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Abstract

We address a slow-fast system of coupled three dimensional Navier—Stokes equations where the
fast component is perturbed by an additive Brownian noise. By means of the rough path theory,
we establish the convergence in law of the slow component towards a Navier—Stokes system with an
It6—Stokes drift and a rough path driven transport noise. This gives an alternative, more general
and direct proof to [9]. Notably, the limiting rough path is identified as a geometric rough path,
which does not necessarily coincide with the Stratonovich lift of the Brownian motion.
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1 Introduction

Fluid models have numerous applications, in particular in the modeling of climate, oceans, atmosphere
etc. These systems are often described mathematically by a system of partial differential equations. In-
creasingly, we recognize the importance of random effects influencing these phenomena and the necessity
of incorporating such effects for both qualitative and quantitative predictions.

In [1, 27], in a similar spirit as [28], the classical derivation of fluid models from Reynold Transport
Theorem has been revisited. A stochastic component was added to the velocity field to represent
small scales that are challenging to account for in numerical simulations, leading to the derivation of a
Stochastic Reynolds Transport Theorem. Applying this to basic physical balance laws yields stochastic
versions of fluid equations, known as Location Uncertainty (LU) models. Interestingly, these equations
contain a transport noise and an additional advection term induced by the noise, referred to as the
Ito-Stokes drift. Other derivations of stochastic fluid equations have also been proposed. For instance,
in [25], a stochastic velocity component was introduced, and a variational principle was employed to
derive a stochastic version of the Euler equations as critical points of a stochastic energy. This approach,
known as the SALT model — Stochastic Advection by Lie Transport — also incorporates transport noise
but differs from LU models in that it preserves more geometric quantities. Importantly, in both models,
the noise is interpreted in the Stratonovich sense.

From a mathematical perspective, the stochastic Navier—Stokes equations with transport noise rep-
resent a timely and active area of research. These equations were first studied in the seminal work
[5] and have recently gained further attention. A significant discovery was made in [19], where it was
shown that one can construct sequences of noise covariance operators such that the noise vanishes in
the limit, while the It6—Stratonovich correction persists. The limiting deterministic equation retains a
trace of the vanishing noise, manifesting as an additional elliptic operator termed enhanced viscosity.
This phenomenon has been further explored in [12, 15].

On another front, multiscale approaches have been developed to model small and large scales dif-
ferently. For instance, in [26], small-scale terms in the equations were neglected and replaced by noise,
though this analysis was restricted to finite-dimensional models. Inspired by this, [16, 17] examined
a multiscale system of Euler equations, proving convergence to the Euler equations with transport
noise. Similarly, in this work, we study a slow-fast system parameterized by a small scaling parameter
g€ (0,1):

Opu® = Au® + b(u® + v°,u%), (1.1)

dv® = AvEdt + b(u® + v°,v%)dt + e L Cvdt 4+ e 1QY/2dW, (1.2)

where A, C are linear operators, b a nonlinear term, and the second equation is driven by a cylindrical
Wiener process W on some probability space (2, F, P), with a covariance operator (). Additional
assumptions on the operators and parameters will be presented in Section 2.1.

Our primary goal is to rigorously analyze the asymptotic behavior of system (1.1), (1.2) as e — 0,
focusing on the interactions between the large- and small-scale components under stochastic perturba-
tions. In particular, we derive the limit of (1.1) as a stochastic dynamics driven by a certain transport
noise, along with the It6—Stokes drift. The limiting behavior we obtain emphasizes the role of stochastic
transport noise as an effective model reduction for systems where large-scale dynamics are influenced
by fast, highly oscillatory components.

A key example is the coupled Navier—Stokes system:

O’ + (uf + %) - Vu + Vp© = vAu®, divu® =0, (1.3)

dv® + (uf +v°) - Voidt + Vgt dt = vAvEdt + e~ Codt + e dW, dive® =0, (1.4)

where t € [0, T], u® and v represent velocity fields on a bounded domain O C R3. The pressure fields
p° and ¢° ensure the validity of the divergence-free conditions divu® = dive® = 0, and W is a Wiener
process on [L?(0)]3. The parameter ¢ € (0,1) denotes a small scaling, and v > 0 is the viscosity. These
equations are supplemented with boundary conditions which can be Dirichlet or, if O is the torus,
periodic. For simplicity, we consider periodic boundary conditions. Therefore, (1.3), (1.4) is of the



form (1.1), (1.2) provided A is the Stokes operator, b is the Navier-Stokes nonlinearity, and Q'/2 is the
covariance operator of the divergence-free part of YWW. We refer to Section 2.1 for further details.

This system represents a decomposition of the Navier—Stokes equations into a slow-varying, large-
scale component u® and a fast-varying, small-scale component v*. The fast component is driven by a
large additive stochastic noise and, for the particularly relevant case of C' = —Id, it experiences a large
friction, which can also be interpreted as a scale separation. The noise amplitude is chosen such that,
formally, as € — 0, the fast component v¢ converges to the white noise @Q*/2dW. Consequently, the term
(v® - V)u® in the large-scale equation (1.3) is expected to converge to a transport noise. However, as
we shall demonstrate, this formal reasoning is incomplete due to the emergence of the It6—Stokes drift
which arises in the limiting system.

In [16, 17], the non viscous case — v = 0 — was studied and the limit ¢ — 0 established thanks to a
Wong-Zakai type argument. It has to be noted that in [16, 17], the It6—Stokes drift is not present due
to an extra assumption on the noise needed in their argument.

The asymptotic behavior of the system (1.1), (1.2) as ¢ — 0 was recently studied in [9]. The analysis
in [9] is based on the perturbed test function method introduced in [29], which has since been widely used
in the literature. The approach of [9] relies on several assumptions: certain regularity of the operator
Q, symmetry and certain smoothing properties of C' (as e.g. C' = —(—A)?/2 for some vy > 1/4), and
commutativity of C and ). Under these conditions, they prove that u® converges in law to a solution
of

du = Audt 4 b(u, w)dt + b (F,u) dt + b((—C)"*QY? o dW, u),

where 7 denotes the Tto—Stokes velocity as given in (1.10) below. Particularly, the stochastic integral is
understood in Stratonovich’s sense.

In contrast to the approach in [9], our work introduces a more direct method to address the limiting
behavior as ¢ — 0. This approach allows us to significantly relax the assumptions on the operator
C, encompassing physically relevant cases such as C = —Id. Moreover, we do not require C' to be
symmetric, nor do we assume it commutes with ). Rather surprisingly, in such situations, the stochastic
integral in the limit equation is no longer Stratonovich; instead, a non-trivial finite-variation perturbation
arises. It is defined explicitly in terms of the operators C' and ). We interpret the resulting stochastic
integral within the framework of rough paths. More specifically, our analysis is grounded in the theory
of unbounded rough drivers, introduced in [3] and further developed in [10, 14, 21, 22]. We extend this
theory to accommodate infinite-dimensional rough paths, which may have broader applications. As is
typical in rough path theory, our approach imposes stricter regularity conditions on ) compared to
purely probabilistic methods such as those in [9)].

In a parallel development, certain concepts from the present article were integrated with those from
[9] and further advanced to establish anomalous and total dissipation in passive scalar equations and
Navier—Stokes equations advected by solutions to the randomly forced Navier—-Stokes equations, as
presented in [23].

1.1 Summary of main results and ideas

We now provide a brief outline of our method. Unlike the approach taken in [9], we introduce a
decomposition of the form v® = e~ /2w® 4 ¢ where the components evolve according to the following
system of equations:

dpus = Au + b(uf + e V2w + 15, u), (1.5)
dw® = e tOwsdt + e~ V2QY2aw,  wi =0, (1.6)
Or = 1Crf + A(e_l/Qws +7°) + b(u® 4+ e V20 48, e 20t %), Ty = U5 (1.7)

We do not present the details of the construction of solutions for this system at each fixed level
of ¢ € (0,1), as these can be derived using classical techniques similar to those in [9]. Specifically,
the rescaled Ornstein—Uhlenbeck process w* exists on any probability space that includes a Q-Wiener
process QY/2W, and is uniquely determined and measurable with respect to Q/2W. Moreover, it
possesses a unique invariant measure u, which is independent of e. See [7, 8] for further details.



Additionally, for each fixed e € (0,1) there exists a probabilistically and analytically weak solution
to the system (1.5), (1.6), (1.7). In other words, for every € € (0,1) there exists a probability space
(Q°, F=, P%), a Q-Wiener process Q'/2W* and processes u®,w®,r° that solve (1.5), (1.6), (1.7) in the
analytically weak sense. The proof of existence is based on a Galerkin approximation combined with the
method of stochastic compactness, as was employed, for instance, in [13] for the stochastic Navier—Stokes
equations.

It is important to note that in the framework of probabilistically weak solutions, both the probability
space and the Wiener process form part of the solution itself. This distinguishes probabilistically
weak solutions from probabilistically strong solutions, where the probabilistic elements are specified
in advance. A typical example of the latter is the Ornstein—Uhlenbeck process defined by (1.6), as
discussed above. In general, the existence of probabilistically strong solutions can only be ensured for
problems where uniqueness holds. One notable exception is the method of convex integration, which
allows for the construction of non-unique solutions in various fluid dynamics models (see, for instance,
[24]). However, for the system (1.5), (1.6), (1.7), the question of uniqueness remains unresolved and
may not hold, as suggested by recent studies [2, 6, 24]. This uncertainty regarding uniqueness is the
primary reason we focus our analysis on probabilistically weak solutions.

With the existence of solutions for each fixed level €, our next objective is to reformulate the system
(1.5), (1.6), (1.7) in the framework of rough path theory, enabling us to derive estimates that are uniform
in . This step is detailed in Section 3, following the introduction of the basic concepts of rough path
theory in Section 2.2. For a detailed introduction to the theory of rough paths, we also refer the reader
to the monograph [18].

Our ultimate aim is to handle the singularity in (1.5) caused by the term of order £ . Specifically,
this term is expected to converge to a stochastic integral, and we aim to quantify this convergence within
the framework of rough paths. To this end, we introduce the process ¥, defined by

—1/2

dy® _ —-1/2
a

so that the critical term in (1.5) can be expressed as b(e~'/?w® u®) = b(dy®/dt,u). This is where
rough path theory becomes crucial: although the time derivatives dy®/dt exhibit singular behavior and
blow up as € — 0, for instance in finite variation, it is still possible to establish their convergence in a
suitably weaker sense. This convergence is nonetheless strong enough to allow us to pass to the limit in
the entire system (1.5), (1.6), (1.7).

To this end, we define (Y51, Y*?2) as the canonical rough path lift of y° corresponding to the first-
and second-order iterated integrals:

w®, yg =0, (1.8)

t t
vy ::/ e Puidr,  Y? ;:/ (v —yD)@dy;, 0<s<t<T.
S S

This object is well-defined since 3¢ exhibits sufficient regularity in time. Our goal is to establish that, in
an appropriate rough path framework, (Y1, Y52) converges to a well-defined limit. More specifically,
the convergence occurs in the space of a-Holder continuous rough paths, with values in a suitable
Sobolev space, for every a € (0,1/2). Implicitly, the first component Y= is a-Hélder continuous in
time, while the second component Y2 enjoys 2a-Holder continuity in time, uniformly with respect to
€. Furthermore, we identify the limit rough path, which, rather surprisingly, deviates from the classical
Stratonovich lift of a Wiener process.

Our first main result can be stated as follows, with the precise formulation — including the function
spaces — presented in Theorem 4.1. The detailed proof can be found in Section 6.

Theorem 1.1 1. The canonical Tough path lift (Y1, Y52) converges as ¢ — 0 a.s. in the sense of

rough paths to a rough path lift (B', B?) of the Wiener process B := (—C)~'QY?W. The second
component is given in terms of Ito’s stochastic integration as

t
B2 ::/ 6BST®dBT+(t—s)/w@(—C)_lwdu(w),



with p being the unique invariant measure of (1.6). Alternatively, B> is given in terms of
Stratonovich’s stochastic integration as

t
B? = / 0By, @ 0dB, + (t — s)M,

where M is antisymmetric and explicitly defined in terms of operators C and Q.

2. If the operators C and Q commute and C is symmetric then M = 0 and (B*, B?) is the Stratonovich
lift of B.

We observe that the rough path lift of B obtained in the limit generally differs from the Stratonovich
lift via an antisymmetric finite variation part, denoted by M. Nevertheless, due to the antisymmetry of
M, the lift (B!, B?) remains a geometric rough path, as expected for limits of canonical lifts of smooth
paths. Under the assumptions of point 2., we recover the result of [9], albeit via a completely different
approach. Moreover, if @ is the identity on R and —C is a d x d matrix with strictly positive real
parts of all eigenvalues, we not only recover but also extend the result of Theorem 3.8 in [18]. This
earlier work examined the behavior of the zero-mass limit of physical Brownian motion in a magnetic
field, where a nontrivial antisymmetric part M (in our notation) also emerged in the limit rough path.
However, in that setting, the non-triviality of M stemmed from the non-symmetry of C. In contrast,
our result demonstrates that M can still be nontrivial even when C' is symmetric, provided C does not
commute with Q.

The proof of Theorem 1.1 is based on the Kolmogorov continuity criterion for rough paths, specifically
Theorem 3.3 in [18]. In particular, the convergence of the second component of the rough path is derived
from ergodic properties of the Ornstein—Uhlenbeck process through a suitable variant of an ergodic
theorem, which we develop in Section 5.

The result of Theorem 1.1 serves as the first essential building block for passing to the limit in the
system (1.5), (1.6), (1.7). The second crucial aspect is identifying a suitable notion of solution to this
system that remains stable under the convergence provided by Theorem 1.1. This notion must also be
compatible with the uniform estimates on u®, w®,r® as € — 0, ensuring that it is possible to pass to the
limit as € — 0 and identify the limit equation.

At this stage, we prefer not to discuss the precise definition of such a solution, as it requires a more
sophisticated framework involving the theory of unbounded rough drivers, which can be understood
as unbounded operator-valued rough paths. For further background on this formalism, we refer to [3],
where unbounded rough drivers were originally introduced. Details related to our specific setting can be
found in Section 2.2, and the derivation of the rough path formulation of (1.5), (1.6), (1.7) is discussed
in Section 3. Specifically, in Definition 3.1, we introduce the concept of a probabilistically weak rough
path solution to (1.5), (1.6), (1.7). This is a solution that is weak in both analytical and probabilistic
sense, and it satisfies the equations in the sense of rough paths.

Finally, we arrive to our second main result, which is formulated in Theorem 4.4. The proof of this
result is presented in Section 7 and Section 8.

Theorem 1.2 Let the initial values (ug)ec(o,1) and (v§)ec(0,1) be given so that both (uf)eeco,1) and
(81/2118)56(071) are bounded in L? uniformly in €. There exist probabilistically weak Tough path solutions
(us, (—C)7*QY2We)! to (1.5), (1.6), (1.7) that converge in law to a probabilistically weak rough path
solution to

du = Audt + b(u, u)dt + b (7, u) dt + b(xdB, u), (1.9)

where T is the so-called It6—Stokes velocity

Ti= /(—C’)_lb(w,w)du(w) (1.10)

1Recall that, for probabilistically weak solutions, the Brownian motion in (1.6) is part of the solution and hence it a
priori depends on €, leading to the replacement of W in (1.6) by the Brownian motion W¢.



with p being the unique invariant measure of (1.6), and the stochastic integral with respect to B corre-
sponds to the integration with respect to the rough path (B, B?) obtained in Theorem 1.1.

As demonstrated, the rough path theory serves as a valuable tool for directly identifying the limit
stochastic integral. This approach may hold potential interest for other problems in the context of
approximation—diffusion.

Overall, our construction is implicitly probabilistic, and the convergence of the system (1.5), (1.6),
(1.7) to (1.9) is established in law. On the one hand, the convergence of r¢ to the It6—Stokes velocity,
as proved in Section 7.4, leverages the ergodic properties of the Ornstein—Uhlenbeck process discussed
in Section 5. On the other hand, the final passage necessitates a combination of probabilistic and
rough path arguments. To this end, we develop a rough path variant of the stochastic compactness
argument, which is based on the Skorokhod representation theorem. A purely rough path approach is
hindered among others by the fact that the a priori uniform estimate for 7 holds only in expectation (cf.
Section 7.3). Consequently, the analysis of the rough path formulation of (1.5), particularly regarding
the remainder estimates in Section 8.1 and the time regularity of u® in Section 8.2, becomes uniform
only after taking expectation. This issue complicates the passage to the limit in Section 8.3 and requires
careful consideration.
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2 Preliminaries

2.1 Function spaces, operators and noise

We first introduce the basic functional setting related to the Navier—Stokes equations. The reader is
referred to [31, Chapter 2] for further details. Let H denote the L?(T3;R3) space of vector fields of zero
mean and divergence and let (-, -) be the associated inner product. By (eg)ren we denote an orthonormal
basis of H. P denotes the Leray projection onto H which is defined by Pu = u — VA~ !divu. A is the
Stokes operator Au = vAP for a viscosity constant v > 0. Here A is the Laplace operator on T2, i.e.
with periodic boundary conditions. By H", n € R, we denote the domains of fractional powers of —A
equipped with the graph norm
[ulln o= (= A)" 2wl ar.

b is the Navier—Stokes nonlinearity
b(u,v) = =P(u - Vo).

It is a continuous operator H x H — H~% as well as H x H' — H~%*1 where 6y > 1 + 3/2, as can
be seen from its bilinearity combined with the estimates

[(0(w, ), w)| < lullellvlla[|Vwlze S llullelvllellwl] oo,

[(b(w, ), w)| < lulleIVollalwlze < llullelvlla 1wl o1,

which hold true for smooth divergence free vector fields u, v, w by the Sobolev embedding. We fix a 6
close to 1 + 3/2 throughout the paper. Moreover, the symmetry property (b(u,v),w) = —({b(u,w),v)
leads to the cancellation (b(u,v),v) = 0.

Next, we are concerned with assumptions on the operator C' and we refer the reader to [11] for an
introduction to semigroup theory. Let o > 2 + 3/2 be fixed throughout the paper, close to the given
lower bound. The operator C is the infinitesimal generator of a strongly continuous semigroup (eCt)t>0



on H?, —C is invertible and the adjoint C* generates the adjoint semigroup (e“ *)i>0 = ((€*)*)s>0-
We assume that there exist ¢ > 0, v > 0 such that

1€ ey S e, (2.1)
(=) (e“ ) —1d) || c(grosmey S 1t — s|'2, (2.2)
1(=C) Moy + 1(=C) "l ear-o0. 00y S 1, (2.3)
—(w, Cw) 2 w3 (2.4)

An example of such an operator is given by C' = —p(—A)® + K for some p > 0, ¢ > 0 and a suitable
(lower order) perturbation K. For v = 0, we can take ¢ = 0 and K a bounded operator on H of norm
less than p. For v > 0, we can take ¢ > v and K a bounded operator from HY*% to H? with ¥ < v so
that C' is a sectorial orperator in H? and (2.2) holds (see [20]). Under the additional assumption that
K(—A)~¢ is bounded from H? to itself and from H~% to itself with sufficiently small norm, the other
assumptions hold by perturbation.

We proceed with the assumptions on the noise. For foundations of infinite-dimensional stochastic
analysis we refer to [8]. The driving process W is a cylindrical Wiener process on H and the covariance
operator () is symmetric, nonnegative and trace class and

||Q1/2||L2(H;HU) 5 1, (25)

where Lo(H; H?) is the space of Hilbert—Schmidt operators from H to H?. Additionally, we make the
slightly stronger assumption that there exists 9 € (0, 1] so that

1(=C)’ QY| Ly(r3117) S 1. (2.6)

Finally, we have:
I(=C)~" (™) = 1) || c(prosey S [t — s/ (2.7)

Indeed, this is clearly true for © = 0 so that this follows by interpolation with (2.2).

2.2 Rough path theory

In this section, we introduce the formalism of the rough path theory and particularly the concept of
unbounded rough driver introduced in [3]. For a thorough introduction to the theory of rough paths,
we refer to [18].

Throughout the paper, T' > 0 is given. For a path g : [0, 7] — E to a Banach space FE we denote its
increment by gt = g1 — gs, 0 < s <t < T. Let Ar := {(s,t) € [0,T])% s < t}. For a two-index map
g : Ar — E we define its increment by 6gs¢ = gst — Gsr — Grt-

For a Hilbert space E, ' ® E denotes the completion of the algebraic tensor £ ®,1, F2 with respect
to the Hilbert—Schmidt norm. More precisely, we define the inner product on E ®a; £ by

(@ ®alg b, ¢ Qaig ) per = (a,)p(b,d)E

and F ® E is then the completion of E ®,1, E with respect to the norm |- ||ger = (-, >1E/éE This space
can be idendified with the space of Hilbert—Schmidt operators Ly (E) := Lo(E; E), see [30].

A two-index map w : Ar — [0,00) is called control if it is continuous, superadditive, i.e. for all
s<r<t

w(s,r) +w(rt) < w(s,t),

and w(s,s) =0 for all s € [0,T].

Let o € (0,1]. We denote by C$([0,T]; E) the closure of the set of smooth two-index maps g : Ay —
FE with respect to the seminorm

Hg”CC" 0.T]:E) ‘= sup ”gst”E
([0, T];B) s, tEAT,sF#t |t_ s|a



Taking closure of smooth functions guarantees separability and, consequently, the space C$([0,T]; E) is
Polish.

Let p > 1. By C5 7 ([0,T7]; E) we denote the space of continuous two-index maps g : Ar — E with
finite p-variation, i.e.

1/p

”g”cgfvaf([o,T];E) = sup Z ”.‘]st”% < 09,
weP([0,T]) (s.)em

where the supremum is taken over all partitions 7 of [0, 1.
By C5..7(]0,T); E) we denote the space of two-index maps g : A — E such that there exists a

2,loc

covering {Ix}y of [0,T] so that g € CY Y (I}; E) for all k. We denote by CP~v*([0,T]; E) the set of
all paths g : [0,7] — E so that g € C5 " ([0,T]; E). We note that C$([0,T); E) C C5 " ([0,T]; E)
provided p = 1/a. Also, if g € C§ 7 ([0,T]; E) then

w‘l(s5 t) = ”9”25“’“‘([3,16]@)

is a control.
We proceed with a definition of a Hilbert space-valued rough path.

Definition 2.1 Let o € (1/3,1/2). A continuous E-valued c-rough path is a pair
Y = (v1,¥?) € C5 (0,7} E) x C3([0, T}; E @ E)
which satisfies Chen’s relation

5yL

ST

. =0, SY2

srt

=Yl oV, 0<s<r<t<T.

The space of continuous E-valued a-rough paths is denoted by C*([0, T]; E).

For the trace class covariance operator @ as defined above, the Q-Wiener process Q/2W is given
by the formula Q'/2W = keN Q?e,, W), for a sequence (Wy)ren of mutually independent real-valued
Wiener processes. Its Stratonovich rough path lift reads as

W = (0QYV* W)y =Y Qe (6Wi)a,
keN

t t
Wit o= / OQ'PW)er ® 0dQ'*W, = > / (6Wi)sr 0 dWp 0 (Q e ® QY %ey)

keNY$

and is a continuous H?-valued a-rough path, see e.g. Exercise 3.16 in [18]. In particular, the regularity
of the second component follows via Kolmogorov’s continuity criterion (see e.g. Theorem 3.1 in [18])
together with Nelson’s estimate for p € [2,00) and Itd’s isometry: rewriting the stochastic integral in
1t6’s form gives

t
1
W2 = / (5Q1/2W)sr ® dQ'*W, + 3 E (t— s)(Ql/Qek ® Ql/zek).
$ keN

Here the It6-Stratonovich correction is of finite variation in H? ® H? by (2.5), whereas for the It
stochastic integral it holds by the trace class assumption together with It6’s isometry

2

t t
" / (5Q1/2W)5T ® dQl/QWT =k [/ ||(5Q1/2W>sr ® QUQ ) H%z(H;H“@H")dT ’
S S

HoQH

where

1RV W) s ® QY2 - I, i ptm ey = D I6QY* W) @ Q' 2er3po g rro
LeN



= 16Q"*W)srlzre Y 1Q" *eelltre = 1Q 2112, (11,210 | (SWi)sr P,
LeN

and therefore by (2.5)

2

t
. /(5Q1/2W)s7»®dQ1/2Wr

HoQH?

t t
]5/ JE\(cSWk)STIZdrg/ Ir — sldr < |t — s|2.

Accordingly,
ENW il e gD S EUWE N FromeD)"? S [t = sl-

Unbounded rough drivers can be seen as operator valued rough paths with values in the space of
unbounded operators. In what follows, we work with a scale of Banach spaces (E™, || - ||;m)mer, such
that E™*! is continuously embedded in E™ for every m,l € R.. We denote by E~™ the topological
dual of E™.

Definition 2.2 Let o € (1/3,1/2). A continuous unbounded a-rough driver with respect to the scale
(E™, || - Im)mer, is a pair A = (A*, A?) of two-index maps such that

1As (-, m-niny SIE=s|%  me€[0,2], (2.8)

1A% 2(-m iy S |E=s]**, me[0,1], (2.9)

and Chen’s relation holds true, i.e.

SAL, =0, 6AZ , = ALA! 0<s<r<t<T. (2.10)

ST

The above definition appeared already in a number of works, see e.g. [10], [14], [21], [22]. In our
present setting we let E™ = H™, m € R. In order to control the term leading to the It6—Stokes drift in
Section 8.1 below, we will make use of the bounds

1,%
[Ag @l S llellmslt — s, (2.11)

2,%
JAS ellne S el oo [t — s (2.12)

By Sobolev imbedding (2.11) follows from (2.8) with m € (3/2,2] but (2.12) does not follow from (2.9)
and needs to be verified. We also note that it would suffice if (2.11), (2.12) were true with arbitrary
positive exponents on their right hand sides, not necessarily o and 2«, respectively.

3 Rough formulation of the problem

We intend to use rough path theory to formulate the equation (1.5) for u, to obtain uniform estimates
and to pass to the limit. In order to apply the theory of [10] and [21], we understand the noise term
e~/ 2b(w®, uf)dt as an unbounded rough driver term of the form dA®u®. More precisely, we define y°
via (1.8) so that we obtain formally

e712p(w®, uf)dt = —P[dy® - Ve, (3.1)

where P denotes the Leray projection. We show in Theorem 4.1 below, that the so-defined process
y*, lifted canonically to a rough path, converges to a certain rough path lift of the Brownian motion
B = (—C)~'Q'/?W in the sense of rough paths C*([0,T]; H?). In other words, letting

. t
vyl= 5yit—5</0 51/2w5dr> N ::/ Sys, @dys,  0<s,t<T,
st S

defines a rough path in the sense of Definition 2.1. In particular, under our assumptions on C, Q, it is
an C%([0,T]; H?)-valued rough path.



As the next step, we shall compose it additionally with the gradient and the Leray projection as
required in (3.1), in order to define the corresponding unbounded rough driver A®. In order to guess the
form for its second component, we first work formally and iterate the equation (1.5) into itself. Focusing
only on the key terms containing w®, we obtain

¢
dug, =+ — / Ple™Y2ws - Vul]dr
t t T
== / Ple™/2ws - Vuldr + / / Ple/2we - VP~ /2wg - Vug)|dodr + - - -

t t T
== / Ple~Y2wE - Vusdr +/ / Ple="/2ws - VPle~Y2w) - Vus)dodr + us}?, (3.2)

where we expect the remainder ui;h to be of order o(|t — s|) as a distribution with respect to the spatial
variable. In the first term on the right hand side of (3.2) we recognize the first component of the
unbounded rough driver and we define

A= —PlYT - Vo). (3.3)

To identify the second component of the rough driver from the second term on the right hand side
of (3.2), we first recall that by definition

t . . t T
VP = / 0 (/ 6_1/2w§d6‘) ®d (/ 5_1/2w§d9) = / / e 1V 2w5d0 @ e~ 2widr.
S 0 sr 0 r s Js

Consequently, we define for ¢ € C°°(T3)

(A50) (@) = (V" o) (@), (3.4)
where the operator A? does not depend on ¢, is bilinear and acts on (H ® H?) x C>°(T?) as
A2 (f @ g,0)(x) = Plg(z) - VP[f(z) - Vip(2)]]. (3.5)

With this definition, the second term on the right hand side of (3.2) equals to Aifui.
In addition, using the Chen’s relation for rough paths (which in particular holds true for canonical

lifts given by Lebesgue—Stieltjes integration), namely,
(SYE’Q — Ysizl ® Y&,l

srt rt

together with the bilinearity of the operator A2, we obtain

S(AT20)gre = (JAZ?) guip = A2(SY 7, )

srt
=AY YT 0) =Pt VPYS! - V]| = ALAS o,

Hence (A51, A®2) satisfies the Chen’s relation (2.10).

It remains to verify the corresponding analytic estimates (2.8), (2.9) as well as (2.12). For our
application we work with the L?-scale of Sobolev spaces defined in Section 2.1, namely, we let E™ := H™,
m € R. From the continuity of the Leray projection on H™, m € R, together with the fact that
divY5" = 0 we obtain for m € [0,2] and p € H™™, [|¢||g-m < 1

IAS ol gr—imin = sup (Y3' Vo, 0) = sup Y' -V, )
WEH™H [y ys <1 VEH™ [ i1 <1
< sup IV Vol < Ve lwmoe S Y lae,

YEH™FL ||| fym+1 <1

10



provided H? C W™,
Similarly, we use divyS = divey = 0 and integration by parts to obtain

£,2 _ ¢ 5 5 _ i 5 5
(A5 0, ) = dyy. - VP[oys,. - Vol 0 ) = (@, [ 0ys, - VP[dy; - Vi)

Accordingly, it holds for m € [0,1] and ¢ € H™™, ||p||g-n < 1

t
IAS @l pr- s = sup <90,/ 5y§r~VP[dyi~Vw]>

YEH™H2 ||| fym+2<1

< sup
YEH™ 2 ||Y | gmy2 <1
provided H® C Wm+1.ee,
To summarize, for (2.8) and (2.9) we require o to be such that by Sobolev embedding H® C W2,
that is, o > 2 + 3/2. Regarding (2.12), we use the embeddings H%*! c W2> H? C W to obtain

t
PR | e P
S Hm™

2,
S el oo 1Y5e Ml o some

t
/ 545, - VPldys - Vo]
S LOO

,2,
1A% ol e = ]

It will be seen in Theorem 4.1 below that the desired bounds and even convergence of (Y1, Y*2) as
an H7-valued rough path in the sense of Definition 2.1 hold true.

Finally, in order to complete the derivation of the rough path formulation of (1.5), we denote the
remaining drift part in (1.5) of finite variation as

t t
i = et [ Au b s + [ bs a)ds (3.6)
0 0
Consequently, (1.5) rewrites as

JuS, = ops, + AG S + AL uS + ), (3.7)

where § fs+ = f+ — fs and the equation is understood in the sense of distributions with a remainder ui;h

of order o(|t — s|). More precisely, we have the following definition.
Definition 3.1 Let ¢ € (0,1). We say that ((Q°, F¢, (F§ )iso0, P%),us, %, W*) is a probabilistically weak
rough path solution to (1.5), (1.6), (1.7) provided

1. (9, F&, (Ff)is0, P°) is a stochastic basis with a complete right-continuous filtration;

2. We is a cylindrical (F§ )i>o0- Wiener process on H;

3. r¥ € L*(0,T; HY) P®-a.s. is (Ff)i>0-adapted and (1.7) holds true in the analytically weak sense
Pf-a.s.;

4. uf € Cyuear(0,T; H) N L2(0,T; H') P*-a.s. is (Ff)i>0-adapted;

5. A® = (A1 A=2?) defined via (3.3) and (3.4) is an unbounded a-rough driver on (H™)ner in the
sense of Definition 2.2 and satisfying (2.12);

6. the remainder given P®-a.s. by

) 1 2
uith 1= 0ugy — opg, — AL ug — AjTuS, 0<s<t<T,

S

belongs to Cp/gfvar([O,T];H_:g) Pc-a.s. with p=1/a, where the drift u° was defined in (3.6).

2,loc

The above definition is designed with the aim of the passage to the limit ¢ — 0. In particular, we
did not make use of any regularity claims which cannot be proved uniformly in e.

11



4 Detailed presentation of main results

The key to our strategy lies in the following convergence result, which consequently also implies the
convergence of the unbounded rough drivers A = (A%! A%?2) in an appropriate sense. The proof can
be found in Section 6.

Theorem 4.1 Let y¢ be given by (1.8). Then the canonical rough path lift (Y1, Y=2) of y¢ given by
t

(Ys,l’YsJ) = (&yit,/ 0y, ®dyf>

s 5,t€[0,T

converges as € — 0 to a rough path lift (B', B?) of the Brownian motion B = (—C)~'QY?W. The
convergence holds true in L1(Q;C*([0,T]; H?)) for all a € (1/3,1/2) and q € [1,00). The second
component B? is given in terms of Itd’s stochastic integration as

B2 = /t5B3r®dBr+(t—s)/w®(—C’)1wdu(w), (4.1)

with u being the unique invariant measure of (1.6). Alternatively, B? is given in terms of Stratonovich’s
stochastic integration as

t
B% = / §B.r ® odB, + (t — s)M, (4.2)
S

where for all k, £ € N

(1 1) = (5[(-0)Que = Quel(=C) Y enser )

and

Qoo == /OOO eCtQ(eCh) dt. (4.3)

In other words, M is antisymmetric and (B*, B%) is a geometric rough path.
Furthermore, with the convention (Y%1,Y2) := (B!, B?), the mapping

[0,1] — C*([0,T); H?), e (YOI Y2

is Holder continuous P-a.s. and for all g € [1,00)

+E | sup ||YE’2|

e€(0,1)

E | sup ”YE’l”qcéx([o’T];Ha) <1 (4.4)

q
2a TI:HeQH®°
cc(0.1) C3* (0,7} Ho 9 H7)

In particular, the convergence (Y1, Y*?2) — (B, B%) as ¢ — 0 holds true in C*([0,T]; H°) P-a.s.

Remark 4.2 Note that M is antisymmetric so the limit (B!, B?) is indeed a geometric rough path, as
it was expected anyway since it is a limit of canonical lifts of smooth paths.

Moreover, if C' and @Q commute and C' is symmetric then Q., = %(—C’)_lQ and M = 0. Hence, we
recover the result of [9] obtained by a completely different method.

Finally, if Q is an identity on R? and —C is a d x d matrix so that all its eigenvalues have strictly
positive real part, we recover the result of Theorem 3.8 [18]. Our result is in fact stronger since we
prove that the convergence holds almost surely and we have the uniform bound (4.4), whereas in [18§]
the supremum with respect to e is outside the expectation. In [18], the non-triviality of M (in our
notation) originated in the non-symmetry of C. However, our result shows that M can be nontrivial
even for symmetric C' provided C does not commute with Q.

12



Based on Theorem 4.1, we are able to identify the limit of the rough path formulation of (1.5),
namely (3.7), as the corresponding rough path formulation of (1.9). As the next step, we define the
notion of probabilistically weak rough path solution to (1.9) analogously to Definition 3.1. To this end,
we define the limit unbounded rough driver A = (A, A?) as in (3.3), (3.4) but using the limit rough
path (B!, B?) from Theorem 4.1 instead of (Y1, Y=?2). More precisely, we let

Ait@ = _P[let : VQD], Ait@ = A2<B§t’ (P), (4'5)

where A? was defined in (3.5). The limit drift is given analogously to (3.6) as

¢ ¢
Ly = / [Aus + b(us, us)]ds +/ b(T,us)ds, (4.6)
0 0
with the It6—Stokes velocity 7 defined in (1.10).

Definition 4.3 We say that (2, F, (Fi)i>0, P),u, B) is a probabilistically weak rough path solution to
(1.9) provided

1. (Q, F, (Fo)iso, P) is a stochastic basis with a complete right-continuous filtration;

2. B is an (Fi)i=0- Wiener process on H with covariance (—C)71Q((—C)~1)*;

3. U € Cyear (0, T; H) N L2(0,T; H') P-a.s. is (F;)i>o0-adapted;

4. the remainder given by

uit = gt — Opgr — ALug — A2 uy, 0<s<t<T,

belongs to Cgﬁggvar([O,T];H_3) P-a.s. with p = 1/a. Here, the drift p was defined in (4.6)

whereas the unbounded rough driver A = (A, A%) in (4.5).

Our main result reads as follows, the proof spreads over Section 6, Section 7 and Section 8.

Theorem 4.4 Let the initial values (u)ec(o,1) and (v§)ec(0,1) be given so that both (uf)eeco,1) and
(61/2’08)56(071) are bounded in H uniformly ine. There exists a family ((Q°, F=, (F§ )0, P°), us,r5, W*),
e € (0,1), of probabilistically weak rough path solutions to (1.5), (1.6), (1.7), such that

|ulleger + ullz2m £1 P-a.s. and ]EE[HTEH%ZTHJ Sl (4.7)

with implicit constants independent of €.

For every such family of probabilistically weak rough path solutions there exists a subsequence, still
denoted by € — 0, such that (u, (—C)~1QY?W?#) converges in law to a probabilistically weak rough path
solution to (1.9).

In view of the above discussion, the existence of a probabilistically weak rough path solution to
(1.5), (1.6), (1.7) for every ¢ € (0,1) can be proved by classical arguments via Galerkin approximation
together with the stochastic compactness method. We omit the details of the construction but we derive
the uniform estimate (4.7) in Section 7.1 and Section 7.3.

Remark 4.5 Furthermore, we note that by Skorokhod representation theorem, for every family
(8, F& (F) )es0, P),us, e, W9), g€ (0,1),

of probabilistically weak rough path solutions to (1.5), (1.6), (1.7), there exists a sequence ¢ — 0 and
a family ((, F, (F§)is0, P), 4,7, W¢) of probabilistically weak rough path solutions such that the
laws of (uf,r¢,W¢) and (uf, 75, W¢) coincide. Thus, without loss of generality, we assume from now on
that the approximate solutions (u¢,r¢, W¢) in Theorem 4.4 are defined on a common probability space
(Q,F,P).
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5 Ergodicity of the Ornstein—Uhlenbeck process

In Section 6 as well as in Section 7.4, we will need a suitable ergodic theorem in order to deduce the
convergence of the second component of the rough path Y2 and the convergence towards the Ito-Stokes
velocity 7 given by (1.10). More precisely, letting w; = w¢, both problems reduce to the convergence of
the ergodic average
N
tli)rglo ), F(ws)ds = /F(w)du(w),

where 4 is the (unique) invariant measure for w and F' is a certain quadratic function. We observe that
w solves y

dio = Cwdt + QY 2dW (5.1)

with some cylindrical Wiener process W. As a matter of fact, since in view of Remark 4.5, w® actually
satisfies (1.6) with a Wiener process W¢, the rescaling W also depends on e. However, this dependence
is irrelevant for the sequel and we drop it for notational simplicity, as we only use the law of W in our
arguments.

We denote by @(w) the unique solution to (5.1) with the initial condition w € H. It is Gaussian
and if w € HY then in view of (2.1) and (2.5) it satisfies the global-in-time estimate

o )E[Ilwt(w)llﬁol < llwlire +/0 I(=2)72e“QU2|IZ, 41yt < 0. (5:2)

This can be obtained directly from the mild formulation. Moreover, (5.1) generates a Markov process
with the unique invariant measure p = N (0, Qo) With Qo defined in (4.3), see e.g. Theorem 11.17,
Theorem 11.20 [8].

The desired ergodic theorem needed for Section 6 reads as follows.

Proposition 5.1 Let F': H° — H° ® H° be quadratic in the sense that F(w) = a1(w) ® as(w) for
some bounded linear operators ay,az : H° — H° @ H?. Let w be a solution to (5.1) with an initial
condition Wy € H?. Then for all t € [0,00)

HHNMH/FWMMMWFWNSB”O+W%M0, 10, (53)

where ¢ is the parameter from assumption (2.1), and

E]ﬁé3wmw—/ﬂwww>

HoQH?

]510+Wﬂ%) (54)

Proof Let (fx)ren be an orthonormal basis of H?. Recall that @ is Markov and denote its Markov
semigroup by (P;):>0. It acts generally on a function

HO - H @H?,  werow)= Y (p(w), fx® fo)uronsfr ® fi
k,LeN

component-wise as

(Pup)(w) := Elp(dy(w)] = > E[{p(@i(w)), fx @ fo) newnsfi @ fo,

k,LeN

where w;(w) denotes the solution to (5.1) with the initial condition w € H?. In order to prove (5.3) we
now write

BIF()] — [ Plw)dutw) = EIF)] — [(RF)w)dnw) = [ BP0 - (i w)lduto)
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= /E[al(wt) ® ag(wy — Wi (w)) + ar (W — Wy (w)) @ az(w(w))]dpu(w)

and using the fact that @; — @ (w) = e“* (o — w) we further obtain

= e_Lt/]E[al(U?t) ® ap (e e (@ — w)) + ar(e e (Wo — w)) @ az(@e(w))]dp(w).

Since the above integral is controlled by the assumption on a1, a2, (2.1) and the integrability of the
invariant measure p as

H/E [a1 (W) ® az (e e (g — w)) + a1 (e (o — w)) @ as (W (w))] du(w)H

HeQH?

S /E[IlthIHUIIﬂJo —wllzze + [[wo — wl| e [1@e (w) | 7o )dp(w) < (1 + |[ol|F-),

(5.3) follows. )
For (5.4), we first define F' := [ F(w)du(w) and write

o oo

Since r < s, it holds by the Markov property

t// — P F(@,) - Fyeneldsdr.

H°‘®H"]
E[(F(is) — F, F(iy) = F)pogn-| = E[(F(d,) — F,E[F(d;) - FIF]) negne]

=E[(F () = F, (Pr(F (") = F)) (1)) howne]
< EB[IF (@) = Fllregue ) E(Pamr(F () = F) (@) 3o 00D

By assumption on F' and (5.2) we have

i )E[IIF(IDT) — Fltogne] S 1+E[@r]50] S 1+ [ldol5e,
re|0,00

whereas by (5.3) and (5.2) we obtain

E|[(Ps—r(F(-) = ) (@) |} pm-] S 2O (14 Ell|@r|[3])% S €777 (1 + ||| 30 )-

1
H /F Yds — F ] t2// U dsdr (1 4 ||wol| 40 ) < ;(1+“UJOHHU)
Hoe@QH

which completes the proof. O

Therefore,

The same proof applies to other quadratic functions F. For instance, in Section 7.4 we make use the
following variant.

Corollary 5.2 Let F': H® — H be quadratic in the sense that there exists a bounded bilinear operators

a: H” x H° — H such that F(w) = a(w,w). Let @ be a solution to (5.1) with an initial condition
wo € H?. Then for all t € [0, 00)

[H (2.)ds — [ Flw)dn(w)
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6 Convergence of the rough driver

The goal of this section is to prove Theorem 4.1.
Proof We intend to apply the Kolmogorov criterion for rough path distance, Theorem 3.3 in [18], to
deduce that for all ¢ € [2,00), 8 € (2/3,1] and 8 € (1/3,6/2)

DY+ Y2 - B L

1/q < (1-0)/2
2o (o, He ) S E ' (6.1)

BV = BU oyt

This then readily implies the first statement of the theorem. First, we observe that the processes
w®,y¢, B are jointly Gaussian as being linear combinations of W. Accordingly, Y=! — B! and Y*2 — B2,
respectively, live in the Wiener chaos of order 1 and 2, respectively. Hence all the L?(Q))-norms are
equivalent and by Theorem 3.3 in [18] it is enough to prove for all § € [0, 1]

1 —0 0 2 —0 4
E[lYe' = Bulli-l S0t =’ EllYy” - Bilieen-] St —s/*. (6.2)

Step 1: Regarding the first bound in (6.2), we note that according to (2.3) and (2.5) B is an
H?-valued Wiener process and in view of (1.6) and (1.8) it holds for ¢ € [0, T

yi = B, —e'/?(=C) 1wk, (6.3)
Consequently, by (2.3) and (5.2) it holds for all ¢ € [0, T] (using again the notation w; = ws,)

Elly; — Billire] = eE[ll(=C) " willfo] = B[l (=C) " b1 o] S e (6.4)

This proves the first bound in (6.2) for § = 0. On the other hand, aiming for the first bound in (6.2)
with 0 = 1, we write

E[|l0ys; — 0Bstl7r-] = eE[ll(=C) 7 owg,ll3o] = eB[|(=C) ™ 014 -1 o] (6.5)

and observe that

s t
61Dst — (eCt _ ecs)’lj)o + (eC(t—s) _ Id)/ eC(s—T)QI/QdWT +/ eC(t—T)Ql/ZdWT
0

S

t
_ (eC(t—s) —Id)ﬁ)s—f—/ ec(t_T)ledWT,

Here the second term is bounded using (2.5) as

t 2 t
\ / (- ]E / |- A)/2CEDQURE L < [t 3.
S Heo s

For the first one, we use (2.2) and (5.2) to get

which implies by (2.3)

t
E[ll(~=C) " 0@sl| o] S EII(=C) M (e —1d)as|0] + B /60“_”)(«2”26”54

2
H(7

E

E[l(~C) (7 — 1) 0] S 1t = 5[ [lsl13. | < 1t = sl

Plugging this into (6.5) yields

E[||oys, — 0Bstll3o] S [t — sl- (6.6)
In other words, the first bound in (6.2) holds with § = 1. Finally, let 8 € [0, 1] be arbitrary. Then by
interpolation, (6.4) and (6.6) imply

E[lY" = Billfe] < (EllI6ys — 6Bsell o) (Bl16yz, — 6Buill311)" S &'t — s’
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and the first bound in (6.2) is verified.
As in Theorem 3.3 in [18], this readily implies

el 1/q (1-0)/2
BV = B o gygao )1 S 2

and in particular also proves the convergence of Y=! — B! in L4(Q; C5 ([0, T]; HY)).

Step 2: To establish the second bound in (6.2) we proceed similarly as in Step 1. Towards the
interpolation argument, we first show the bound for § = 1, afterwards for § = 0.

Step 2.1: For § = 1, we recall that B2 is a rough path lift of B defined in (4.1). Here the martingale
part is given by Itd’s iterated integral, which is well-defined in H? @ H° due to (2.3) and (2.5), the
finite variation part is controlled due to the properties of the invariant measure u. Therefore

El| B3 one] S 1t = s>

Hence, we shall prove
2
E[lY Freon-] S 1t — sl (6.7)

To this end, we apply (6.3) to get

t t t
vit = [y wdy; = [ 605 @B - [ ayg w0 (-0) taur.

Integrating by parts in the second term yields
t t
212 [ o (-0) tdup =2 [y (0w - 25 0 (~0) o
t
——e72 [ dyp s (-0) 4 £y @ (<0) M) - £y () oy
S
t
——c72 [ dyp @ (~0) £ 0 (-0)uf - £V @ (<0) g
t
:751/2/ dys ® (—=C)tws + 26y5, ® (—C) twf

¢ ¢
= —/ wy ® (—C)_lwidr—i—/ widr @ (—C) " wg.

We estimate each term separately. The first term is controlled by It6’s isometry as

2 2
Ho®QH

/ 55, ® (—C)1QV2aw,

t
/ 0ys, ® dBy

He®QH

t
—& [ 16, 0 (-0 ||%2<H,HU®HU)dr} 7

where
6ys, @ (=C)'QY?- ||%2(H,HU®HU) = Z 1655, ® (—=C) ' Q2 gi || 3o e 1o
kEN
= 1645 13 D I(=C) QY Perll3re = 116y5 - 1 (=C) ' QY2112 (a1t -

keN
Hence by (2.3) and (2.5) we deduce

|

2

t t
SE[[ 10 er] 5 [ - 9ar 1o s
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where we used the estimate for the first component proved in Step 1 in the second to last inequality.
For the second term, we use (2.3) together with (5.2) to obtain

Finally, by the same assumptions we bound the last term as

|

This completes the proof of (6.7) and consequently the second bound (6.2) with § = 1 follows.
Step 2.2: We aim at proving the second bound in (6.2) with § = 0. Proceeding as in the analogous
part of Step 1, we want a rate of convergence of the form

2

t
E / wE @ (—C) twidr

t
] <Jt—s / Elljws 4 Jdr < |t — sf2.
He®@H° s

¢ 2
/ widr @ (—C) " tws
S

t
] St = sl [ Bl el e S t = o
Ho®QH° s

b E(|Y:® = Bileon] S e (6.8)
s,te|0,

To this end, it is enough to prove for all ¢ € [0, T
E[Y” = Boulltoom-] Se. (6.9)
Indeed, by Chen’s relation for 0 < r < ¢
S(YS? = B = (Y5i* = B3y — (Y5,” = By,) — (V,5° = Bh) = Yg,' @Yy = By, @ By
= (Y5" = Bs,) © Y3 + By, @ (Y5 = Byy),

meaning, if we already know the bound (6.9) for all ¢ we may combine it with (6.4) to get (6.8).
Let us fix ¢t € [0,T] and prove (6.9). We recall that by (6.3) it holds

t t ¢
Yo = / ys @ dys = / y: ® dB, — 51/2/ ye @ (—C) " Ldwt.
0 0 0
Integrating by parts yields

t t
Vit = [ wedB, - e (<0) i + 2 [ dyi o (-0) g
0 0

t t
= / yE @ dB, —e'/?yf @ () tws —|—/ we @ (—C) wids. (6.10)
0 0

In order to treat the last term, we apply the ergodic theorem from Proposition 5.1. It shall converge to
the finite variation term in the Itd expression of B2, i.e. (4.1). Namely, we need to bound

2
’
Ho®@H°

s, dr = e~ tds, w$ = W.-1, and Proposition 5.1 rewrites as

E / @ (~C) ugds — b / w® (~C) wdp(w)

which by the change of variables r = ¢!

2

et
=FE a/ W, @ (—C) " Mbdr — t/w ® (—C) rwdp(w)
0 Ho@H
1 5_1t 2
=tE ||| — / W, @ (—C) " Yadr — /w ® (—C) rwdp(w) Se
et Jo HoQH®
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For the convergence of the stochastic integral in (6.10), we have by It6’s isometry, (2.5) and (6.4)
2

t t t
H/ vioan,— [ B, sE[/ ||y§—Bs||%1ads] <e.
0 0 Ho@Ho 0

The remaining term in (6.10) is controlled as follows

E

Ellle2y; @ (—=C) " wj o pne] = Elllyi - 1(~C) " i []

< e(Blllyi 13- D2 Ellwf [ 3-1)"? S e,

where we used Gaussianity and (6.4) to get
Elll; 0] S Ellly; — Bell o] + ElllBell o] S 1.

This completes the proof of (6.9) where B? is given by the It6 formulation (4.1). It also completes
the proof of the second bound in (6.2) for § = 0. Interpolating with the bound for § = 1, the general
version of (6.2) follows.

Step 2.3: Now, it remains to verify the Stratonovich formulation (4.2). Rewriting Itd’s stochastic
integral into Stratonovich’s form we obtain

t
Bg, = /0 B ® odBs — % Z (—0)71QY?%e,, @ (—O)1QY %, —|—t/w ® (=C)twdp(w).  (6.11)

meN

We intend to prove that the symmetric part of the very last term precisely cancels with the Ito—
Stratonovich corrector, i.e. the second term in (6.11). To this end, we first observe that the Ité—
Stratonovich corrector projected at e, ® e, reads as

,% <Z (=0)'QYPem ® (-C)1Q?em, ex @ ee>

meN

- YO Q e ) (-C) Qe )

meN

= QVA(-C) ek QY (C) e = L (O QU-C) e ).

We perform the same projection to the last term in (6.11). Since p = N (0, Qo) With Qs given in (4.3)
and since it holds for any g,h € H

(Quog, ) = / (g, w){h, w)dp(w),

we obtain

t</w ® (=C) wdp(w), ex ®€z> = t/<w76k><w, (=C) 1) er)dp(w)

= t{Qucer, (=C) 1) er) = t{(~C) "' Qucens €0).-
By integration by parts we obtain

(—C) Qo = /OO(—C')fleCthc*tdt
0

~ [0 QT (OIS - [ Qe (=0)

0



hence the symmetric part reads as

1 1

Sym((~C) ' Que) = 5[(-0) Qe + Que(=0) )] = 5 (-C) 1 QU-0) )",

which cancels the It6—Stratonovich corrector, as claimed. As a consequence, we deduce that
t
B}, = [ Buwodb, + M,
0
where M is antisymmetric and given by
_ 1 - 1y
(0 1.8 60) = (Aat(=C) Qu)en ) =  51(-C) ' Que = Qun(=C) Y levser)

or alternatively

(1.8 60) = (-C)Queree) = (5(-C) QU0 enser ).

By using Chen’s relation again to derive a formula for B2, for general s,t € [0,T], (4.2) follows.

Step 3: Finally, we shall prove the Holder continuity of the mapping ¢ +— (Y1, Y%2) and the
pathwise uniform bound (4.4).

Step 3.1: First component of the rough path. For 0 < ¢ <7 < 1 we have

t
we(t) —w(t) = (712 — 77_1/2)/ eaflc(t—s)QudeS
0

t
+7771/2/ (esflc(tfs) _ enflc(tfs))QlﬂdWs =1 + I.
0

Using (2.1) and (2.5) we obtain

t
— — -1 —s
EllL %] = (7% = 1/2)2/0 le= QYL 41,0y ds

~

t
< 573|€ . n|2/ 6726_1L(t75)d8 /S 872‘6 . 7]|27
0

and by (2.7), (2.1) and (2.6)

t
E[Ille%w]Sn*l/O I(em U= — e CUmNQYRL gy ds

t
_ _ —1_ -1 s —1 _s
<7 1/0 (=) (e =7 ) —1A)|[Z oy €7 CT N (oo [ (=C) QY NT, (41, 1oy ds

t
< 77—1‘5—1 _ n—1|19/ |t o S|ﬂ6_2”771(t_5)d8 S {_:—219|E _ nlﬁ.
0

~

We deduce
E[l|lw®(t) — w"(t)||Fo] S e 2fe —nl”. (6.12)

We proceed with an estimate for Y51 — Y1, It holds

t t
Vit vt = o) [Cusdren V2 [ - wtar
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hence in view of (6.12)

B[V = Y3 ] S (7Y% =7 1/2)2

(/ ||w€||Hadr) F R [(/:||wi—w;7||mdr)2]

e e =Pt — s|* +n e e — ||t — s|?
Sede—nl?1t — s

By Gaussianity and Kolmogorov’s criterion, this leads to

(E[ly=! —y™i)? DY S e e — | (6.13)

c8([0,T);H?)
with 3 as in (6.1). Define Y%! := B! so that the first bound in (6.1) reads as

E[JY=" =y DA

cf([0,T);H?)
where 6 € (2/3,1]. This implies the folowing.
First case: if 2e < 7 then n < 2| — 5| and therefore

(E[[y=! —y™) Y E]ly st - YO

1/
05 ([0,T); H")]) Cﬁ ([0,T); H(T)]) a

+E[y™t -y e < =072 < | — p|1=0)/2,

cE(0,T;H7)
Second case: if € <1 < 2¢ and € < e — 7| for some 7y to be chosen, then

E[)y=" -y Ve S 1072 < o _ (=02,

c8([0,T);H?)
Third case: if ¢ <1 < 2¢ and € > |¢ — n|7° then by (6.13)

(E[ly=! —y™i2 VS e e =2 S le — "2 S e —

Cﬁ [0,T); H")])

provided ~yy = /6.
It follows that there exists k1 > 0 so that for every e,n € [0,1]

(E[ly=! —y™i2 DYES e —nl*.

cEo,T;H)
By Kolmogorov's criterion we finally deduce the Holder continuity of the mapping
0,1] = CJ(0, T H?), Y=t

as well as the first bound in (4.4).
Step 3.2: Second component of the rough path. We proceed similarly as before. We have

t T
Ve =t / / w§ @ widhdr
S S

YeE2 Yl = (et - //w9®w8d9dr

and for 0 <e<n <1

+n~ // 6 — wy) ®widldr +n~ //we (wy, —w)dodr =: I + I + Is.

We obtain

t r 2
T R e - [( [ @ w e asar) ] S e =Pl — sl
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Then
Ell L2l }egme] Sn'E

t t 2
( [ i = wleao | ||w;=;||mdr> ,

2

by Minkowski’s integral inequality

t T
<y ( | @ihs - w3||%p||w:%p1>l/2d9dr)

2

t
= //(E[Iwé—wZI‘}{a])l“(ﬂﬂ[llwiII‘izaD”“dedr)

S

and by Gaussianity and (6.12)
Selle—n’lt - s|".

The bound for I3 is the same. Altogether, we obtain
2 2 - 9
EllYs” = Yo egme] S €7 e —nl”t — s*
hence by Gaussianity and Kolmogorov’s criterion

1/q S 5_2|E _ 77‘19/2'

€2 ym2|q
(]E[Hyst }/St |‘C§ﬁ([O7T];HU®HU)])

Using now the second bound in (6.1) similarly to Step 3.1, we deduce that that there exists ko > 0 so

that for every e,n € [0,1]

(IE[HYE’2 - Yn72||chl3([01T];Hg)])l/q 5 |€ - 77|K2

and consequently the Holder continuity of the mapping
[0,1] = C3°([0,T); H?), e~ Y2

and the second bound in (4.4) follow. |

7 Convergence of the Ito—Stokes drift

7.1 Uniform estimate of u°

Recall that for a fixed ¢ all the time integrals involved in (1.5) are classical Lebesgue integrals. Hence
after a preliminary step of Galerkin approximation, the usual energy inequality immediately implies a
uniform bound for w®. This relies on the cancellation property of b and yields a.s.

T
2 2 2
sup |luz |7 + 2V/ IVuzllFdr < [lugllF- (7.1)
t€[0,T] 0

We note that the inequality comes from the fact that we need to proceed via Galerkin approximation
and use lower semicontinuity, as for 3D Navier—Stokes equations it is not possible to directly test the
equation by the solution itself.

7.2 Uniform estimate of w®

Using again the change of variables w, = w¢, together with (5.2), we have

sup E[||wf||Fe] = sup E[[d.-1¢)3-] S 1 (7.2)
te[0,T] t€0,T]

and by Gaussianity this also bounds higher moments.
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7.3 Uniform estimate of r°

We proceed again via the energy inequality. Testing (1.7) by the solution itself after the preliminary step
of Galerkin approximation, multiplying by ¢, taking expectation and applying the cancellation property
of b as well as Young’s inequality leads to

€ g (> 15 (>
SO El|lr 3] = E[(r®, Cr¥)] + B[ (= 4)/*r°[|3]
< eE[(rf, Ae ™V 2w%)] 4 eE[(b(uf, e~ ?w®), r%)] + eE[(b(v°, e 71/ 2w%), r¢)]
SE[lr I3 + cBlllw || 2] + cEll|u ] +eeE[llo%|13] + B [[[w®]| 36, ] -
Thus by (2.4)

T T
/0 E[||r*|[3-]dt < €E[|lr§]1%] +/0 (Elllu® 5] + €®Elllv°|I5] + Ellws|F-1)* + Ddt.  (7.3)

While u° is already controlled uniformly in € and w by (7.1) and w® is controlled by (7.2), we still
need to establish the necessary bound for v®. Again after the preliminary Galerkin approximation, we
test (1.2) by [lv°||% *v° to obtain

1 g — g - g 13 g - g — p g
SOl - o120, )] + B 572~ A) 207 ] < 2B T QE[jo 572,
Consequently, in view of (2.4) it holds for p = 2
’ 2 e? 2 r
o [ Bl e < SElIegl5]+ 5 TrQ
and for p =4

2 / Ellvl1de < SEll] + 5 1@ (S B + 3 Q).

Plugging this bound as well as (7.1) and (7.2) into (7.3) and using the fact that the initial conditions
rg = vg are such that (51/21)8)56(071) is bounded in H uniformly in €, we conclude

T
| Bl Bl s 1. (7.4)
0

7.4 Convergence of r°

We shall prove the convergence as € — 0
rt =T = /(—C)_lb(w,w)d,u(w) weakly in L2(0,T; H) in L*(Q), (7.5)
meaning that for every ¢ € L?(0,T) and every ¢ € H™7,
T T
/ Y(re, )dt — / Y (7o) dt  in LY(Q).
0 0

We also show that for a subsequence the convergence can be strengthened to

" =T in H°(0,T; H'7%) a.s. (7.6)
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First, we recall that the uniform bound (7.4) implies for a subsequence the weak convergence of r¢ in
L2(Q2 x [0,T); HY), so for (7.5) we shall identify the limit, strengthen the convergence in w and show
that it is not necessary to pass to a subsequence. To this end, we observe that it follows from (1.7) for

all ¢ € C1((0,7))

T T

/ wrfdt:s/ Y(—=C) T A(e™V2uf +1F)dt
0

T

+5/ P(—C)7b(uf + e~ I/Qwe+r5,5*1/2w5+r5)dt+5/ op(—C) " tredt
0
/ P(—C)~tb(w®, we)dt
+61/2/ P(=C) AW + b(uf, w®) + b(w®, r¥) + b(rc, w®)]dt

+5/ P(—C) AP 4 b(u,r°) + b(rc, r° dt+€/ op(—C) Yrdt = I + - + I5.

We claim that as e — 0 -
I5 — / YdtF  in L*(Q; H), (7.7)
0

whereas IS + I + I5 — 0 in H~% in L' (Q; H~%).
For the latter convergence, we estimate by (2.3)

E[| 5] g-00] S '/°E

T
/ |Aw® 4+ b(u®, w®) + b(w®, %) + b(r®, w®)|| zr-60 dt]
0

5 51/2E

T
/0 (sl + luflI + w® ]I + Irallfq)dt] Se?,

where the implicit constant does not depend on € and the last inequality follows from (7.1), (7.2), (7.4).
Similarly,

T
Bl 00 + 115l r-00) S € V (e =+ llusll + IITEII%)dt] Se
0

In order to establish (7.7), we make use of the ergodic theorem from Corollary 5.2. More precisely, we
rewrite

I = / (=C) " o(w®, w)dt = —/ atz/;/ )7 hb(we, we)dsdt (7.8)
and observe that @; = wg, leads to

—1

t_ “1p(we. ws)ds = Et— “Lp(wg, ws)ds.
/O<C> b(wk, wl)d / (—C) " b(ids, ,)d

Letting F(w) := (—C)~!b(w, w) we see that by (2.3) F satisfies the assumption of Corollary 5.2. Hence
we deduce for every t € [0, T

t

lim [ (=C) 'b(w,ws)ds = t/(—C)flb(w,w)d,u(w) in L*(Q; H).

e—0 0

Plugging this into (7.8) we use (7.2) and apply dominated convergence theorem to obtain (7.7). Finally,
using this together with a density argument and the uniform bound (7.4), we obtain (7.5).
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We note that by weak-strong convergence this is enough to pass to the limit in the It6—Stokes drift
n (1.5), namely in the term b(r¢, u®)dt, provided e.g. the sequence u® converges strongly in L?(0,7; H)
a.s., which we prove in Section 8.3 below using the stochastic compactness method.

It remains to verify (7.6), i.e. to show that the convergence can be strengthened to an a.s. conver-
gence but in a slightly worse topology. The uniform bound (7.4) implies in particular tightness of r¢
in H=9(0,T; H'~°) for § > 0. Consequently, up to a subsequence, by Skorokhod representation theo-
rem, r° converges in law in H~°(0,7; H"=°). Since the limit, i.e. 7, is deterministic, the convergence
r¢ — 7 holds true in in H~°(0,7; H'~%) in probability. Hence, taking a further subsequence, r° — 7 in
H=°(0,T; H'7%) as.

8 Tightness and passage to the limit

This section is devoted to the completion of the proof of Theorem 4.4, which proceeds in several steps.
First, it is necessary to establish further uniform estimates in the rough path formulation (3.7). Namely,
we shall prove a uniform estimate for the remainders u? as well as a uniform time regularity of us. We
present these results in Section 8.1 and Section 8.2 below. We note that since r° is only controlled in
expectation, cf. (7.4), also the bounds from Section 8.1 and Section 8.2 are only uniform after taking
expectations. This makes the final passage to the limit argument in Section 8.3 delicate.

Remark 8.1 For future use, we recall that by (4.4) and the estimates in Section 3, we have a pathwise
control of the required bounds of A%, namely (2.8), (2.9) and (2.12) and they hold uniformly in e. More
precisely, there exists K € L1(Q) for all ¢ € [1,00) such that P-a.s.

1/
(£ S [ 7 s

1 204 2,% 11/ (2
/¢ (n+2))+HAE ||L/((H@3+1,L00)

e, 1l e,2111/(2
S Y= N eato ey + 1Y 2||C/2<ﬁ[3m sy [t — 8| <Kt — 5| = wa(s,b). (8.1)

8.1 Uniform estimate of u*?

For a fixed e, the solution u® satisfies the rough path form of (1.5), namely (3.7) in the sense of
Definition 3.1. We know a priori that the remainder % belongs to Cg/vaar([O, T]; H=3). As a matter
of fact, it is even much better as there is no rough-in-time term in (1.5). But this regularity depends
on ¢ and we seek an estimate on u*% which is uniform in e. The equation (3.7) is very similar to the
rough path formulation of the 3D Navier—Stokes equations perturbed by a transport noise in [21], see
Section 2.5 and particularly (2.18) in [21]. The difference is that the drift part u° in our case includes
the additional It6—Stokes drift 2, while u! coincides with the drift in [21].

In Section 3 in [21] and particularly in Lemma 3.1 and Lemma 3.3, two bounds on p! were used
and they are satisfied in our case as well, namely,

t
1605 - < / (1 + [l 1 )2dr
S

and
1
65 100 S 1t = 8|1+ [[u|| oo ).

In the case of u?, we estimate for a fixed e

t t
16152 ()| = / (b2 uS), 9| < Il / 17 s

t 1/2 t
< llgllm ( / IITiII%dT> ( / IIUiII%pdT)
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While a.s. the right hand side defines a control and hence ;52 is of finite variation e.g. in H~%*1 by
Sobolev embedding, this control is not uniform in . Indeed, in view of (7.4) a uniform in € bound can
only be obtained in expectation and the a.s. bound following from (7.6) is in a worse space. Hence
we prefer to use (7.4) in what follows. This is a striking difference from the setting of [21]. Another
difference lies in the weaker spatial regularity of ;2 compared to p!, namely, H %% instead of H 1.
As a consequence of this fact, we require the additional conditions on the unbounded rough driver
(AS1 A2), cf. (2.11), (2.12) compared to (2.10) in [21].
We denote the control associated to the C*=Var ([0, T]; H~%7*!) norm of u by

t t 1/2 t 1/2
suetont) = [ ltaar ([ 1iar) ([ i) 52

With this in hand, we repeat the proof of Lemma 3.1 in [21] in order to obtain the counterpart of (3.3).
Applying the increment operator § to (3.7) for s < 6 < t and using the Chen’s relation yields

Bulj () = buly(A57" ) + ulf (45, "),

where
uSt = duSy — AS) U = opsy + A uS + uly. (8.3)

To exploit the interplay between time and space regularity, we let (J"7),c(0,1] be a family of smoothing
operators as in [21] and we split

SuSh () = SuSE (I —J")p) + SuSf (). (8.4)

In the estimate of the first term in (8.4), we make use of the middle expression in (8.3), i.e. for p € H3,
ol <1

[ugy, (1d =T")@)| < [8use (A5 (Id = T")@)| + |(Suse — AT us) (Ag, ™ (Id—T7))|
<l g m(IAGH (1d =Tl i + A5 (Id =T ollrr + A" A" (1d =Tl ar).
Recalling the notation (8.1), the mollification estimates (2.7) in [21] and letting p = 1/, we obtain
[ugy, (1d =T S [l | g b (wa (s, )P (d =Tl 2 + wa (s, )P )| (Id =T ")l )

S | oge rr(wals, )Py + wals, t)/PP). (8.5)

In order to estimate the second term in (8.4), we apply the expression on the very right hand side of
(8.3) for u* and we also use the equation (3.7) for u®. This gives

Ouly (T7p) = OpiSe (G TMp) +uS (AT " Ay o) + uS (A AGHTTM0) + uly (A5 ")

+0p5e (A5, 0) +us(AGTAG " 0) + uly (A5 ).

Let us first focus on the terms with p!, since they did not appear in [21]. In particular, we estimate
using (2.11)

Nt o1, ,1,%
|6Mi9 (AZt JTo)| < Wpe (S7t)||A2t Il S Wpe (Svt)wA(svt)l/p”<p||H3 S Wpe (37t)wA(s7t)1/p7
and similarly using (2.12)
01y (A5 T0)| < wye (5, 8) |G T 0] v
S wye (s, t)wal(s, 2P| T 0| oo S Wy (s, t)wa (s, t)2/Pp2=00,

The other terms can be estimated as in [21].
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Recall that we aim at showing a bound of 5% in C’p/g_var([O, T); H=3), that is, we intend to bound

2,loc
the control
p/3

we (s, 1) = ||u€’“Hc§/3—v“([s H:H—3)’

With this notation, we obtain
|6uS, (7)< wpe (s, won (5,87 (14 177%) + [[u|| e prwa (s, )7

Hluf | Lee mwa (s, )P0t 4 we (s, 8)* Pwn (s, 1)/ Py ~2
+wuz(3,t)WA<S,t)l/p + Hu5||L%onA(s,t)3/p + w57h(s,t)3/pr(s,t)1/p77_1.

With the choice of 7 = wy (s, t)l/”)\ for some constant A > 0 to be chosen below, the above bound reads
as
|6uS, (70| S wpee (,) (W (5, 8)*/7 + wa (s, ) 70IPNT00 iy (5,1)1/7)

g mwals, )PP (L+ A7) + weg(s,8)>P(A72 + A7),

where the implicit constant is universal and independent of ¢,s,6,t or other data of the equations.
Combining this with (8.5) we obtain

Héu’?HhtHH*3 S Wye (Sa t) (WA(& t)Q/p + LUA(S, t)(4—90)/PA2—90 + WA(Sa t)l/p)

|| oo rwa (5,83 P(1+ A7+ X+ 02) + we (5,8 P(A72 + 271,

To get the desired estimate of u*?, we require that all the terms on the right hand side are written
as w(s, t)3/? for some control w. Recall that for every two controls w; and wy, wfwy is a control provided
a+b > 1. Thus particularly for the first term on the right hand side, we need 1 + (4 — 6y)/p = 3/p.
If 6p = 1+ 3/2+ § with 6 > 0 small, this boils down to 1/p < 2/(3 + 28) which is indeed possible for
every p € (2,3) by choosing ¢ sufficiently small.

Applying the sewing lemma, Lemma B.1 in [21], we deduce

il a5 S e (5, ) (wa s, 1)>7 +wals, ) 40PN 4wy (s,1)1/7)
Hllu | Lse mwa (s, )P+ AT+ X+ A2) +we (s, ) P(A2 + A7)
and accordingly

We (s, t) < c[(,u#s(s,t)p/?’((,uA(&15)2/3 + wA(s7t)(4’90)/3)\1’(2*90)/3 + wA(s,t)l/g)

U2 frwa (s, )1+ AT+ A+ NP2 4w (s, 5 (A2 4 AT/,

To close the estimate, we choose A such that ¢c(A=2 + A~1)P/3 = 1/2. Then we can absorb we,y from the
right hand side into the left hand side. In addition, for the mollifier estimates, we need to guarantee
n € (0,1]. In view of the definition of  above and wy and K in (8.1) we have

n= (K[t —s|)'/Px.

Hence with the above choice of (deterministic) A, there exists L = L(w) so that n < 1 provided
|t — s| < L(w). In particular, we may choose L = -4 =
This leads us to the following analog of (3.3) in [21]

Ex Y K-

we s (5,1) S wpee (5, 1) (wa (5,02 + wa (s, )43 - wy (s,)1/%) + HUEHIE/;HWA(& t), (8.6)

which holds true provided |t — s| was sufficiently small, given by the random but e-independent upper
bound L. This is also the reason why the remainder only belongs to the local space C’gy/lgc_var([O, T); H=3).
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Finally, we note that for a given constant a > 0, it holds w, y(s,t) < a provided |t — s| < L¢ where
L# is random and chosen in dependence of a,w,=(0,T), [|u®| Lz and K based on (8.6) and (8.1). For
instance, we may define

w

1 3/2 3/(4—00)
Zs -— — min (a/g) , <a/3) ’ < a /3) 7 a -
K 4w, (0, T)P 4w, (0, T)P 4w, (0, T)P Aljus|?

8.2 Uniform time regularity of u°

As the next step, we proceed with an analog of Lemma 3.3 in [21] proving time regularity of u®. Due
to the worse spatial regularity of u? we estimate only wy:(s,t) = ||ul|

I()Jp—var([s,t];H—soH) as
wus (8,8) S (L [ullnge )P (we (5, 1) + wps (5, 1)” + wals, 1)), (8.8)
which holds true provided |t — s| < L(w) for a random bound L¢ given by (cf. (8.7))

3/2 3/(4—6 3
e Lo (1/2)/ (1/2) "t °’( 120 ) Y2
K 4w, (0, T)P/3 4w, (0, T)P/3 4w, (0,T)P/3 4”“5”12/;]{

Within this estimate we made use of the bound for ¢ € H%=1 ¢ e, < 1
(015 (J70)| < was (5, )| Tl oo S wpe (s,7)

and we chose 1 = w, y(8,1)"/P + wa(s,t)'/? as in Lemma 3.3 in [21]. The requirement 1 € (0, 1] is the
reason for the upper bound L¢(w).
Accordingly, we can bound

||u£H%p*var([O’T];er(]#»l) = Sup Z ||5u§t||z;_1—00+17
w€P([0,T7]) (s,t)em

where the supremum is taken over all partitions 7 of the interval [0,7]. Here, we can apply (8.8)
whenever the mesh size of a partition 7 is at most L. If the mesh size of 7 is bigger, we can refine it
so that the sum of norms of increments is bounded by a sum over the finer partition times an implicit
constant which is at most (T'/Lf)?. We deduce

£ T b £
14 ey o 01y <L> (L 1 2 1)? (e (0. T) + w0 (0.T)P +wa (0,T)),

and we used the fact that controls are super-additive and for a control w and a > 1, also w® is a control,
i.e. super-additive. ~
In view of (8.2), (8.6), (7.1) and (7.4) and using the form of L® we therefore obtain for some x > 0

E [0 a7y -0041) | S (L [ )"

XE[K " (wye (0, T)P2 + e (0, T) 7/ G000 0,0 (0,T)7 + ||| 525,

X(Wa,h(o, T)K/p + Wpye (0’ T)N + UJA(O, T)n/p)]

The reason we included & is to guarantee the integrability of w,- which due to the limited bound of r*
only admits the second moment (cf. (7.4) and (8.2)). Choosing & small enough, recalling that K and
wa admit moments of all orders by Remark 8.1, we further estimate as

E [l 5oyt o0y | S 1+ Eliope (0, T2 S 1, (8.9)
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where we bounded uniformly in € as follows

T 2 T T
Eluw (0.7)%] SE / (U4 s e )?dr | + / 7S 13, / S |2

T
<1t [l + g L E [ / IITi?{dT] <1

This shows a uniform bound of u in CP~V2*([0, T]; H~%*1), which by Markov inequality readily implies
tightness of ©° needed in the next section.

8.3 Passage to the limit

With the above results at hand, we are able to perform the final passage to the limit in the rough path
formulation (3.7) of (1.5) and obtain a probabilistically weak rough path solution to (1.9) in the sense
of Definition 4.3. This will complete the proof of our main result, Theorem 4.4.

Even though a number of terms converge directly on any given probability space where the approxi-
mate system is solved, for u® we only obtain uniform estimates implying compactness. Recall also that
the bound of 7€ in L?(0,T; H”) and consequently also the time regularity of u¢ as well as the bound for
the remainder u*F are only uniform in ¢ after taking expectations.

We base our compactness argument on Jakubowski—Skorokhod’s representation theorem and change
the probability space. We use Jakubowski—Skorokhod’s representation theorem instead of the classical
Skorokhod’s representation theorem as one of our function spaces below is not Polish, but falls in the
category of the so-called sub-Polish space where Jakubowski—Skorokhod’s theorem applies, see Section
2.7 in [4] for more details.

More precisely, we claim that the above results imply tightness of (u, 7%, Q'/2W¢ Y1 Y*2) in the
path space

X = (Cyear([0,T]; H) N L*(0,T; H)) x (L*(0,T; H"),w) x C([0,T]; H) x C*([0,T]; H?),

where (L?(0,T; H"),w) denotes L?(0,T; H") equipped with the weak topology. Indeed, the tightness
of u® follows from (7.1) and (8.9) by Lemma A.2 in [21], the tightness of r° is a consequence of (7.3)
since bounded sets are relatively compact with respect to the weak topology, the tightness of Q'/2W?* is
immediate since the law does not depend on ¢, and the tightness of the rough path (Y1, Y*2) follows
from Theorem 4.1.

Accordingly, Jakubowski-Skorokhod’s representation theorem yields a subsequence (still indexed
by e for notational simplicity) and a new probability space (Q,F, P) with X-valued random variables
(w7, QY2We,vel Ye2?) and (u,7,QY2W,Y?1,Y?) such that P-a.s.

(a7, QUAWE, VoL V42 o (a7, QAW VLY?) i A

Then (uf,7°, YS! Y?) satisfies (3.7). For a detailed argument identifying the rough path (Y1 Y#2)
we refer to Step 2 in the proof of Proposition 15 in [14]. Consequently, we obtain also the analogous
estimate to (8.6) for the corresponding remainder @ on the new probability space. Here Whs, Wye
are replaced by their counterparts on the new probability space defined as in (8.1) and (8.2) using
(@e,7°, Y1 Y2) in place of (uf,r%, YS! Y2). The result of Theorem 4.1 also holds true on the new
probability space.

One significant difference now follows from the P-a.s. convergence of 7<: in comparison to (7.3) we
gained the following P-a.s. uniform bound for 7°:

T
| 1< (8.10)
0
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for some random and P-a.s. finite constant N = N (@) > 0. We employ this fact below to obtain the
desired regularity of the limit remainder.

Now, we can pass to the limit in (3.7). First, we note that all the terms except for the remainder %"
converge P-a.s. to the desired limits. More precisely, based on the strong convergence in L?(0,T; H) of
u® we are able to pass to the limit in the Stokes as well as the convective term and combined with the
weak convergence of 7 in L?(0,T; H”) we also pass to the limit in the It6—Stokes drift. As in Section 7.4
we obtain that 7¢ — 7 weakly in L?(0,7; H”) P-a.s., where 7 is deterministic and time independent,
hence 7 = 7. This identifies the Tt6-Stokes drift velocity in (1.9). The identification of the driving rough
path (Y1, Y?) as the corresponding lift of B = (—C)~*Q/?W follows as in Theorem 4.1.

Accordingly, also 458 converges P-a.s. to some @ satisfying the formula from Definition 4.3. Now,
it only remains to prove that @7 is an honest remainder, namely, it belongs to C% /3= Yo, T); H=3)

2,loc
P-as.

Recall Remark 8.1 and note that the analogous claim also holds true on the new probability space.
We denote the random constant analogous to K as K and denote by L ~ 1/K the constant determining
the length of admissible intervals in the counterpart of (8.6) on the new probability space. Let I =
I(®) = [o(@),7(@)] C [0,T] be an arbitrary random time interval of length at most L(w). Then by
the analogous estimate to (8.6) and (8.2) on the new probability space, (7.1) and (8.10), we have the
uniform P-a.s. bound

Has’h||cg/3*"ar(I;H—3) = a)a,h(aa 7-)3/1) S+ Wye (0, 7)< M, (8.11)

where M is random and P-a.s. finite and @,y and @,-, respectively, denote the controls associated to
the remainder @*% and the drift i° defined as in (3.6) but on the new probability space.

Based on this, we can use lower semicontinuity to conclude that @? is P-a.s. a remainder, namely,
it belongs to C’g/lgc V[0, T); H=3) P-a.s. Fix an arbitrary @. Then it holds for every smooth ¢ and
every s,t € I(w) (all random variables in the sequel are implicitly evaluated at @)

[ ()] = lim [a5(2)] < lpll s iming 18| p/ovar 1129

which implies
p/3

|P/3
CB/Pv ([t H—2)

< liminf [|af|
e—0

= liminf & .
[ iminf we (s, 1)

If 7 is partition of I(@), then by Fatou’s lemma, superadditivity of @,y and (8.11), we obtain

b p/3 - _ e
> ekl <liminf Y Gog(s,t) = liminf @ (o, 7) < M,

(s,t)em (s,t)em
hence finally
’h p/3 J— p/3 < M
u = su U < M.
| HCg/a}fm(l;H’s) weP]?I) (S%w . St”
Accordingly, we deduce that @” belongs to C} /lgc Y ([0,T); H=3) P-a.s., meaning there is a set Qo C Q

of full probability P and a random covering (I}) ;. .r/1) of [0, ] such that for every @ € Qg we have

(@) € C’p/‘3 Y (I (w); H=3) for every k=1,..., [T/L]_.
Thus, we have proved that (1.9) is satisfied by (@, B) in the sense of Definition 4.3. The proof of
Theorem 4.4 is therefore complete.
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