Jo(F / Fj02,; = / i (a—a)Vép; + / Fyjej-0a(Vo; + e;).

Using the definition (2.17) of the auxiliary field S as well as the corrector equation (2.9)
for ¢; and ¢; in the form

V-aVig; = -V -6a(V; +e;), (3.1)

the first RHS term above can be rewritten as
/Ej ej . (a — d)V(Sgbz = — / VSZ . G,V(Sgbz = /VSZ . 6a(ng~51 + 62‘),

and the conclusion (2.15) follows from the definition (2.11) of the functional derivative.

Step 2. Proof of identity (2.16).
We start by giving a suitable representation formula for the functional derivative of the
homogenization commutator of the solution (@ — a)Vu. By the property (2.10) of the flux
corrector o in the form (a* — a*)e; = —a*V¢; + V- 07, and by its skew-symmetry (2.8)
in the form (V- 07) - Vou = =V - (07 Véu), we find
6(ej-(a—a)Vu) = ¢;-0aVi+e;-(a—a)Viu
= ¢;-0aViu—V - (0;Vou) — Ve; -aViu.
Equation (1.3) for u and @ in the form
-V .aViéu =V -daViu (3.2)
allows us to rewrite the last RHS term as
~V¢;-aVéu = —V-(¢;aViu)+ ¢;V -aViu
= —V-(¢;aVéu) — ¢;V -0aVi
= -V (¢;aViu) - V- (¢;6aVi) + V¢; - saVi.
Hence, we conclude
(ej - (a—a)Vu) = (V¢; +¢;) - 6aVi -V - ((¢ja + 0;)Vou) — V- (¢;6aVa),

and similarly, replacing = — u(x) by = — ¢;(x) + x4,

0Zij = (Vi + ;) - 0a(Vdi + ;) — V- ((¢5a+ 0;)Vd;) — V- (¢56a(V; + ;).
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Considering 5(ej (a— d)Vu) — V;u65;; and multiplying by g;, we are led to

SE(.9) = [ 95765 + ) -0a(Vi— (V6 +e)Vin)
+ [ 6;V9; -aVi— [ 6}V(g; Vi) 5a(Vai + e

For the first RHS term we use the definition of wy in form of Vu — (V¢; + €;)Viu =
Vws+¢;VV;u, whereas for the last two RHS terms we use the definitions (2.18) and (2.19)
of the auxiliary fields r and R, combined with equations (3.1) and (3.2), so that

SE(f,q) = /gj(vgza; +¢j) - da(Viy + ¢;VV;i)
+ / ¢1Vg; - 6aVii — / ¢1V (g;Vill) - 6a (Vi + e;)
—i—/VT-éaVﬁ—/VRi-5a(V<]3,~+ei), (3.3)
and the conclusion (2.16) follows from the definition (2.11) of the functional derivative.

3.2. Proof of Lemma 2.9. We first recall the following equivalence for all non-negative

functions h,
b~ / ][ h), (3.4)
/ ( By (x) >

cf. [11, Proof of Corollary 4, Step 5|. Estimate (2.31) is a consequence of (3.4) in form of

wvig = [(f wviyar < [(f we)(f, we)e
[ wor(] o)
= [wer(f, e

/ (/B%(:v) |U|2> <]€3*(m) |V|2) dr.

We now turn to the proof of (2.32). We distinguish the generic case 7,(0) < ¢ from the
non-generic case 7.(0) > ¢, and we start with the latter. By the %—Lipschitz continuity
of 7, and the assumption 7,(0) > ¢ > 1, we have

IN

N

lz| <l = %r*(O) < 7r.(0) — %6 < ri(z) <7 (0) + %6 < 2r,(0),

[e]Ne}

and similarly,

Z[ <L = Br(0)<r(z) <Lr(0) = By.(0)(0) C Bi(),
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since 12 x 5 — 3 = 81 > 4, where we recall the definition B,(z) = Bs,., (z)(x). Hence,

/xgz (/Bzg*(m) ’U‘Q) (]{E?*(x) ‘V‘z) e
—d yd 2 )
- (/B<3+%>m(o>(0) v >(/B<1+%)r*<o> v )
1 1\ 2
o </B 0 (/B*m uF) </B*(x) vP) >

£
2

</BZ*(0) (7{9*(1«) ‘UP)% (7{9*(1«) ‘V‘Q) %>2'

Combined with (2.31), this yields the conclusion (2.32) for r.(0) > ¢. We turn to the
generic case 7,(0) < £. We split the integral over R? into the far-field contribution |z| > 4¢
and the near-field contribution |z| < 4¢. For the former, we proceed as above,

(0)

IN

N

2
e[ ([ e s [ (f wwr([ oP)a)a
|z|>4€ N J By(a) |z|=4¢ \ J By () Bae(y)
< [ wwp([  uR)i
|z|>3¢ Ba(z)
s [(£  Vor([ 0P iysdy)de
B(x) Ba(y)

where the last bound follows from (3.4). By the %—Lipschitz continuity of r, and the
assumption 7, (0) < ¢, we infer that the condition |z < ¢ implies r.(z) < r.(0) + £ < 2,
hence B.(x) C Bsy(0). The above inequality then reduces to

¢ /|x|24£ </Be(g;) |UV|>2da: S /xzz <]{9*(x) |V(y)|2</3%(y) |U|2) dy> i
/xzz (/192,5*(96) |U|2> <]€3*($) |V|2) dz. (3.5)

We turn to the near-field contribution |z| < 4¢. We start with the trivial estimate

B 2 2
! d/|m|<4é(/Be<x>|UV|) s </B5l(0) |UV|) ’

and we use (3.4) in form of

/ va;5/<][ UV Ay 5e dy ) de.
Bs¢(0) B ()

By the %—Lipschitz continuity of r, and the assumption r,(0) < ¢, we infer that the
condition |z| > 7¢ implies B, (z) N Bs¢(0) = &, hence

/ UV 5/ (][ |UV|> dz.
Bs¢(0) |z|<Te B ()

The Cauchy-Schwarz’ inequality then leads to

IN

2

1 1
a x| <4e (/Bz(x) ‘Uv‘)Qdm S </x<7€ <][B*(x) ’UP) 2 <][B*(a¢) ’V’2> 2d$> 7
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and (2.32) follows in combination with (3.5) in the generic case r,(0) < /.

3.3. Proof of Proposition 2.5: Main estimates. We split the proof into two main
steps, first addressing the case of the standard LSI (5 > d), and then turning to the
general multiscale case (§ < d). Let R > 1 be arbitrary.

Step 1. Proof of (2.20) for standard LSI (5 > d).
Since for standard LSI (8 > d) we have [0/ Jo(F)|lg < 0%t Jo(F)|1 (cf. (2.14)), it suffices
to prove the following estimate: for all £ > 1, a > d, and p > 1 with a(p — 1) < d(2p — 1),

0% I Sap €r. 0T ([ 7T ur) 7 ([whpEr) o)

Starting point is formula (2.15), which, by (2.31) in Lemma 2.9 for U = V¢ + Id and
V =|F|+ |VS]|, and by the mean-value property (2.26), implies

FnENE 5 [ een@)(f, PR I9SE)
< Kd/r*(x)d(]i*(m) PP+ 9S[?) da. (3.7)

This yields the conclusion (3.6) in combination with the following estimate applied for
s=qg=1and v =28 (cf. (2.17)): If v is the Lax-Milgram solution of =V -aVv =V -h
with h € C°(R%), then for all s > 0, ¢ > 1, a > d, and p > 1 with a(p — 1) < d(2pg — 1),

/r*(:v)ds(]é " |h|2 + |Vv|2)qu

1 ds—P— p—1 _ 1
§a7p7q7s T’*(O)app</7'* P—lwl—%a> P (/w;‘é(p 1)[h]§PQ)p’ (38)

where for s = 0 we may even choose p = 1, in which case (3.8) is replaced by

/(]é*($)|h|2+|Vv|2)qd:c <4 /[h]gq, (3.9)

which we state and prove here for future reference only.

Here comes the argument for (3.8). For all @« > d and p > 1, we smuggle in the weight
wr«(2) := wgr(|z| + r«(0)) to the power a’%l, and use Holder’s inequality with exponents

(z%,p), so that

p p—1

ds—L= —
[r@n(f 9o e 5, [ )
. ( [un@eon(F  np |Vv|2)”qu) "
B ()

d
where the first RHS sum is bounded by f r*spflw;f‘ since wr < wpgs«. Provided that
a(p—1) < d(2pg— 1), we may apply the large-scale weighted Calderon-Zygmund estimate
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of Lemma 2.7(c) to the equation for v, to the effect of

p—1

ds 2 2 q < ds# — P
/T’*(CC) (]{B*(x)|h| + |Vv| ) Az Sapag.s </’I“* wg >

1

(e, )

The claim (3.8) then follows from the bound wg.(z) < r.(0) infp, (,) wr, Jensen’s inequal-
ity, and (3.4). For s = 0, we appeal to the large-scale (not weighted) Calderén-Zygmund
estimate of Lemma 2.7(b), which amounts to choosing p = 1 in the above.

Step 2. Proof of (2.21) in the general multiscale case (8 < d).
The combination of (2.12) with (3.6) is not enough to prove (2.21), and we have to re-
fine (3.6) in the regime ¢ > R. By (2.32) in Lemma 2.9 and the mean-value property (2.26),

S [ @) (1P e ds

</Bm(0 ][ |F|2+|v5|) ) . (3.10)

Let now v be the Lax-Milgram solution of —V -aVv = V - h with h € C*(R%). In the
following two substeps we estimate the far-field and near-field contributions separately.

Substep 2.1. Far-field estimate: For all s >0, ¢ > 1,0 <y <ds, a > d, and p > 1 with
(ds —y)p+a(p—1) <d(2pg — 1),

@) (f I 9) e S R0
o] >¢ ()

P

_p_ =1 v
([ ) () o

We smuggle in the weight wg, to the power a?— - L and the weight w1, to the power ds —~,
and use Holder’s inequality with exponents (pfl, p), to the effect of

o q
/ (£ + r.(2))” (7[ Ih|? + |Vv|2) dx
|z >4 «(z)
—(ds—) L= p p;l
Ss </ w;szl*( 7)p1(€+r*)dSE>
|z[>¢
1
« s— pq

X (/wRip l)wgi wp(]é ( )|h|2 + |Vv|2> d:n>p.
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In the first RHS factor, we use the bound wi.(z) 2 ¢ + r.(z) for |z| > ¢, while in the
second RHS factor we use w1, < Rwpgs. The above then leads to

p—1

[ s (i)
ja|>e B.(x) |

1
% (/ng—v)pnw(p—l)(]é ( )]h\Q I ]Vv]2>pqdm>p.

Provided (ds—~)p+a(p—1) < d(2pg—1), we may apply the large-scale weighted Calderon-
Zygmund estimate of Lemma 2.7(c) to the equation for v. Using the bound wpg.(z) <
7+(0)inf g, () wr, Jensen’s inequality, and (3.4), the conclusion (3.11) follows.

Substep 2.2. Near-field estimate: For all £ > 1 and p > 1,

3 = - 1
/B (0)<]€3()|hl2+|Vv|2)2 <, 0" (/rf“‘%)*[h]g)’l (3.12)
Tl (T

Indeed, by Holder’s inequality with exponents (p%l, D),

[ (f mwesrwep)?
B74+(0) B (x)

1

— _ E —

< ed%xof"f(/ (f \h!2+\W\2)2>p
B?Z*(O) *(:B)

_ _ p

([0

where we pass from B, (z) = Bs,, (2)(2) to By(z) = B, (3)(x). The claim (3.12) follows
from the large-scale Calderon-Zygmund estimate of Lemma 2.7(b) applied to v.

Sl

N

Substep 2.3. Conclusion.
Forall£>1,0<~y<d,a>d,and p>1with (d—v)p+a(p—1) <d(2p—1) and p < 2,
the combination of Substeps 2.1-2.2 with (3.10) yields the following improvement of (3.6),

. ar=t ([ d01=5) ) s
0 To(F)E S 25" ([ 0P
p—1

_ _p_ p=1 1
+de—m(o)d—v+a%( / TZP-lw;;f) v ( / wgg*”)”a(p*l)wﬁp)ﬂ. (3.13)

We appeal to (2.12), which we combine wtih (3.6) for ¢ < R and with (3.13) for £ > R.
Provided that 0 < v < 8, we compute

R
/ ¢a=1=Bqy
1

/OO (1P < RP,
R

AN
—
=y
=
iy

=m ™
A
QU
——
2

fuy)
ISH

)
=

R /OO Bty < RAY—(B-7) — RI-P,
R

and the conclusion (2.21) follows.
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3.4. Proof of Proposition 2.6: Main estimates (cont’d). By (2.16) in Lemma 2.4,
we have "' E(f, g) = G1 + Go + G3 with

G1 = gj (V¢j +¢j) @ (Vws + ¢;VV,a), Go = (¢; Vgj + Vr) @ Vu,
G3 = —(¢;V(g; Vi) + VR;) © (Vi + €;),
so that it suffices to estimate the norms of each of the G;’s separately. We split the proof
into two main steps: we first address the case of the standard LSI (5 > d), and then turn
to the general multiscale case (5 < d). Let R > 1 be arbitrary.
Step 1. Proof of (2.22) for standard LSI (5 > d).

Since for standard LSI (3 > d) we have [|0%tJo(F)|s < [|0% Jo(F)||1, it suffices to establish
the following estimates: forall /> 1, 0<a—-d<< 1l,and 0 <p—1<, 1,

1 1
IGilE S ([ rittgit)" ([ etutivrais)”. (314)
G2l S Cra(0) 5 ([ 0

/ ctvglt,)” / W), @)

I
i

IGs]l7  Sap £ra(0)*7

wi? Ve v (gva)2)” (3.16)

Indeed, replacing p by z%’ estimating [V (gV)]so < [V3loo[Vil]so +[9]00 [V 00, and using

Holder’s inequality, the estimate (3.16) easily leads to

p—1

IGall? Sap 05 ([ rF )
X ((/c4ﬂﬁ[v2u]§o)%</w%(p—1>[g]§g)%
- (/C“ui‘[Vg]io);(/w;(”1)[Va]§g>21"),

so that (2.22) follows in combination with (3.14) and (3.15). We address the estimates (3.14)—
(3.16) separately, and split the proof into three substeps.

Substep 1.1. Proof of (3.14).
By (2.31) in Lemma 2.9,

juti s [ ([, 1Pvoaf) (£ (vl ey
20T « (T
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which by Cauchy-Schwarz’ inequality turns into

it s ([ ([, loPwosiap) o)’
« (/<]{B*(x)(]wa]—i—](]ﬁHVQu\)Q)de)E. (3.17)

We start by treating the first RHS factor. Taking the local supremum of ¢, using the
mean-value property (2.26), the Lipschitz continuity of r,, Jensen’s inequality, and (3.4),
we obtain

/(/Bw(x) |g|2|V¢+Id|2>2d:c < /(/B% ) da
< UL st

< / P20 1 7,)2 gt

s o [ gl (3.18)

We turn to the second RHS factor in (3.17). Note that the two-scale expansion error wy
satisfies the following equation (cf. [12, proof of Theorem 3|),

-V-aVw; =V ((aqu + U]’)vv]ﬂ). (3.19)

By (3.9) with ¢ = 2 applied to ws, we obtain after taking local suprema of V24, and
controlling correctors by Lemma 2.8,

[ (f, (veisianvar)” s [l +io0va 5 [ e (3.20)

*

Combined with (3.17) and (3.18), this yields the conclusion (3.14).

Substep 1.2. Proof of (3.15).
By Lemma 2.9 in form of (2.31) and Cauchy-Schwarz’ inequality,

ot < ([ (f,, Golval+ rw?)Q)%( /(] . \W)Q)%. (3.21)

We start with the first RHS factor. By (3.9) with ¢ = 2 applied to the solution r of (2.18),
we obtain after taking local suprema of Vg and controlling correctors by Lemma 2.8,

/(]i*(x)(WHVg! + !W\)2)2 < /[(!qﬁ\ + o)) Val3 < /cmf:[vg]go. (3.22)

We turn to the second RHS factor in (3.21). By the Lipschitz continuity of r., Jensen’s
inequality, and (3.4),

/</BM($) ]vu‘Q)Q S /(]222*(96)(€+74*)dwu‘2)2 S /(5—1-7"*)%(]{8*(96) \Vu]2>2.
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By (3.8) with s = ¢ = 2 applied to the solution u of (1.3), we deduce for all & > d and
p>1with a(p—1) < d(4p — 1),

2
/(f—l—r*)Qd(][ Vul?)
B (x)
_ dQ_P p=1 olp— 1
Sap 2007 ( / ) 7 ( / wi? VI (3.28)
Combined with (3.21) and (3.22), this yields (3.15).

Substep 1.3. Proof of (3.16).
By (2.31) in Lemma 2.9 and the mean-value property (2.26), we find

G317 < [ (+r(2)" (16*(1V (gVa)| + |VR])?) da.
B ()

By (3.8) with s = ¢ = 1 applied to the solution R of (2.19), we deduce for all & > d and
p>1with a(p—1) <d(2p—1),
2 d alzl G o\ a(p=1) 1x ) r
1GslE S )5 ([ r7wy) T ([ i Ve Vievaly)”
Taking local suprema of V(¢gVu) and using Lemma 2.8 to control correctors, (3.16) follows.

Step 2. Proof of (2.23) in the general multiscale case (5 < d).

As in Step 2 of the proof of Proposition 2.5, we need to refine (3.14)—(3.16) in the range
£ > R. More precisely, we shall establish that forall £ > 1, 0<~vy<d,0<a—d< 1, and
O<p—-—1<k,1,

G} S ([ Prival)( [ rdlol)

ORI O ([ )
L 1
<( / gt gy = ( / Chd vl )?, (3:24)

1Gol S ([ a2 ) ([ 11P)

d—~ Olf"/JrleE ’Y% —a) 20
+07R 7r,(0) 21’( Ty wR>

<(/ cut(valt) ( / WO ) (05

_ _ 2
IGal} S €5 0 ([ v ava)”

p—1

R (0 ( / P wgt)

B =

y ( /w%(d’y)Jra(pl)C?p sz[v(gva)]gg) _ (3.26)
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Replacing p by 1%’ estimating [V(gV)]oo < [VGloo[Villso + [9)oo[V2]s, and using

~

Holder’s inequality, the estimate (3.26) easily leads to
1
p-1 =1 ;
1Gsll? Snap €47 10" <</ cuvalk)( [1vaz)”

+( e (o))

2p p—1

+ ORI (0) (/Tzwwl—%a)w
1 1
+ ( / C4ui‘[V2ﬂ]§o>2 < / wyy (dﬂ)m(p*l)[g]‘éé’) 2”)-

Starting from (2.12) and appealing to (3.14)-(3.16) for ¢ < R and to (3.24)—(3.26) for
¢ > R, we obtain the desired estimate (2.23) after arguing as in Substep 2.3 of the proof
of Proposition 2.5. The rest of this step is split into three parts and is dedicated to the
proof of (3.24)—(3.26).

Substep 2.1. Proof of (3.24).
By (2.32) in Lemma 2.9 and Cauchy-Schwarz’ inequality,

1
2 2
IGal} < ( [ en@) (4 gPivorar) d:c>
[ >¢ B.(2)

(U oty
" </Bm(o) <7{9*<m) s 1Ve+1d |2) dm) </Bm(o) <7{9*<m)(|vwf| + |¢||V2ﬂl)2> dm>'

First, we take local suprema of g, apply Lemma 2.8 to control correctors, and use (3.4), to

the effect of
[ (4 lerverual)ar £ [k
B?Z*(O) B*(:B)

Second, using (3.4) and the energy estimate for (3.19), taking local suprema of V2u, and
using Lemma 2.8 to control correctors, we find

(V| + glIVPa)? ) de S [ (V] + [¢l[V2al)?
Br4+(0) «(2)

< / (1] + lo)? V2l < / Cu2v2al,.
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Third, appealing to (3.11) with s = ¢ = 2 and |h| = |g||V¢ + Id|, we obtain for all
0<~y<d,a>d,and p > 1 with 2p(d —v) + a(p—1) < d(4p — 1),

1

2 —
/ » (€+7°*(x))2d< /B ( )\g!Q\V¢+Id]2> dt S (VR (0)2 5

2p p—1 1
X (/sz_lea> i (/w?%p(d'wra(p1)[g(V¢+Id)]3p)p

while the mean-value property (2.26) yields [g(Ve + Id)]s¥ < 72P%[g]. The conclu-

sion (3.24) then follows from the combination of the above estimates with (3.20) (with 7,
replaced by 2¢ + r,).

Substep 2.2. Proof of (3.25).
By (2.32) in Lemma 2.9 and Cauchy-Schwarz’ inequality,

Rl = </xzz (£+ T*(x))2d<]{9*(x) |vu|2)2dx> %

X (/ <]i%(x)(\¢Hng + ’vr‘)g)de>é
+ </B7z*(0) <][*(m) ’VuP) dx) (/Bm(o) <][ (16||Vg| + |Vr|) > >

First, using (3.4), the energy estimate for (2.18), taking local suprema of g, and applying
Lemma 2.8 to control correctors,

/Bm(m <]i*(m)(|¢||Vg| + |Vr|)2) dr < /(|¢||Vg| + V)2

S [l +1o)?Vel 5 [ chuiivali
Second, the energy estimate for (1.3) yields

/ f mqmw/wW§/W.
B7Z*

Third, appealing to (3.11) with s = ¢ = 2 and h = u, we obtain for all 0 < v < d, a > d,
and p > 1 with 2p(d —v) +a(p — 1) < d(4p — 1),

2
/>z (£+ T*(x))2d<]£; (z) ‘Vulz) dr Seap 627R2(d77)7”*(0)2(d77)+a

x (/TZ%MRQ>T</w§§(d—v)+a(p—1)|f|4p)é

Finally, applying (3.9) with ¢ = 2 (with r, replaced by 2¢+ r,) to the solution r of (2.18),
taking local suprema of g, and applying Lemma 2.8 to control correctors,

/(]{9 (m)(wHVg\HVr!)z)?dx < /[(\(b!ﬂa\)vg]g < /C4M3[Vg]§o

The combination of these four estimates yields the conclusion (3.25).

p—1
P
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Substep 2.3. Proof of (3.26).
By (2.32) in Lemma 2.9, Cauchy-Schwarz’ inequality, and the mean-value property (2.26),

sl 5 [ (@r@)' (£ (0196781 1VR)?) do

We start with the second RHS term. By Holder’s inequality with exponents (-£5,p),

p
/Bm(o) (]fB | (16" 1V (gVa)| + \VR])Q)édx

*(Z‘

) (/ (7[ (16*1V (gVa)| + |VR|)2>§d:c>
B7Z*(O) B*({L')

S0 ([ (| (0196014 9R)) ) g

where we passed from B.(z) = Bs,, () () to Bi(z) = B, (;)(2). Appealing to the large-
scale Caderén-Zygmund estimate of Lemma 2.7(b) with exponent 1 < p < 2 applied to
the solution R of (2.19), taking local suprema of V(¢Vu), and using Lemma 2.8 to control
correctors, we deduce

N

N

/B 0 (7[*(1«) (1¢°IIV (g va)l + WRW)%CZ”” S edp%l?“*(@)d%(/Cpui’[V(gVu)]’éo>p.

We turn to the first RHS term in (3.27), apply (3.11) with s = ¢ = 1 to (2.19), take
local suprema of V(¢gVu), and use Lemma 2.8 to control correctors. The conclusion (3.26)
follows.

4. PROOF OF THE MAIN RESULTS

We mainly focus on the proof of the statements for the standard LSI (8 > d), and
quickly argue how to adapt the argument to general multiscale LSI (8 < d) in the last
step.

Step 1. Proof of Proposition 1 for standard LSI (8 > d).

Let F' € C°(R%)?*4  Starting point is (2.20) in Proposition 2.5. By Hélder’s inequality,
the triangle inequality in probability, and the stationarity of r., we obtain for all R > 1,
0<a—-d<1,0<p—1<,1, and ¢> 1,

B (106 I(P)I]" Sap B {(Tf+a%>q]%l~zd%< / Wi F)?,

Replacing F' by E%F(E-) and choosing R = %, this yields

E (105 T3 (F)I) o B [(rf”p_;l)qf ([uto ey
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We now recall the following implication (which follows from multiscale LSI in form of the
moment bounds in |7, Proposition 3.1(i)]; see also [12, Step 1 of the proof of Theorem 1]):
for all random variables Y7, Ys, given ¢o > 1 and x > 0,

1
E [maf“Yl m%q] "<E [YQQ]% for all ¢ > qop, and E[exp(Y5')] <2

1

—  3C~gnl:E [exp <Eyflﬁ)} <2, (42)

Using this property and the moment bound of Lemma 2.7 for r,, the estimate (4.1) leads

to the conclusion (2.3).

Step 2. Proof of Theorem 1 for standard LSI (5 > d).
Let f,g € C°(RY). We split the proof into two substeps: we first improve (2.22) to avoid
local suprema in the estimate, and then turn to (2.6) itself.

Substep 2.1. Improvement of (2.22): foral R>1,0<a—-d<1l,and 0 <p—1<, 1,

2p p—1

07 E(f,9)IP S 70" ([ 27 e} 7
( /04 (V1] +1v2al)*)* (/w;<p1>|g|4p)5p
* </C4M3\V9!4>%(/w%(p_l)(!f! + \Vu!)‘*p)ﬁ). (4.3)

We ﬁrst apply (2.22) to the averaged functions f; and g; defined by f;(z fB( ) f and
g1(x fB( ) 9- Noting that [f1]oo fBQ( ) |f| and that the solution 7 of the homogenized
equatlon (1.4) with averaged RHS f; is given by u (z fB(x) u, and using the Lipschitz
continuity of C, we obtain for all 0 < o — d < 1 and O <p—-1<k,1,

10 E(f, 9)I* Sap 10 E(fr = f,90)I* + 10 E(f. 91 — 9)II”

S ) e )
+ </C4M3\V9!4>5(/w%(p_l)(!f! + \Vu!)‘*p)ﬁ). (4.4)

It remains to estimate the first two RHS terms of (4.4), which we will prove to be small
not because the two-scale expansion is accurate, but because fi — f and g1 — g are small
themselves after rescaling. Arguing as in the proof of (2.16), we have the alternative
formula

IE(f,9) =g®@Vu—g@ Vi—gViu® (Vi + €) + Vt @ Vu — VT; @ (Vo + €;),
where the auxiliary fields ¢ and 7" are the Lax-Milgram solutions in R¢ of

-V-a*Vt = V- ((a*—a")g),
-V -a'VT;, = V-((a*—a")gV,u).
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Using this decomposition and arguing as in the proof of Proposition 2.5, we obtain for all
R>1,0<a—-d<1l,and 0<p—1<«k,1,

2p p—1
d 1 —a) 2p

0= B9 S 0% ([ 77w
xnﬁn{(/0ﬂ+wvmf)%(/u%@lﬁm@)ﬁ;
([1at):( [ure=>an+wap)* ).
Using in addition that |f — f1| < [ f,5 V(- +y)|dydt, this turns into

10 E(fr — f, 90l + 10" E(f, 91 — 9)I
S0 ([P % (( fowsre weay) ( fuioie)
n </|Vg|4>é(/w;1%(p1)(|f|+|v,a|)4p>21p>‘

Combining this with (4.4) leads to the conclusion (4.3).
Substep 2.2. Conclusion.

By Hélder’s inequality, the triangle inequality in probability, and the stationarity of 7,
the estimate (4.3) leads to the following: forall R>1,0<a—-d<1,0<p—1<, 1,

and ¢ > ]ﬁ,

1

3 2d+aZ— 2p q
E[ma“E(f, DI’ NE[ )’

2(1-) <(/M (IV f| + |V%al)* > (/w%(p_l)‘gyﬁlp)ﬁ
+ (/M3|vg|4>%(/w§(p1>(|f|+|vﬂ|)4p>22>‘

We then apply the standard weighted Calderén-Zygmund theory to the constant-coefficient
equation (1.4) for u, and replace f and g by a%f(a-) and E%g(a-). For the choice R = =

and by the bound p.(z) < ,u*(%),u*(-), this implies

1
q

B (107 B (91" Sap B[ (7T €)'
(bR ( ([ v )%( [ uie g
+ </M1‘|Vgl4>;(/ﬁ(p1)|f|4p>21”>. (4.5)
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We now recall the following version of Holder’s inequality: for all random variables Y7, Ys,
given ki, kg > 0,

E[exp (Y{')] <2 and E [exp (¥5?)] <2

1 L)

C(Y%)mwz)] < oo, (4.6)

Using this property, the moment bounds of Lemmas 2.7 and 2.8 for r, and C yield, for
1

all p > 0, E[exp(cin(rdeQ)Z_")] < 2 for some C, ~, 1. Combining this with (4.5),

property (4.2) yields the conclusion (2.6).

Step 3. General multiscale LSI (8 < d).

We start with Proposition 1. By Hoélder’s inequality, the triangle inequality in probability,

and the stationarity of r, the estimate (2.21) in Proposition 2.5 leads to the following: for
Al R>1,0<y<f,0<a-d<1,0<p—1<,,1, and ¢ > 4,

=  dC >k, 1: E [exp(

d+abP=t :
P

: q]a 3
B 107 0(FNF]" Sran B | (7T )| RO

1 2
x (Rz ([ustorreoipp)? 4 mo¥( [r) )
Replacing F' by €dﬂ*(%)%F(€-) and choosing R = %, this yields

p—1
d+a m

~ < q]a
E 10 FOE]" San & (77 )]

< (([wireee iy [irg)”)

The combination of this estimate with property (4.2) and with the moment bound of
Lemma 2.7 for r, implies the desired estimate (2.3).

We finally turn to Theorem 1. Arguing as in Substep 2.1 above, we may get rid of local
suprema in the estimate (2.23) in Proposition 2.6. Using then Hélder’s inequality, the
triangle inequality in probability, and the stationarity of r., we obtain the following: for
Al R>1,0<7<B,0<a-d<1,0<p-1<,1,and ¢> 1y,

7 2dtalsl \ala
B 107 B S0 B | (7 )
1 1
x (Rd*gui’w*(ml (( [ Q91419 (a0 e gy
1 1
o futrwalt) (fu D0+ oay ) )

+R5(/Mg(|vf|+|v2a|)2><(/|9|2> +Rdi</lgl2p>%>
+R‘B(/uilvgl2)<</<|f|+|w|>2) +Rd_%(/(|f|+|w|)2p>;>>'
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Since in dimension d > 2 the weights p2 and p? always belong to the Muckenhoupt classes
Ay and Ay, respectively, we may apply the standard weighted Calderén-Zygmund theory to

the constant-coefficient equation (1.4) for @ in order to simplify the above RHS. Replacing
then f and g by w*(%)iegf(e-) and w*(%)iegg(e-), choosing R = %, and using the bound

f(2) S pe (L) (+), the conclusion (2.6) follows as in Substep 2.2.
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