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Abstract

We consider a Navier-Stokes equation in two and three space dimensions subject to pe-
riodic boundary conditions and perturbed by a transport type noise. The perturbation is suf-
ficiently smooth in space, but rough in time. The system is studied within the framework of
rough path theory and, in particular, the recently developed theory of unbounded rough drivers.
We introduce an intrinsic notion of weak solution to the Navier-Stokes system, establish suit-
able a priori estimates and prove existence. In two dimensions, we also present uniqueness and
stability results with respect to the driving signal.
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1 Introduction

The theory of rough paths was introduced by Terry Lyons in his seminal work [Lyo98]. It can be
briefly described as an extension of the classical theory of controlled differential equations which
is robust enough to allow for a deterministic treatment of stochastic differential equations. Since
its introduction, the rough path theory has found a large number of applications and tremendous
progress has been made in application of rough path ideas to ordinary as well as partial differential
equations driven by rough signals. We refer the reader for instance to the works by Friz et al.
[CF09,/CEO11]], Gubinelli et al. [GT10, DGT12,|GLTO06l], Gubinelli-Imkeller—Perkowski [GIP15]],
Hairer [Hail4] for a tiny sample of the exponentially growing literature on the subject. However,
in view of these exciting developments, it is remarkable that many basic PDE methods have not
yet found their rough path analogues. For instance, until recently it was an open problem how to
construct (weak) solutions to rough partial differential equations (RPDEs) using energy methods.
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The first results in this direction were given in [BG15, IDGHT16b, [HH17]. In [BG15], the
basics of the so-called theory of unbounded rough drivers were laid down and applied in order
to show well-posedness for a linear rough path driven transport equation. In a similar spirit, the
paper [DGHT16b] was concerned with nonlinear scalar conservation laws with rough flux and
well-posedness was proved. The work [HH17] was then concerned with linear parabolic PDEs
with discontinuous coeflicients driven by rough paths and existence, uniqueness and stability was
shown. Within the framework of unbounded rough drivers it was possible to give an intrinsic notion
of weak solution to rough path driven PDEs as well as to derive a priori estimates similar to the
classical PDE theory. These (and related) problems remained long open in the literature due to
the lack of a suitable Gronwall Lemma applicable in the rough path setting. In addition, the same
difficulty applied to uniqueness for reflected rough differential equations which was established by
similar techniques in [DGHT16a].

The aim of the present paper is to continue in this direction and study one of the most prominent
equations in fluid dynamics, namely, the Navier-Stokes system, subject to rough transport noise.
We study the following equation that governs the time evolution of the velocity field u : R, x T? —
R? and the pressure p : Ry x T? — R of an incompressible viscous fluid on the d-dimensional
torus T¢ subject to a transport type noise

o+ ((u—a)-V)u+Vp =vAu, (1.1)
V-u=0,
u(0) = up € L*(T%RY),

where v > 0 is the viscosity and & is the formal time-derivative of a function a : R, x T¢ — R?
that is divergence-free in space and has finite p-variation for p € [2,3) in time. As an example,
a may stand for a white in time, colored in space noise, which is formally a time derivative of a
Wiener process. Nevertheless, one of the main advantages of the rough path theory is that it allows
to go much further as far as the driving (stochastic) process is concerned. For instance, it allows to
consider drivers beyond the martingale world, in contrast to the classical Itd stochastic integration
theory. Consequently, @ may represent for instance time derivative of a more general Gaussian or
Markov process, such as fractional Brownian motion with Hurst parameter H € (%, %]

Due to the low regularity, a classical interpretation of the transport noise term is out of reach.
Instead, we consider the equation integrated in time as an evolution type equation with values
in some spatial distribution space. To this end, it is necessary make sense of the time integral
fot(c'zs -V)uy ds as a spatial distribution; that is, tested against some smooth ¢ : T — R%:

fo (s V)uyds(6) = — fo u((as - V) )ds, (1.2)

where we used the assumption V-a = 0. Nevertheless, this time integral is not a priori well
defined. Indeed, we expect a solution to inherit the same time regularity as the noise a. In other
words, we are confronted with a multiplication of a distribution & with a non-smooth function u.
The theory of integration introduced L.C. Young in [You36]] cannot be applied unless p € [1,2).



Lyons’ rough paths theory [Lyo98]|, however, enables us to give meaning to this integral provided
we possess additional information about the driving path, namely its iterated integral.

In the case of transport noise, this iteration also leads to an iteration of the spatial derivative.
This is easier to see if we consider a pure transport equation

o= (a-Vu. (1.3)

Integrating the equation in time and testing against ¢ gives us

(@) = (@)~ [l V)0
— uy(6) - s ( f t(iz,-V)d)dr)—k f ’ f ", (2, V) @y, - V)@) dradry

— uy() - us ( f t(a,.v)¢dr)+us ( f t f N, - V) @y, - V) pdradr
_ f t f i f "t (s V) (ar, - V) (1, - V)) drsdradr, (1.4)

where we have iterated the equation into itself and used the fact that & is divergence free in space.
Let us now define the operators

!
Ait‘ﬁ = f (élr : V)dr¢,
and

Ai,(p = f frl (ar, - V) (ay, - V)dradri¢p

and write duy, = u; — u;. Solving the transport equation (1.3 then corresponds to finding a map
t — u; such that u defined by

Su(¢) —us ([AY + A% 1) =: ul,(9) (1.5)

is a negligible remainder, that is, it is of order 0(|t - sl). As a consequence, tested against ¢, the
germ [Al + A?t] u provides a good local approximation of the time integral (1.2), which is then
uniquely defined in view of the Sewing Lemma (see Lemma [B.T]). We point out that in the smooth
setting, (I.5]) gives an equivalent formulation of the transport equation (1.3). Furthermore, (1.3)
does not contain any time derivatives and is therefore well-suited for irregular drivers.

In order to guarantee the time regularity of the remainder u%, it has to be regarded as a distribu-
tion of third order with respect to the space variable; it is third order since three derivatives are taken
in (T.4). This is yet another example of the trade-off between time and space regularity pertinent to
many PDE problems, also in the classical setting. More precisely, if a is a-Holder continuous with
respect to time and the solution u has the same regularity, the first two terms on the right hand side
of (I.5) are proportional to | — s|*, whereas the last term can be bound by |¢ — s[**. Hence, in the



case of a € (%, %] there has to be a cancellation between these terms to guarantee that u” is indeed
of order o(| — s|). On the other hand, the right hand side of (I.3) is a distribution of second order
with respect to the space variable. Accordingly, the necessary improvement of time regularity can
be obtained at the cost of loss of space regularity, i.e. considering u? rather as a distribution of third
order.

In this paper, we assume that the noise can be factorized as follows:

K
a(x) = ou(x)zf = ) ou(x)h, (1.6)

k=1
where we employ the summation over repeated indices k € {1,...,k}. The vector fields oy :

T¢ — R? are bounded, twice differentiable with bounded derivatives and divergence free. The
driving signal z is a R-valued path of finite p-variation for some p € [2,3) that can be lifted to a
geometric rough path (Z, Z). The first component is given by the increments of z, i.e. Zy = 7, — 25,
whereas the second one is the so-called Lévy’s area which plays the role of the iterated integral
Zg —=: fs ! fs " dz,, ® dz,. In the smooth setting, this iterated integral is well-defined, whereas in
the rough setting, it has to be given as an input datum. For instance, if z is a Wiener process
then a suitable iterated integral can be constructed using the Stratonovich stochastic integration,
nevertheless, many other important stochastic processes give rise to a (2-step) rough paths. For
more details we refer to Section and the literature mentioned therein.

The motivation for a perturbation of this form comes from modeling of a turbulent flow of a
viscous fluid. Namely, it was observed e.g. in [BCF91, [ BCF92, MR04!, MR " 05] that an equation
of the form (I.I) with (I.6) (modulo certain zero order terms) stems from the dynamics of fluid
particles given by the stochastic flow map

(%) = u(,(x)) = ok (7 (x)) 0 Wk, no(x) = xe T,

where wt is a sequence of independent Wiener process and o denotes the Stratonovich product. In

this formulation, the velocity of the fluid splits into a regular (slow oscillating, deterministic) com-
ponent « and a turbulent (fast oscillating, stochastic) component o o w*. Accordingly, it is natural
to assume that the vector fields o7 are divergence free. In other words, the random fluctuations are
superimposed to the velocity field at the Lagrangian level and are energy neutral, i.e. they do not
contribute to the energy balance. Such a splitting idea goes back to Krachnan’s turbulence theory
[Kra68] and was then further developed in [GK96, IGV00] and other works. The solvability of
(TT) with transport noise driven by a Wiener process, was presented in [BCF92, [FG93, MR " 05].
In general, kK may range over N, but for simplicity, in this paper, we consider only on {1,..., K}.
The present paper puts forward a (rough) pathwise approach to (I.1]), (I.6)), which, in particular,
yields pathwise energy estimates for a wide class of driving signals. We establish the existence
of weak solutions in two and three space dimensions, see Theorem including the pressure
recovery, see Section [4.1.2] The main tool is a Galerkin approximation combined with a suitable
mollification of the driving signal, uniform estimates and a compactness argument. In addition,
in two space dimensions and for constant vector fields we prove uniqueness as well as pathwise
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stability with respect to the given driver and initial datum (also called a Wong-Zakai result), see
Theorem [2.11] and Corollary [2.12] To the best of our knowledge, this is the first Wong-Zakai type
result for the Navier-Stokes system perturbed by such a general transport noise. It is an immediate
consequence of the construction of solutions within rough path theory, which allows to overcome
the lack of continuity of solutions as functions of the noise pertinent to the classical stochastic
integration theory. There is a substantial number of Wong-Zakai results for infinite dimensional
stochastic evolution equations in various settings. We mention only the work [CM11]] of A. Millet
and I. Chueshov in which the authors derive a Wong-Zakai result and support theorem for a general
class of stochastic 2D hydrodynamical systems, including 2D stochastic Navier-Stokes. However,
the diffusion coefficients in [CM11]] are assumed to have linear growth on H, and hence do not
cover transport-type noise. We note, however, that in [CM10]], A. Millet and I. Chueshov establish
a large deviations result for stochastic 2D hydrodynamical systems that does hold for transport-type
noise.

Our approach relies on a suitable formulation of the problem (1.1)), in the spirit of (1.5).
Due to the delicate structure of (I.1)) and the fact that a solution is a couple of velocity and pressure

(u, p), we observe an interesting phenomenon. To be more precise, in Section we derive two
equivalent (rough) formulations of (I.1)), (T.6).

Let P be the Helmholtz-Leray projection and Q = I — P. Applying P and Q separately to (1.1),
we get the system of coupled equations

O+ P[(u-V)u] = vAu+ Pl(a-V)u]
Ol(u-V)u] +Vp = Q[(a-V)u]

We take this formulation as the starting point as it makes clear the dependence of p on @ = o z.

We then perform an iteration similar to that of the transport equation (T:3)) for the terms Pla - Vu]
and Q[a - Vu|. In doing so, we arrive at a coupled system of equations for the velocity field and
pressure in which the associated unbounded rough drivers are intertwined and a particular version
of the so-called Chen’s relation holds true (cf. (2.13) and Definition [2.3). We obtain the second
formulation by summing the coupled equations in the first formulation. The second formulation is
a single equation for the velocity field where the Chen’s relation also has to be modified (cf. (2.19)
and Definition [2.7). An alternative way to arrive at the second formulation is by iterating and

using that Vp = Q[(a-V)u] — Q[(u- V)u].

The presentation is organized as follows. In Section 2] we introduce the basic set up and state
our main results. Section[3]is devoted to a priori estimates for various quantities. This is then used
in Section 4] where the main results are proved. Several auxiliary results needed in the main body
of the paper are collected in the appendix.



2 Mathematical framework and main results

2.1 Notation and definitions

To begin with, let us fix the notation we use throughout the paper. For a given Banach space V with
norm | - |y, we denote by V* its continuous dual and by 8(V) the Borel sigma-algebra. For given
Banach spaces V) and V,, we denote by L(V}, V,) the space of continuous linear operators from
Vi to V, with the operator norm denoted by | - [z(y, v,). For a given d € N, let T¢ = R?/(27Z)?

be the d-dimensional flat torus and denote by dx the unormalized Lebesgue measure on T¢. For
a given sigma-finite measured space (X,X,u), separable Banach space V with norm |- |y, and
p € [1,00], we denote by L?(X;V) the Banach space of all u-equivalence-classes of strongly-
measurable functions f : X — V such that

1
flr(xov) = (fx |f|€dﬂ) < oo,

equipped with the norm | - |15 (x.y). We denote by L™ (X; V) the Banach space of all u-equivalence-
classes of strongly-measurable functions f : X — V such that

[flzs oy = esssupy |flv := inf{a € R : u(1f1,' ((a,00)) = 0)} < o0,

where | f |“,l ((a, >)) denotes the preimage of the set (a, o) under the map |f]y : X — R, equipped
with the norm | - |p«(x,y). It is well-known that if V' = H is a Hilbert space with inner product
(-,-)u, then L?(X; H) is a Hilbert space equipped with the inner product

(f.8) ) = fx(f,g)Hdﬂ, f.g e *(X; H).

For a given Hilbert space H, we let L%H = L*([0,T]; H), LYH = L*([0,T]; H). For a given
Hilbert space V, and real number 7' > 0 we let CrH denote the Banach space C ([0, T]; H) consist-
ing of continuous functions from [0, 7] to G endowed with the supremum norm in time.

For a given n € Z9, let e, : T¢ — C be defined by e,(x) = (27)"2¢"*. It is well-known
that {e,},cz¢ constitutes an orthonormal system of L?>(T¢; C), and hence for all f,g € L? :=
L*(T%;RY),

f: Z.ﬁlem (fag)(Lz)d: Zﬁ’lgm
nezZd nezd

where for each n € Z4,
fj;':f fi(x)e_n(x)dx, ie{l,...,d).
Td

Let S be the Fréchet space of infinitely differentiable periodic complex-valued functions with the
usual set of seminorms. Let S’ be the continuous dual space of S endowed with the weak-star



topology. We denote by A(¢) the value of a distribution A € S’ at a test function ¢ € S. Since
en € S, foragiven f € 8’ and n € Z4, we define f, = f(e,). Itis well-known that f = ¥,,cz4 fuen,
where convergence holds in S if f € S and in & if f € &’. This extends trivially to the set
S’ = (8')? of continuous linear functions from S = (S)¢ to C endowed with the weak-star
topology.

For a given m € N U {0}, we denote by W2 the Hilbert space

W2 = (1-A)EL2 = (f eS8 (1-8)f e 1)

with inner product

fohe = ) (14 1P)" fiigns  frg e W

neZd

(f.8)m = ((I=D)2 1. (1~ 1)

and induced norm | - |,,. For notational simplicity, when m = 0 we omit the index in the inner
product, i.e. (+,-) := (-,-)o. Itis easy to see that W2 ¢ W™>2 for m;,m, € Z with m; > my
and that S is dense in W2 for all m € Z. It can be shown that for all m, k € Z, the map lx—mk+m
Wh=m2 _ (Wktm2)* defined by

—m

ikmirm(8)(F) = €& Pkomirm = (I=D)2 g, (1= A)2 f)s,

for all f € WA2 and g € W2 is an isometric isomorphism.
Let
H ={feW': V.f =0} ={feW*?: f,-n=0, ¥nez},
define P : S — S’ by
_ s N 2
Pf—Z(fn—n—lzn)en, fEL,
nezZd

and let Q : I — P. It follows that P is a projection of L? onto H? = PL? and that L? possesses the
orthogonal decomposition
L? = PL> @ QL.

It follows that P, Q € L£L(W™2 W™?2) and that P and Q have operator norm less than or equal to
one for all m € Z. We set H” = PW"? and H! = OW™-2. As in Lemma 3.7 in [Mik02], it can be
shown that the following direct sum decomposition holds for all m € Z,

W™ = H" @ H,

where
U Vyeymn =0, VYveHT, VYueH™, 2.1
and
H" ={feW"?: V. f=0},
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HY = {ue W™ : (vu)_pm =0, YveH™}.

Using (2.1)), one can check that i_,,, : H” — (H")* and i_y,, : H™ — (H")* are isometric
isomorphisms for all m € Z.

For each vector n € Z4, n # 0, we can find a d — 1-vectors {m;(n),---,my_1(n)} € RY
that are of unit length and orthogonal to both —n and n. It follows that m;(n) = m;(—n) for
all j € {1,...,d—1} and n € Z¢ such that n # 0, and that f;, = mj(n)e,, n € Z% n # 0,
j €{l,...,d -1}, is an orthonormal family of {u € Lz(Td;Cd) : V-u = 0}. In particular, for

n = [n,m)" € Z?, n # 0, the vector ﬁ = [, -%]T is orthogonal to n and —n and has length

Inl>  In|
one. Thus, ifd = 2,1, = ﬁen, n € Z%, n # 0 is an orthonormal family HOC. Notice that in this case

L n_L

Vi, = ZinTe, = ——(=in")e, = -V'e_, = ~V'T,. 2.2)

I I
One can then check that wj’;’(x) = (zf‘?{ mj(n) sin(n - x) and w'(x) := (2:?% mj(n)cos(n - x),
where j € {1,...,d—-1} and n € Z¢ such that n; > 0 form an orthonormal basis of H?, an

orthogonal basis of H'. Moreover, they are the eigenfunctions of the Stokes operator PA on H? with
corresponding eigenvalues A, = [n]>. We re-index the sequence of eigenfunctions and eigenvalues
by {h,}nen and {1,},,en, respectively, where {1, },¢en is a strictly positive increasing sequence tending
to infinity.

The following considerations shall enlighten the construction of unbounded rough drivers in
Section Let o : T¢ — R? be 2-times differentiable and divergence-free. Moreover, assume
that all of its derivatives up to order 2 are bounded uniformly by a constant Ny. Let A! = -V =
4, o'D; and note that A> = (- V) (o - V). Then we find that

|ﬂl|£(wm+lﬂ2’wm,2) <N, ¥Ym €{0,2}, |ﬂ2f|£(wm+2$2’wm,2) <N, Yme{0,1},

for some constant N depending only on d and Nj.
Since P € L(W™2 H™") and Q € L(W™2 H") for all m € Z, both of which have operator
norm bounded by 1, we have

IPA g1 imy < Ny 1QA!| piggnst gy < N, Y € {0,2), (2.3)

and
\PAC| o) <N, 1QAC] s gy < N, Y € {0, 1), (2.4)

and hence (PA')* € L((H™)*, (H"')*) and (QA")* € L{(H™)*, (HTT1)*) for m € {0,2} and
(PA%)* € L((H™)*,(H"2)*) and (QA?)* € L((HT)*, (H""2)*) for m € {0,1}. A simple
calculation shows

((-PA")f.g) = (f.PA'g), Vf.geSNH,

(~oA"f,g) = (f,0A'g), Vf,geSNH],



which implies that (-PA')* = PA!, (-QA')* = QA'. Thus, owing to the characteriza-
tion of the duality between W”>> and W2 through the L? inner product, we have that PA' €
LE™H ) oA e £(H H ™), PA? € L(H H- (")) and QA° € L(H", H, "),

In order to describe the convective term, we employ the classical notation and bounds. Owing
to Lemma 2.1 in [Tem83|], the trilinear form

d
b(u,v,w):f ((u-V)v) -whdx = Zf u'Dpiw/ dx
Td i,jil Td

is continuous on W2 x W12 s W32 if iy my, ms € No satisfy

my +my +mz > g, if m; # g foralli € {l1,2,3}, (2.5)
d . d .
my + my + msz > > ifm; = > for some i € {1,2,3}. (2.6)

Moreover, for all u,v,w € H!,
b(u,v,w) = —=b(u,w,v) and b(u,v,v) =0. (2.7)

For my,my, and ms that satisfy (2.6) or (2.3) and any given (u,v) € H™ x H™"! we define
B(u,v) € H™ by
(B(uyv), Wymymy = b(u,v,w), Yw e H™.

At times we may simply write (- V)v(w) instead of B(u,v)(w), and B(u)(w) := B(u,u)(w).

2.2 Smoothing operators

As in [BG135], we shall need a family of smoothing operators (]”)ne(o, 1) acting on the scale of
spaces (W"2),.cz, i.e.

(=) fl < 01l and 17 flarsie <075l (2.8)
for all m € Z and k € N. To construct these operators, denote by J : 8’ — S the frequency cut-off
operator

=" fuen
|n|<N

It follows that for all m € Z and k € N,

=TVl = D (LR P < N0 (L4 P )™ MR < NHA,

[n|>N [n|>N

and

WY e = D (L 1nP)™ AP < (14 N2 D7 (1 )"l < N1

ln|<N [n|=N

We define J7 := JU"' ) and J"is a smoothing operator on W2, A pleasant feature of the frequency
cut-off smoothing operator is that it leaves the the subspaces H” and H'' invariant.



2.3 Rough paths

For an interval I we define A; := {(s,7) € I> : s < t}, and for T > 0 we let Ay := Ajo,7]- We also
set A( ={(s,0,t) € I’ : s < 6 < t}. Let P(I) denote the set of all partitions of an interval / and

let E be a Banach space with norm |- |. A function g : A; — E is said to have finite p-variation for

some p > 0 on [ if
1

8lpvar = sup (Z|gt,tl+l|) < .

(h)eP(

and we denote by C5"“"(I;E) the set of all continuous functions with finite p-variation on I
equipped with the seminorm |- |,_,4-;. For notational simplicity, we do not specify explicitly
the space E in the norm as it will be always clear from the context. We denote by C?~"(I; E) the
set of all paths z : I — E such that 6z € Cg_var(l; E), where 6zy := 2, — z.

A two-index map w : A; — [0, o) is called superadditive if forall s <@ <€l

w(s,0) +w(6,t) < w(s,1),

and w is called a control if it is superadditive, continuous on A; and for all s € /, w( S, s) =0.
If for a given p > 0, g € Cp_var(l E), then it can be shown that the 2-index map w, : A; —
[0, 00) defined by w,(s,1) = |g|p is a control (see, e.g., Proposition 5.8 in [EV10]) and we

p—vars|[s.t]
1 1

obviously have |gy| < w,(s,1)7. Conversely, if w is a control such that |gy| < w(s,#)? then for any

partition (z;) of [s, ] we have using the superadditivity,

Z |gt,’t[+1|p < Zw(ti’tiJrl) < w(s, t)'
i i

Taking supremum over all partitions gives wg(s,#) < w(s,t) and we could equivalently define the
semi-norm

lglp-var:[s.] = inf{w(s, t)% gwl < w(u,v)fl’ for all (u,v) € Ajsg)-

For our analysis we shall need a local version of the p-variation spaces where we restrict the
mesh size of the partitions. This restriction shall be given by a control as follows.

Definition 2.1. Given a control @ and a number L > 0 we define the space C; /(I E) of contin-
uous functions g : A; — E such that (s,7) € A; with @ (s, ) < L implies

1
lgstl < w(s,1)?

for some control w. We define a semi-norm on this space by

\glp—varo.L:[s,] = inf{w( )% 8| < w(u, v)f’ for all (u,v) € Ay, such that @(s, 1) < L}.
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From the above analysis it is clear that we could equivalently define the semi-norm as

|g|p—var,w,L;l = sup (Z |gl,lz+|| ] s

ll EPW L

where P 1.(I) denotes the family of all partitions of an interval I such that @ (#;,,4+1) < L for all
neighboring partition points #; and #;+1. Clearly we have

Cy i (LE) < C5 Y (IE) (2.9)

forw| < w, and L, < L;.
Remark 2.2. We could define the corresponding local p-variation space for 1-index maps pr _ZaI(I S E)
as above, but in this case there is no difference between the local and global spaces, i.e.

c;jzar(l; E)cCP™™(LLE) c C;jL““(l; E)

under our assumptions on @. In fact, if @ is such that we can choose a partition (s ]) , of 1
such that @ (s, sj+1) < L, then for any partition (#;) of I we may choose a refinement (tk) of (t;)
containing (s;). We then have for any g € C?™¥* (I E),

Z |5gtiti+1 |p < Jp_l Z |6gfifi+1 |p
(1) (%)

where we have used
Sgal” < I T 108y P

1<j<Jzsj€]s0]

for all (s,1) € Ay.

We now introduce the notion of a rough path. For a thorough introduction to the theory of
rough paths we refer the reader to the monographs [LCLO7, [EV10, [FH14]].

Definition 2.3. Let K € N, p € [2,3). A continuous p-rough path is a pair

D _y.
= (2.Z) e CI([0, T];R¥) x ¢; 7 ([0, T]; RFK) (2.10)
that satisfies the Chen’s relation
Z = Zw®Zu,  (5.60.1) €Al

A rough path (Z,Z) is said to be geometric if it can be obtained as the limit in the p-variation
topology given in (2.10) of a sequence of rough paths (Z?, Z?) explicitly defined as

!
E . S E & .__ & &
Zst T 6Zst’ Zst T f 6Z59®dZ9’
K

for some smooth path z° : [0, 7] — RX. Denote by C5~**'([0, T']; R¥) the set of geometric p-rough
paths.
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Throughout this paper, we are only concerned with geometric rough paths. An advantage of
working with geometric rough paths is a first order chain rule formula similar to the one known
for smooth paths. Recall that this is not true within the Itd stochastic integration theory, where
only a (second order) It6 formula is available. However, for the Stratonovich stochastic integral,
the first order chain rule holds true. Thus in case of a Brownian motion we employ Stratonovich
integration for the construction of the iterated integrals of a geometric rough path, whereas the Itd
integral would lead to a non-geometric setting.

2.4 Unbounded rough drivers

Since the rough perturbation considered in (I.I) is actually (unbounded) operator valued, it is
necessary to generalize the notion of a rough path accordingly. To this end, we define unbounded
rough drivers, which can be regarded as operator valued rough paths with values in a suitable space
of unbounded operators. In what follows, we call a scale any sequence (E",| - |,)neN, of Banach
spaces such that E"*! is continuously embedded into E". Besides, for n € Ny we denote by E™"
the topological dual of E” and note that in general E~0 # E°,

Definition 2.4. Let p € [2,3) be given. A continuous unbounded p-rough driver with respect to
the scale (E", |- |n)neN,» is a pair A = (A!, A%) of 2-index maps such that

Al e L(E7 E-"FD)Y for ne0,2), A% e L(E™ E-"?)) for n e (0,1},
and there exists a continuous control w4 on [0, T'] such that for every s, € [0, T],

IA;@(E_,, gy Swals.1) - for ne{0.2),

P
5.2

|ASI|2(E—H’E7(VL+2)) < wa(s,1) for n €10, 1},
and, in addition, the Chen’s relation holds true, that is,

—0, 6A%, =AlAl,  forall (s,6,1) €Al @.11)

SOt

SAL

sOt

Similarly to the introduction, it will become immediately clear from the sequel, that Defini-
tion [2.4] allows a formulation of (I.T), (I.6) which is well-suited for our rough path analysis.

2.5 Formulation of the equation

In this section we derive a rough path formulation of (I.1)), (T.6), which will be satisfied by solutions
constructed by our main result below, Theorem [2.10] The main ideas of this step were already
discussed in Section[I]in the simpler setting of the transport equation (L.3).

We study the system of Navier-Stokes equations

A+ (u-V)u+Vp = vAu+ (op - Vuzk, (2.12)
V-u=0,
u(0) = uo,

12



where (1, x) € [0,T] x T and the velocity field u : [0,T] x T¢ — R together with the pressure
p : [0,T] xT¢ — R are the unknown functions, and z € CP~¥([0, T]; RX) can be lifted to a
continuous p-rough path Z = (Z,Z). For simplicity we will let v = 1 for the remainder of the

a.x]

]_

and similarly

K K d
(o - Vuz, Zo-k Vuz, ZZO’kax.
— J

k=1 k=1j=1

The Laplacian A is taken component-wise. The initial condition u( is assumed to be in H and we
assume that the vector fields o : TY — R? are bounded, twice continuously differentiable with
bounded derivatives and divergence-free, i.e. V-0 =0 forallk =1,...,K.

The classical way of studying the Navier-Stokes equation in a variational framework is to de-
couple the velocity field and the pressure into two equations using the Leray projection P defined
in Section [2.1] Starting from (2.12) this leads to

O+ P[(u-V)u] = Au+ P[(oy - V)ulzk,

(2.13)
Vp+ Q(u-V)u] = Q[(o - V)ul,

where we recall that P : W2 — H™ and Q : W™? — H" are solenoidal and gradient projection,
respectively. As in the introduction, we integrate the equations from [s,#] and iterate them into
themselves and arrive at

4 f

Oty +f P[(”r : V)”r]dr = f Au,dr + [Aﬁl +A§2]Ms + Mvt R

. ' (2.14)
(57Tst+f Q[(urV)u,)]dr = [ASQt’] —}-Agz] —}-ugh,

where we denoted 7 = fd Vp, dr with 1y = 0 and
AGle = Plloe- Vel Zyy,  AG%e = Pl(ow-V)P[(0i- V)¢ Zy,

A o= Qllow-V)¢l 2y ATe = Ql(ow- V)P[(0- V)e]] Z3.

To do this derivation, let us assume that we have a solution u# only with energy bounds, i.e.
u € LZH' n LYHC. If we denote by y the drift term fd Au, — u, - Vu,dr, then from the energy

bound p € C17¥ ([0, T]); W=12).
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Iterating the first equation iterated into itself gives
! r .
Oug = Pouy + f P(oy- V) (us+ f P(oi-V)uy,dz,, )dz*
S S
! ! v
= Poysy + Plow- Vs + [ Plov-Vougadk+ [ Plow-9) [ Plo- Vs,
A S S

t

= PSug + P(o - Vi)uZX + f P(oy - V)Sugdz*+

t r ’ Tl . .
—|—f P(oy - V)f P(oi-V) (us + Péugr, + Pf (oj- V)u,zdzfzdzlrl)dzlr‘

S S N
f

= Pépg + P(oy - VuyZk, 4 P(oy - V) P(0; - V)us,le’tk + f P(oy - V)ougdz*+

t r 1 ' . . P
+£mem£mUw@%Wm£@nw%mﬂﬁ@
= Popy + P(o - V)usZy, + P(ow - V)P0 V)usZif +

where

Ph ! ! r Tl . .

Uy ::fP(O'k-V)é,usrdzlr‘—l—fP(O'k-V)f P(oi-V) (P5#sr1+Pf (o) V)up,dzl,dz. | dz}
N S S N

L r . >
which is expected to be in C; " ([0, T]; H™) using u € C'=Y* ([0, T]; W~'2) and u € LYHC.
For the second equation we put in the first equation

t
&ﬂ:—Q@y—QfYawvmﬂi
s
1 r
= —Q0uy — Qf (O-k : V) (”s + Popsr + Pf (O-i : V)urldzlrl)dzlr(
s s
t
— -0ty - Qo szl = 0 [ (o V)Pou
s

1 r Tl . )
—Qf (o-k-V)Pf (0i+V) (us-l—P(S,um -I—Pf (O'j-V)urzdzfz)dz’,])dzlr‘
= —Qbuy — Qo - V)uSZf, —Q(ox-V)P(o;- V)uSZi’f - ug’h

where
t ! s 8| . .
ug’h = Qf (0% - V) PSpgdzX + Qf (0% - V)Pf (oi-V) (Péﬂm + Pf (oj- V)u,zdzﬁz)dz‘,l)dzlf
N S ) )
p_
which is expected to be in C; " ([0, T); H73) by similar reasoning.
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Recall that the equations are to be understood in the sense that we define the remainder
terms ™ and @ from the solution u and 7 and have to verify that they are indeed negligible
remainders, namely, they are of order o(|f — s|). This will be made precise in Definition |2.5|below.

We point out that the couple (AP, AP2) is an unbounded rough driver on the scale (H"), ac-
cording to the Definition [2.4] Indeed, the analytical bounds follow from the discussion in Section
and the fact that (Z, Z) is a continuous p-rough path according to Deﬁnition which also im-
plies the Chen’s relation. The pair (A2!, A2?) is, somewhat surprisingly, not quite an unbounded
rough driver on (H" ), because it fails to satisfy Chen’s relation (2Z.11)). Newertheless, it satisfies

SA%2 — AQIAPL forall (s5,0,1) € AV,

(2.15)

which is the correct Chen’s relation for the system of equations (2.13)) needed for establishing the
necessary time regularity of the remainders «/%, u@4. This in turn justifies the choice of the second
order component A2

Our first notion of solution to (2.12) reads as follows.

Definition 2.5. A pair of weakly continuous functions (u,7) : [0,7] — H® x H}? is called a

solution of (2.12) if

T
2 2 2
sup I+ [ ¥ < o
1€[0,T] 0

and if u™: Ay > H3 and u% : A - Hf defined by

U7 () = Sug (o) + f [(Vur, VB) + (ur - Vuy, ¢)] dr — ug([AT* 4+ AP g), (2.16)

!
W (y) = omy(y) + f (ttr - Vaty, ) dr — ug([AZ" + AS> ), (2.17)

for all € H3, y € H3 and (s,1) € Ay, satisfy

p_
5 —var
2,w,L

g—var

p
Pl
une Cz,w,L

(0.7H7),  w@fec; 7 ([0,THDY), (2.18)

for some control @ and L > 0.

Remark 2.6. From (2.9) there is no restriction in taking the same @ and L > 0 for both local
variation spaces in (2.18).
Another possible way of formulating the equation is by performing the iteration directly on the

equation, i.e. we start from the original equation (2.12) and iterate it into itself. Again, we only
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want to assume u € L%H1 N L°T°H0. We obtain
!
Ousy = Optst — 07y + f (O'k : V)urdz];
S
4 s
= 6/~1st - 67rst + f (O'k . V) (MS —+ 6/~1sr - (Sﬂ'sr + f (O'i . V)Mrl dzlr] ) a'zlrc
N N
t !

= Sy — 61y + (0k - VusZX, + f (0% - V) Sgrdz: - f (o - V)omgdzt

t s .s y

4 f f (- V) (o V)up e, di
N N ) t
= Sptg — 67t + (0p - V)uy Z8 + f (0% - V)Sugrdzk - f (o - V)omgdt
N N
f r o) ] .
+ f (% V) f (gi-V) (u + O, — Osr, + f (o) V)urzdzﬁz)dz’,l dz¥
N S s
! !
= Opsy — Ot + (O‘k . V)MSZ];, + (O‘k . V)((O‘i . V)MS)Z?;{ + f (O’k . V)d,usrdz]; - f (O'k . V)(Sﬂ'srdzlr(
S S

f r ry ) )
+f(0'k-V)f (oi+V) (6;13,1—6ﬂsr1+f (O'j-V)u,zalziz)dz’,]dzlrc

Notice that ﬂ Z(O'k -V)ém.dzX is not regular enough in time to assume it is a negligible remainder.
Indeed, we expect & to have finite p-variation, so fo (o - V)éﬂsrdz’,‘ should have finite %—Variation
only. If we define

t t r Ty . .
i — f (0 - V)ougrd 2 + f (o - V) f (04 V) (%2 I f (o- V)u,zdziz)dzlrl iz
S S N N
p_
then we expect i to be in C, mr( [0, T]; W=32), s0 it holds

!
ity = Sptr — 675 + (0k - Vs ZE, + (0% - V) (07 - V)ules’,k + L_tit - f (0% - V)omgdzE.
S

In order to close the argument, we use the equation (2.13)) for 7 to deduce (note that that Qu, =
t
— |, Clur - V)u,)dr)

! ! ! r
—f(o-k-V)éﬂsrdz/;:f(O'k-V)Q(S,usrdz’,‘—f(O'k-V)f Q(o - V)uy,dz. dzt
N S ) N
!
— [ (o V)00
’ ! r ry . .
_f(o-k.V)f Q(oi-V) (Ms+5#sr.—5ﬂsr1+f (O'J-V)urzdzﬁz)dz’,ldzlr‘

s A A
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. !
— (o V0o V) ZiE + [ (o) 0o
! r 81 . .
- [@9) [ owv) (aum—anm+ | <<rj-v>undza)dz:.dz';.

. P
All the terms above except for (o - V) Q((0i - V)uy ) Z-* belong to C,5 (10, T]; W32) and hence
we may include them in the new remainder

1 1 r 1 , ,

uit = ﬁit—f (O'k-V)QcS,usrdzf—f (O’k‘V)f Q(oi-V) (5ﬂsr1 + omy, +f (oj- V)u,ldziz)dz’rldzlr‘.
N S A A

Finally, we obtain

Oty = Optgs — Oty + <O—k ' V)MSth + (O_k : V) ((O-i : V)MS)ZI;tk - (O—k ' V)(Q(O-l ' V)MS)le,tk + Mit
= Opg — 07ty + (o-k : V)”szft + (O-k : V) (P(O-i : V)MS)Zlv’tk + uh

A

thus the corresponding unbounded rough driver should be defined as ALy = (o4 - V)pZk and
A2¢ = (o - V) (P(ok - V)@)ZEK. This pair no longer satisfies the Chen’s relation (Z-1T)), but

—ALPA',  forall (s,6.1) €A (2.19)

2
SA ;

SOt

holds true.
Alternatively, we may therefore formulate a solution to (2.12)) as follows.

Definition 2.7. A pair of weakly continuous functions (u,7) : [0,7] — H® x H}? is called a

solution of (2.12) if

T
2 2 2
sup I+ [ fidr < ol
€[0.7] 0

and if uf : Ap — W32 defined by
i (8) = bun(6) + f (Vitr, V) + (ty - Vit 8)] dr — s (AL + A27]6) + 6m0(6),  (2.20)

Py
for all ¢ € W2 and (s,1) € Ar, satisfies u? € C; mvzr([O, T]; W=32) for some control @ and L > 0.

Remark 2.8. Notice that since we require ¢ € W>? and u € L%H1 all the terms above are well-
defined. Indeed, let T c [0, T] be a set of full Lebesgue measure such that u, € H' for all r € T.
Then

(- Viap, @)1 = (1, - Vb, )| < [V@lreolua, 5 < 1131l

where we have used that (u, - Vu,,¢) = —(u, - Vo, u,) since u is divergence free and the Sobolev
embedding W>? c (L°(T¢))¢ valid for d = 2,3. Integrating w.r.t. 7 shows that the drift term is
well-defined.
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The following result justifies that both formulations were derived in a consistent way and are
equivalent.

Lemma 2.9. Definition[2.5|and Definition 2.7 are equivalent.

Proof. Start by noticing that PAL, = A" and QAL = Ag’i for i = 1,2. Moreover, the mapping

i
Ry

P
C§ —var

s (0.7 W2) 5 ¢ S

2,w,L ([0’ T] ; H_3) X C2,w,L
uh e (1P u@h) = (Pu, Quf)

([0.7]:H7?)

is continuous and invertible with inverse
p_ _ 2_ _ p_ _
Cy gy (0. TTHZ) x €0 ([0.T]:H) = €5 ([0.77:W2)
(uPsh’ uth) [EN MP,h + uQ!h

where @ := @) + @y and L := L A L. The proof is straightforward. O

In the remainder of the paper we will work with Definition [2.5]

2.6 Main results

Let us now formulate our main results.

Theorem 2.10. Let d = 2,3. Assume the vector fields oy : TY — R? are divergence free, twice
differentiable with bounded derivatives up to order 2. Then there exists a solution of (2.12)) in the
sense of Definition[2.5]

The proof of this result is presented in Section4.1|as a consequence of the stronger statement in
Theorem[.1] It proceeds in two steps: First the velocity field is constructed using compactness as
a limit of suitable Galerkin approximations combined with an approximation of the driving signal
z by smooth paths, see Section[d.1.1] Second, the pressure is recovered in Section[#.1.2]

In two space dimensions and for constant vector fields, also uniqueness holds true.

Theorem 2.11. Let d = 2 and assume o(x) = o are constant for all k = 1,...,K. Then
uniqueness holds for solutions to (2.12)) in the sense of Definition [2.5]

The proof of uniqueness can be found in Section[4.2]as a consequence of the stronger statement
in Theorem 4.3] Considering the evolution of a difference of two arbitrary solutions, the key is a
suitable tensorization argument which allows to estimate the difference of these solutions by the
difference of their initial conditions.

In addition, in two space dimensions we obtain the following stability result which is proved in
Section
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Corollary 2.12. Letd = 2 and p € [2,3). Let C§ ([0, T]; RX) denote the space of continuous
geometric p-rough paths according to Definition [2.3| equipped with the topology given by (2.10).
Let T denote the solution map to (3.1) corresponding to an initial condition uy, a family of constant
vector fields o and a continuous geometric p-rough pathZ, = (Z,Z), that is, T (ug, 0, Z) := (u,7)
where the couple (u, ) is the unique solution constructed in Theoremand Theorem Then

T HY x R>K x P ([0, T);RK) - L2H N C7HO x €17 ([0, T]; HT?)
(ug, 0, Z) — (u, )

s continuous.

Remark 2.13. Following ideas in e.g. [FO14}ICFO11] and [DFO14] it is tempting to try to rewrite
(T.T) using a flow-transformation. More specifically, suppose that there is sufficiently regular in-
vertible map ¢ : [0, T] x T — T¢ such that

¢i(x) = a(@i(x)), ¢o(x) =0,

and let us define v,(x) := u;(¢,(x)). Then we get

0vi(x) = Oty (1(x)) + (e (x)) - Ve (r())
= Aur(@i(x)) = ur(@r(x)) - Vi (@1 (x)) = Vi (2 (x))

which could be rewritten in terms of v using Vv,(x) = Vu,(¢,(x)) Ve (x) provided ¢(+) is a diffeo-
morphism. If we assume all the driving vector fields are divergence free we have det(Ve,(x)) = 1
so that the equation for v is a Navier-Stokes type equation including coefficients from a unimodular
matrix depending on ¢ and x. This could account for further diffulties although it seems plausi-
ble that one can solve such an equation. The added value of our construction is that it allows for
an intrinsic notion of solution to (I.I)) and the necessary estimates for the corresponding rough
integral.

3 A priori estimates

As the next step, we derive the basic a priori estimates for the system (2.13)). Let (u, 7) be a solution
of (Z:13) in the sense of Definition 2.5| For 7 € [0, T], let

l8) = = [ (V50 + (0 Vur 0)] dr 9 <H,

and

!
wy (s, 1) ::f [|u,|1 +|ur|ﬂdr.
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Since u € L%Hl, wy, is a control. Using ti with m; = m3 = 1 and my, = 0 we have
IB(up,ur)l-1 S Iurl% which gives

|0kt5el-1 S wy(s,1).
Note that for all (s,7) € Az,

Oug = Og + Af,’lus —|—A5’2us + uft’h 3.1

on (H¥),. Implicit in the definition of the solution of (31)) is time-regularity of the solution as
a spatial distribution. In order to establish this result, we explore the trade-off between time and
space regularity, which will be an important technique in the remaining proofs of the paper.

We begin with an important lemma that enables us to estimate u” in terms of the given data.
The following Lemma is a special case of [DGHT16b, Theorem 2.5], but we include a proof in this
easier setting.

P
Lemma 3.1. Assume (u, rt) solves @14), in particular u®* defined by Z.16) is in C; wvzr( [0, T]; H3)

P
for some control @ and L > 0. Let wpy(s,t) := P83 varisi]’ Then provided L is small enough
f_ a9
depending only on p and w4 (s,t) < L we have
L r
wpy(s,1) S IulszOwA(s, 1) + wu(s,1)3 (wals, t)1/3 + wa (s, t)2/3), (3.2)
T

and

5 4 2/3)

wpy(s,1) S IulonoHOwA(s, 1)+ (1- S)§(|M|L;°H0 + |u|i(;,H0)» (wa(s, )3 +wal(s,0)*3), (33)

where the proportionality constants only depends p.

Proof. We apply ¢ to (2.16) and recalling 66 = 0 we get for any ¢ € H? that
P, 2% 8 1,
g () = Susa(Ag™" @) + (6uso — A us) (A5 9).
. Phy oy
As in the proof of Lemma we decompose du ), (¢) into a smooth and non-smooth part
P, P, P,
Suggh () = 01 (J16) + oty (1= T")9),

for some 7 € (0, 1] that will be specified later and then analyse term by term. For the non-smooth
part, we obtain

|6l (1= 7)) < g (JAR" (1= @), + [AG AR (1= 1)), + 4% (1= 1)@,
< g (@A (5, )17 = T)li + wa(5,0)71(1 = T)gla)

1 2
S lulpepo (CUA(S, 1)+ wa(s, 1) "77) P13
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For the smooth part, we notice that we can write dug — Afg’l Ug = Ogg + Affus + ufe’u, we have

Pa ) = S (AL 1) + ug (AT ATV g 4+ MPh(AP L i g)
- Opsa( AR T6) + (A AR T0) + us (AT AGETS) 4wl (AP T9),

sGt

Estimating each term we obtain

|5”sez(ﬂ¢)| < wy(s, H)wal(s, t)1l3|J'7¢|2 + |M|L;°H0‘UA(S, t)%|J’7¢|3 + wpy(s, t)%wA(s, t)élJ”¢|4
+ (s, wa (s.0) 71785 + lul L mowa (s, 1)1l + il opowa (5.0)*/ P17l
+ wpg(s, )7 wa(5.1)7177ls
< (wﬂ(s, Hwa (s, t)i + lulmowa (s, t)% + wpy(s, t)% A (s, t)in—l
4/p —1

2 3
Fwu(s,t)wa(s,1)? + lulpepowa (s, t)l’ + lulpspowa (s, 1) 'y

3 2 _
+ wpy(s,1)Pwa(s, 1)y 2) g3
Setting n = wa(s, 1) » A for some constant A > 0 to be determined later, we find

6u581-3 < llpmowa(5.0)7 (A7 4 14+ A+ 22) + wu(s. Dwa(s.1)7
+ W (5. )wa(s.1)7 + wpy(s, )7 (A7 + 272)
< (1 oo (5. ) (7 4+ 14 24 2+ w(s.0) S (s0)'7?

wh
< lw

 wu(s.0) fwa(s. 07 Fwpy(s.) (0 +17)5)

By Lemma[B.1] we get

P
3

lut, P 3<C(|u|3MHOwA(s DA F14+2+22)5 + ﬂ(S,l)gwA(s,t)l/?’
p 3
+ wu(s, t)%OJA(S, 1)*3 + wpy(s, ) (A7 + /1‘2)§)/’

for a constant C that only depends on p. Since wpy was chosen as the infimum over all controls

3
satisfying qut’hl_3 < wpy(s,1)? we must have

wp,u(s,t)scg(lquHowA(st)(/l —|—1+/l+/l)3—|—wﬂ(st)§ A(s,0)1/3

+ wﬂ(s,tﬁa)A(s,t) /3+wp,h(s,t)(/l_ + A" )§)
1

Choosing A such that C5 (1! +272)5 < 1, and L such that wu(s,7)? A < 1 we obtain (3:2).
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The proof of (3.3) is done in a similar way replacing wy, (s, ) by the estimate

500 = [ 1 80)1 +1BLa ) (9

!
< f 6 loldls + [, Pleladr
S
< (t=s)(lulpzpo + |M|ioToHo)|¢|3~

Above we have used the antisymmetric nature of B as well as (2.5)) with m; = m3 = 0 and mp = 2.
Notice that this is only possible when d < 3. The rest of the proof follows exactly the same lines
substituting this bound instead of wy,. O

Lemma 3.2. Assume (u, ) is a solution to (2.14). There exists a constant L > 0 such that whenever
wpy(s,1),wa(s,1) < Lwe have

wu(s,1) S (14 lulgemo )" (wpg(5,1) +@u(5,0)7 + wa (s, 1),
where wy(s,t) == |”|$—var;[s,z]'

Proof. For any 57 € (0, 1] which will be specified later, we can decompose any ¢ € H! into smooth
and non-smooth part using J" as follows: ¢ = J7¢ + (I — J")¢. Thus, for all (s,7) € Ay we have

Susi (@) = Suss (J7¢) + ous (1 = J")¢).
Applying (2.8)) we find
615t ((1 = I")$)] < 2lul gl (I = I Mlo < nlul gl
For the smooth part we expand du; using (3.1]) and then apply (2.8) to get
61t (7101 < " (76)| + 1015t ()] + s (A T76)| + s (AT 79|
S wpy(s, 0)7179)s + wu (s, )"l + lulpzpowa (s, 07117l + Jul o wa (s, 1) 177
< (@ra(s.) 07 + @, (501) + il growa (517 + ulgpooa (s.0) ™ .

Put 7 = wpy (s, t)117 + wal(s, t)% and choose L such that n € (0, 1].Then

1 1
[Sugl-1 < (1+ |M|L0T0H0)wp’h(s, 17 +wy(s,t) + IulL;oHowA(s, 1)r
1
S (14 lulpomo) (wP,h(s’ 1) + wu(s. )7 + wa s, I))p ;

which proves the claim. O
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We now go on to prove an intermediate step, which in the language of controlled rough paths
shows that the solution u is controlled by A™!. We define the map
B

P
Uy = Oug — Ay Us.
Lemma 3.3. Assume (u, ) is a solution to (2.14). There exists constant L > 0 such that whenever

wpy(s,1),wa(s,1) < L we have

[S1pS]

wy(s,1) S (1 + lulpemo)? (wpy(s,1) + (s, 1) 2 + wa(s,1)),

=yt
where wy(s, 1) 1= |u |§—var;[s,z}'

Proof. For any 57 € (0, 1] which will be specified later, we can decompose any ¢ € H? into smooth
and non-smooth part using J” as follows: ¢ = J"¢ + (I — J7)¢. Thus, for all (s,7) € Ar we have

y(8) = i, (1"0) + il (1= 1")9).
Since by definition we have two formulaes for uf, namely,

Mgt = Ougy — Az"lus = Opg + Af,’zus -+ l/tP’h

st

we employ the first formulae to the non-smooth part of ¢ whereas the second one to the smooth
part of ¢. Applying (2.8)) we find

(1= I < 161 (1= T") )|+ lus (AL (1= I )]
< lulgpol (1 = I)glo + lulssgowa (5,1) P1(1 = J) gy
< (Phlgo + nlulzwwn (507 e
For the smooth part we apply (2.8) to get
W (7)) < W (I19)] + 161yt (J70)] + lug (AT 1)
< @ps(5, ) Wl + @y (5, Ol + lulpowa(s, 1) 177gla

3o 2
< (U)P,h(s’ D"+ wu(s.1) + ulprowa (s, t)”)|¢|z.

Put n = wp(s, t)117 + wal(s, t)% and choose L such that 7 € (0, 1].Then

1[N

2
)2 < (1+ lul om0 )wpy(s,1)7 4 wy(s, 1) + lulspowa(s, 1)
, 2
< (1-+les) (0ns(5.) + (5.0 +0a(5.0))

which proves the claim. O
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Similary we can find estimates for the rough integral of the pressure term (2.17). The compu-
tations below show why (2.13)) is the correct Chen’s relation for this system.

2 _var
Lemma 3.4. Suppose (u, ) solves Z14), in particular u®* defined by @.17) is in Ciwvi ([0,T];H3)
v
for some control w and L > 0. Let wqy(s,t) = |uQ’h|; . Then there exists L > 0 such that
2

var;|[s,t]
wa (s, 1) < Limplies

3 1 3 1 2
woi(s:1) S lulpepowa(s,1)? + wu(s, wals, 1)? +wpy(s,1)? +wuls, )rwals,t)r, (3.4)
and
1 2 3 1 2
woy(s,1) S |u|L;oHoa)A(s, D7 (wa(s,t)r + (1=5)) +wpy(s,1)? +wyu(s, 1) Pwa(s, t)?.  (3.5)
p_
In particular, using Lemma [3.1|and Lemma ut e C; wvzr([O, T); H?) where @ depends
only on |u| LYHO, WA and wy, and L depends only on p.
Proof. We apply 6 to (2.17) and recalling 66 = 0 we get for any ¢ € H3
oug (v) = () —uGH () - g ()
= 61y (AL ) + Suyp (AL ) — uy (AL AL y)
= (Suss — AD us) (A2 y) 4 S (A2 )

where we have used (2.15)) in the second equality. Using Lemma [3.2] the last term obviously
satisfies and (3.3)), so we focus on the first term.

We split up the equality into smooth and non-smooth parts ¢ = JTy + (I — J)y for n to be
determined later. For the non-smooth part we have

(Suse — AS ug) (1= JM) = Sugg(AL (1= JM)) — ug (A% *ASY (1 - Jm)y)
1 2
< 2|M|L;<>H0wA(S, 0P| =JNyl + |”|L°T°H0wA(sa 07| = Il

1 2
S lulpo (i (5,0) P17 + wa(s,1) P ls
For the smooth part we use (2.16) to write
(8usy — APV ug) (J0) = 6uso(ALI9) + ug (AT ALY Py + ulH (AL iy
1 3 3 1
< wyu(s,t)wa (s, 0)71JMlr + IulLoToHoa)A(s, 0P IIM3 + wpy(s, 1) wa(s, 1) 7Tl
1 3 3 1
< (Wu(s.t)wa(s, )7 + lulspowa(s,1)? + wpy(s, 1) wals, )7y Dlwls.

Choosing n = wa (s, t)% and L such that 7 € (0, 1] we get

S

3 1 3 1
|5usQéf|_3 S ulpemowa(s,1)? + wu(s, )wa (s, )7 + wpy(s, )7 + wu(s, 1) wa(s, 1)7.

Using Lemma B.T] gives the first inequality. The second one is similar. O

From Lemma [3.4] and (2.17) we see immediately that 7 € CP~*"([0, T]; H}?®), although we
conjecture that there is much better spatial reqularity.
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4 Proofs of the main results

4.1 Existence, proof of Theorem 2.10]
4.1.1 Galerkin approximation

Existence of a solution is proved using a standard Galerkin approximation as follows. Let {/,},eN
be the eigenfunctions of the Stokes operator with corresponding eigenvalues {1, },en. As mentioned
in Section the collection {A,},eN is an orthonormal basis of H and an orthogonal basis of H!.
For a given N € N, let Hy = span({hl, ...,hy}) and Py : H~! - Hy be defined by

N
Pyv = Zv(hn)hn, veH_.

n=1

Besides, let {zV}yen be a sequence of smooth paths such that their canonical lifts N = (ZN ,ZN )
converge to Z in the rough path topology, and the uniform bounds

ZV < wy(s.)7  and  |ZN| < wy(si)? @n
are satisfied.
We consider the following N-th order Galerkin approximations
K
o + PyB(u™,uV) = PyAu + 3 Py (P(o - V) 4.2)
k=1
where uV(0) = Pyug. Assume u" takes the form u™ (t,x) = ¥ | ¢V (¢)h;(x). Plugging u" into
(@.2) and then testing against h;, we find
N K N
Z (t)PyB(hj hy) (hi) = )+ > > N (@) (o iy, bz
=1 k=1 j=1

Set Bj,l,,' = PNB(hj, h[) (h,) and Ak,j,,' = (O’k . th) (hl) then we have |Bj71,,‘| < |hj|1|h1|1|h,‘|1 and
|Ar,jil < loklLelhjlilhilo. The system of N-ODEs

K N
M) = Ay Z Biuic¥ () (1) + 7Y Arjic) (2%, M (0) = (uo,hy), i€ {l,....N),
=1 k=1 j=1
(4.3)
has locally Lipschitz coeflicients, and hence there exists a unique solution (c )N: of (4.3)) on a time
interval [0, Ty ), where Ty > 0. Thus, " (t,x) = 3N, N (t)hi(x) € C'([0, Tw); HN) is a solution
of (@2) on the time interval [0, 7).
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Testing (4.2)) against u™ and using (2.7), the divergence theorem, and that the o, k € {1, ..., K},
are divergence free, we get

lud! |0+2f |VuN|§ds_|PNuo|o—2f PyB(uY, u) (u)ds

+ Zf T+ Vu kds
= IPNM0|O < |u0|0, YVt e [0, TN).

It follows that the L2-norm of " is non- 1ncreasmg in time, and hence that (c,) , do not blow-up
in finite time. Therefore, for all 7 > 0, u" solves @#2) and u" € CrH’ N L7H".
Define the operators

Vo = Pyoi-Vezy",

AN2¢ pN(gk VBy[o; - Vo)) ZN,

where Py := PyP. Notice that by (@) it follows that (AN-!, AN2) is uniformly bounded in N as a
family of unbounded rough drivers on the scale (H"),,. In addition, we have for ¢ € H?

(AN — AN glo < [Py P (0% - V) ZNF — P(oy - Vo) ZE o
< |PyP(ok - Vo) (ZN* = Z5) o + (I = Py) P(ok - V) ZE o

which converges to 0 as N — co. Indeed, from (2.3)) the first term above is bounded by
\Po - VelolZo™ — Z| < 18h1Zy* - ZK.
Similary for the second order term,

((AN? = ALYl < 1Py (0w VPy[o; - VO (Ziy™* = 2110 + 1(1 = Py) P(ow - VP[0 - Vo)) Z1 o
+|Py(o% - V(I - Py)Ploj- V¢])z§;"|o.

Now, by (2:4) for fixed ¢ € H?, (P(0 - VPy[oj - V4])),, is a bounded set in H’, and the first term
above is bounded by .
IP(0- VBy o - Vo) olZy ™ - 2]

which converges to 0 by assumption on Z". The second term also converges to 0 since Py —
uniformly in ¢ from a bounded set in HY. The last term is bounded by

o - V(I = Py)Ploj - Vo)) Z1o < 1(1 - Py) Plos - Vo) )i IZ2

which converges to 0 since P[o; - V¢| € H'.
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Moreover, we may equivalently rewrite (4.2) as
!
oul = f (Pvaul — PyB(u ul))dr + Al ul + AU + uy, (4.4)
N
where

!
Nt = f Py(oy - Vo) 2N kdr + Py f f ok VPy (o Vouly. )2V N drar
fff Py(oi-VPy(oi-VPy (o - Vull)))z 2NN R drydrydr

where we have defined u¥ := Py fol (Auiv - B(u, u’rv)) dr. Clearly we have ™ € C5™"([0, T]; Hy)
for any 0 < ¢ < 1. Similary as in Lemma 3.1 we get

wny(s,1) S |MN|L‘7>§’HN(1)AN (s,1)+ (1—s) 5 (IuNILwHN + IuNI%mHN) (wan (s, t)% + wyn (s, 1) %)
< luolowz (s.1) + (1 — )5 (juolo + luol3 ) (wz (s, 1) +wz(s.1)3), 4.5)
where the proportionality constant is independent of N.
Theorem 4.1. The sequence {u"} is relatively compact in LZTH0 N CrH™! and there exists a subse-

quence converging to the solution of (2.16).

Proof. The proof is similar to the proof of Lemma [3.2] except we need a slight different bound on
the drift term. This bound does in particular not give p-variation of the solution, which is why we
include it here.

Let ¢ € H'. Decomposing into smooth and non-smooth parts we get

615 (8)1 < 1615y (J")] + 6wy (1 = T"))]
S wyg(5, )19l + (1= 5) (Vg + 10 By )1T01s
1My (@ (5.1) 71011+ 0y (5,0) P1T7012) + 1|1y | (1 = T7) Bl
< wny(s )7 210l + (1= )71,
+ (wan (5.0)7 + wpn (5.0) P Il + 1l

Using (@.3) together with n = wy (s, t)Tl’ + (r- s)% and L > 0 chosen such that € (0, 1] we see
that

|6u§\;|_1 < ((uAN(s, t)% + (1= s)wan (s, t)%)n_z
+ (1= )77 + (wan(s.1)7 +wan(s.0) i)+

S wals, t)? + (r— s)l_l%. (4.6)
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Using Lemma there is a subsequence u" converging to an element u in C7H™! N L%HO.

From Lemma it is also clear that u is continuous with values in H® equipped with the weak
topology. Fix ¢ € H?, then
AN 1% ¢ N APl* ¢

inHO fori = 1,2 as N — co. Then
(AN ) = (u AL 9) < (1 — g, AN 0) = (ug, (ALY = AN ) )
< Y = ug AN Bl luglol (AL = PAN)glg — 0

as N — oo. Finally, using strong convergence in L%H0 we have

< +

[ Bl (@) - B ) @)ar [ B =@

[ Bl =) @)

! 1
N Ny N
< f lur =, lolurlodrigls =+ f |y — u, lolu, lodrlgls — 0
s N

as N — oo.
Since all the terms in equation (.4) converge when applied to ¢, also the remainder ui\;’h(gb)

p_
converges to some limit u’(¢). By the uniform bounds @3) we have u™ € C; 7" ([0,T]; H™?)
for some control @ depending only on wz and L > 0 depending only on p which proves that u is a

solution of (2.16). o

4.1.2 Pressure recovery

To finalize the proof of existence we need to prove that also the pressure term 7 as in ( exists.
To this end, we first observe that according to the a priori estlrnates from Lemma 3.2] and Lemma
we can construct the rough integral I; = Q fo o V)u,dZF, Iy = 0, using the sewing lemma,
Lemma@ Indeed, let us define

hy = A2 ug + A2%y,.
We apply the §-operator to the above and obtain

Shyor = (SAZ? u, —Ag’léusg — A% 5u,
= A2 AT g — A2 Su sy — AP Su gy

= -AZY, AQ%MSQ
where we have used (Z.15). In view of the regularity of u and u* and the bounds on (A2!, A22)

there exists (1, 1%) such that IIIsgtll 3 S w(s, t)%,

oIy = A% ug + A%, + I,

28



As the next step, we define
t
= —Qf u, - Vu,dr + I,
0

or alternatively using the local approximation
' 1 2
oy = —Qf u, - Vu,dr -I-Ag’ Uy -I-Ag’ ug + ug’h,
s
where uth’h = IEI. As a consequence of Lemma|3.4|we therefore obtain that 7 € CP~™4 ([0, T]; H}?).

4.2 Uniqueness in two spatial dimensions, proof of Theorem 2.11]

The objective of this section is to prove uniqueness of solutions to the Navier-Stokes equation
when d = 2. For technical reasons we are forced to consider the case where o is a constant for all
k=1,...,K. Assume for a moment that all our objects are smooth, and we have two solutions of
our equation i.e.

Al = Aul — B(ul) + Pory - Vuizk.

1

Then v := u! — u? satisfies

dv = A, = (B(w}) = B(#})) + Pore - Wiz,

and the usual calculus rules give

S0 COP = v ()T v, () = () (Bl () = B () + () - T ()2

Then one could proceed by integration w.r.t. x to obtain uniqueness and energy estimates.

However, in the rough case many of our objects are distributions, and so the action of integrat-
ing w.r.t. x is actually applying a distribution to a test function. Unfortunately, we do not expect
our solution to be regular enough to perform this operation but instead we shall employ a usual
doubling of the variables trick, i.e. we consider ¢ > v¥2(x,y) := v,(x)v,(y)” where T denotes
the transpose. This is a well defined operation for any distribution and we get the formula for the
square by testing this distribution against an approximation of the Dirac-delta in x = y. We remark
that one cannot use directly the techniques from [DGHT16bl], since this way of approximating the
Dirac-delta violates the divergence-free condition.

Let u! and u? be solutions of (3.1I). We have that for all ¢ € H® and (s,¢) € A7,

Sul () = 04y (9) + u ([AG"" + AL )0) + i (),

where

(@) = = [ [(9.96) + B(u) ()] .
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Setting v = ul — u? and Vi = VP — 2P and ,Ut(¢) =- fot[(v"m V¢) + (B(”;) - B(”%))(@]d"’
we have
5vsr(®) = ot (@) + vs ([AL" +AL>"]9) +1E,.

Define
wu(s,1) = wu (s5,1) +we (s, 1),

and notice that

|5,ust(¢)|_1 < wy(s,1).
We denote by a & b the symmetrisation of the tensor product of two functions a, b : T> — R?,
ie. |

a®b(x,y) = %(a@b +b®a)(x,y) = E(a(x)b(y)T —i—b(x)a(y)T).

Lemma 4.2. The tensorised mapping t v;@z satisfies the equation
f
) f (v & Ave = v, & (B(u}) = B(2)))dr = (T}, + T2) 8 + 57 @.7)
N

where
I'=aAPler+10A"", T2=AP2@1+I10A"?* + AP gAP!

where v¥*% € C3 ([0, T]; H;? ® H;*) for some y < 1, a control @ and L > 0.

Proof. Elementary algebraic manipulations give

6\/?}2 =20, 80Vy 4+ Vg @vy = 2V, ® vit + 20, ® 0y + 2V ® Ai,vs 4+ 21, & Af,’zvs
+ (vi, + Ops + Aft’zvs)‘g’2 + 2(v2, + Sy + Ag’zvs) ®A§t’lvs + Afl’]vs ®Aft’lvs.

Thus,
1
v¥2 — 2f [vr &Av, —v, & (B(ul) - B(u%))] dr = (Fit + F?,) v 4 v?;z’h, (4.8)
N
where
t
vf?’u = f 6ver & [Av, + (B(ul) — B(u?)]dr + 2v§, & v
N
(Vi O + AT+ 2(V] + G+ AT B AT,
1 !
= —2f Svsr & Av,dr + 2f vy & |B(u}) - B(u})|dr + 2" &,
A N
+ V.hs't ® Vit + Vlj‘t ® Sps + Vli‘t ®A1:t72vs + Opts ® Optsr + Optsy ®A5’2Vs + Aft’zvs ®A1:{2Vs
+ 27 9 APy 4y @A + AR @ AR (4.9)
where the second equality is simply expanding the tensor products. The result follows. O
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Let f, be the orthonormal basis of H? as described in Section and define Fy(x,y) :=

S n(x) ® £, (y). From (2:2) we get that V,.Fy + V,Fy = 0. Moreover, we have for f, g € H

(Feg.Fn) = > (f-£)(5) = (f.2)

[n|<N

as N — oco. Motivatied by this, we would like to test our equation (#.8)) for v*? against Fy, which
converges to |v|(2) as N — oo,
Notice that

1 _ k _
FSI Fy = (0’k -V.iFn +0'k‘VyFN)Zs; =0
when we assume o, is constant. Moreover we have

T2 Fy = 0 - Voo - VoFN)ZEE + 0 - V(0 VN ZE + oy - V(0 -V Fy) 2, ZF

st&st
= oy -VX(O'J' . VXFN)Z?II( + o -VX(O'J' . VXFN)Z];;j — O Vx(o'j . VXFN)Z;ZZ
=0,

where we have used o - V(0 - V) = o7 - V(0% - V) and Z2* 4+ 2% = 7] 7k
For the drift terms it holds

t ! t
f v, ® Av,(Fy)dr = —f v, @ Vv, (VyFy)dr = f v, ® Vv, (VFy)dr
S N S

!
:—f Vv, ® Vv, (Fy)dr
N
so that
! !
2f vr®Av,(FN)dr:—2fVv,®Vv,(FN)dr.
N S

Since v € LF‘}H1 we have Vv, ® Vv, (Fy) — Ierlé for almost all r € [s,7], and |Vv, ® Vv, (Fy)| <
|Vv,|(2) if follows by dominated convergence that

t f
lim 2 f v, & Av,(Fy)dr = =2 f Vv, [5dr.
s N

N—oo

For the convective term we write

! 3 t
f ve®u. - Vil (Fy)dr = —f v, ® (ul) Ul (VyFy)dr = —f Vv, ® (ul) il (Fy)dr.

By Sobolev embedding we have («/)7u' € L2HC. In fact, we have |(u)Tully < lull}/*IVuil)/?.

This also shows we may use dominated convergence to get

lim 2£t v, @ B(ul)(Fy)dr = ZISIB(ui)(vr)dr

N—oo

We are now ready to finish the proof of uniqueness.
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Theorem 4.3. Suppose d = 2 and assume o(x) = oy are constant for all k = 1,...

v = u' — u? satisfies the following energy equality

! 1
w2 [ (B - B2 0dr+2 [ 9w far =

! !
2 2 2 12 1,2
v + fo Vv, 3dr < Ivol} exp {cfo |ur|o|Vur|0dr}

for some universal constant c. Consequently, uniqueness holds.

and we have

Remark 4.4. The right hand side of (@.10) is finite. Indeed, we have

!
f lu 12|V ulPdr < sup |u!3 f \Vul2dr
0

1€[0,T]

which is finite by assumption.

K. Then

(4.10)

Proof of Theorem[3] We test equation ([@8) for v®2 against Fy, and use that I>*Fy = 0 to see

that

V¥ (Fy) —zf[ v & Avy + v, & (B(u}) = B(u2))dr(Fy) = v (Fy).

Since the above left hand side is an increment of a function from s to ¢, so is the right hand side
(s,0) > v 2|q( Fy). From Lemmawe see that v®>#(Fy) has finite §-variation which is only

possible if v¥ h(FN) =0, s0

!
SV (Fy) =2 f vy & Avy = v, & (B(u)) = B(2))dr(Fy) = 0

for every N. Letting N — oo we get from the above discussion

t t
(1Rt [ (Bl - B (r)ar+2 [ Wufar =0
S S
Using (2.7), (2.6) and the interpolation inequality |¢|;4(2) < |¢|1/ 2|V¢5|1/ 2 yields

(B(uy) = B(u7)) (vr) = =B (v, vr) () < vrtty ol Vvrlo

1/2 3/2
< Wl a2yt a2y Vvrlo < Ively 21903

< €|Vvlg + celvilgluy |L4 (12)

1
luay |24 (12)

for any € > 0 where we have used Young’s inequality, ab < ea* + ceb*/3 in the last step. This gives

t t t
2 2 2 2 20,112 12
vilg + 2 f Vv l3dr < volg + € f Vv l3dr + ce f v I3y 51V} r
0 0 0
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Choose € small enough to get

t t
2 2 2 20,112 112
|Vt|0 + j()‘ |Vv,|0dr < |VO|() + Cej(; |vr|0|u,|0|Vu,|0dr

which gives the result by Gronwall’s lemma.
Note that from the uniqueness of the velocity and the pressure recovery in Section #.1.2] we
immediately obtain the uniqueness of the associated pressure 7. O

4.2.1 Energy equality and continuity

Taking u = u' and u?> = 0 in (@.10) we get the following.

Corollary 4.5. The solution to the 2-d Navier-Stokes equation satisfies the energy equality
!
|3 + 2 f \Vurlgdr = luol2. 4.11)
0

Moreover, u is continuous as a mapping with values in HC.

Proof. We start by showing that u is continuous as a mapping with values in H equipped with the
weak topology. It is immediate from (3.1) that lim_, us(¢) = u,(¢) for any ¢ € H>. Moreover,
since {|uglo} s€[0.7] is bounded there exists a subsequence {uy,}, C {us}s—; such that usn(rp) has a
limit for all ¢ € H3. Since H? is dense in H® and weak limits are unique we see that we must have
convergence lim;_,; us(¢) = u;(¢) for all ¢ € H'.

From the energy equality, we see that limg_,; [uglo = |ulo which implies strong conver-
gence. O

Remark 4.6. The reader should notice that in the simpler case of o being constant, the unbounded
rough driver (A™!, AP?) leaves the decomposition W™? = H™ @ H”! invariant. In particular we
have Ag’lu s = 0fori = 1,2 and so (2.17) reduces to the standard case, i.e.

t
= —Qf (uy - V)u,dr,
0
from which it is easy to see that 7 is of bounded variation with values in H! .

4.3 Stability in two spatial dimension, proof of Corollary [2.12]

Proof of Corollary2.12] For n € N consider an initial condition uf, € HC, a family of constant
vector fields o and a continuous geometric p-rough path Z" = (Z",Z"). According to Theorem
there exists (u”",7") which is a solution to (2.13) corresponding to the datum (u,c™,Z").
Moreover, due to (.11 it holds true

t
s + 2 f V! Pdr = up*
0
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and in view of Lemma and Lemma[3.1]it follows
|”n|p—var < C(|u8|0’ |0-n|’ |Zn|p—var;[0,T}’ |Zn|§—va.r;[0,T])'

Assume now that uf} — ug in H’, " — o in R*K and 2" — Z = (Z,Z) in the topology
given by (Z.10), namely, Z" — Z in C;7"([0,T];RX) and Z" — Z in CJ ([0, T|; RF*K).
Then the above estimates yield a uniform (in 7) bound for the sequence (#"),eN in L‘}"HO N L%H1 N
CP™*([0,T]; H™'). Hence due to Lemmal|A 3|there exists u € LYH' N L2H' n P~ ([0, T|; H™")
such that (up to a subsequence)

: 2 10 0
u"—u in L7H"NCrH,,.

Similarly to the proof of Theorem [4.1] we may pass to the limit in the equation and verify that u
solves (2.13) with the datum (uo, o, Z). Since uniqueness holds true for (2.13) in 2-d with constant
vector fields, we deduce that the whole sequence " converges to u in L%H0 nCrHY.

To see the convergence of 7", we simply note that since the vector fields are constant we have
Ag’ius =0fori=1,2and so

Tt
= —Qf uy - Vuldr.
0

The convergence 1" — x in C'™9" ([0, T]; H}?) follows since u" converges to u in L7H" as follows

< -

ﬁémmmw—mwwmwm

[ Bt @yar

!
‘waam—wxww
S
! A
< f bl 1 o + f el — ulodr
S S

for every € H3 where we have used (2.6) with m; = my = 0 and m3 = 2 as well as (2.7) and
2.6) withm; = 1,my = landmsz =0 O

4.4 Final remark

In 3 dimensions, it is known that the Stratonovich Navier-Stokes equation
du(t, x) + u(t, x) - Vu(t,x)dt + Vp(t, x) = Au(t, x)dt + Vu(t,x) o dW

has a probabilistically weak solution (see e.g. [BCF92, [FG93, IMR™05]]). Nevertheless, the ques-
tion of whether it is probabilistically strong is still an open problem. In other words, it is not known
whether the solution to the above equation is adapted to the filtration generated by the Brownian
motion W. Even though a prime example of a driving rough path in our equation is a Brownian
motion with its Stratonovich lift and solving rough PDEs corresponds to a non-probabilistic (path-
wise) contruction of solutions, we still can not answer this question at this point. The reader should
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notice that using the compactness criterion Lemma[A.2] we obtain a a subsequence of the approx-
imate solutions that a priori depends the randomness variable w. The question whether the full
sequence converges is very difficult to answer as it is intimately related to the issue of uniqueness.
Indeed, if uniqueness held true, then every subsequence of {uV} =1 would converge to the same
limit, hence the full sequence would converge. As a consequence, the proof of stability in Corol-
lary would imply that the solution (u,7) depends continuously on the given data (ug, o, Z)
and is thus adapted to the filtration generated by the Brownian motion.

A Compact embedding results

The following compact embedding result is comparable to the fractional version of the Aubin-
Lions compactness result (see e.g. [FG95, Theorem 2.1]). We include a proof for the sake of being
self-contained. Before we come to the embedding itself, we need to prove a simple lemma.

Lemma A.1. If w is a continuous control, then

lim sup sup w(s, 1) =0.
a—0 s€[0,T] r€[s,s+a]

Proof. Owing to superadditivity, for any 7 € [s, s + a|, we have w(s,1) < w(s, s + a), and hence
the claim follows once we show that

lim sup w(s,s+a)=0.
a0 sel0,7]

Suppose, by contradiction, there exists an € > 0 and a sequence {(s,, ;) }nen C [0, T] X [0, 1] such
that lim,, . @, = 0 and
W(Spy Sn +ay) > €, VYneN.

Since [0, T] is compact, there exists an s € [0, T'] and a subsequence {(s,,, dn, ) }keN € {(Sn, @n)}neN
converging to (s,0). By continuity of the control, we find

€ < lim w($p, Sp, + an,) = w(s,5) =0,
k—o0

which is a contradiction.

Lemma A.2. Let w be a control L > 0, k > 0, and
X = LZTH1 N {g e CrH ™' : w(s,t) < Limplies |6gg]-1 < w(s, t)K}.
Then X is compactly embedded into CtH™' and L%HO.
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Proof. For each a € [0, L], define the operator J, on L2H' by

1 s+a 1 a
Jugs = _f gtdt = _f gs+tdta
aJs aJo

where we extend g to R, by letting ¢ = gr outside [0, T]. Clearly, s — (J,g)(s) is continuous
from [0, T] into H™!. Moreover,

1 a 1 a 1/2
[Jagsl-1 < Efo |gs-+el-1dt < %(‘fo‘ |gs+t|%1dt) )

T ) 1 (T e ) T )
f agsl? ds < ~ f f |85l dids = f |2 dt,
0 aJo Jo 0

and hence |Joglr2(jo,r]:1-1) < 18l2(jo,7]:1-1)- Let us first show that J,g — g in CrH'asa — 0. To

see this consider
1 s+a
< —f lgr — gsl_y dt
-1 aJs

1 s+a s+a
[Jags — &sl-1 = I— ( f gt — f gsdt)
a S S

1 s+a
S—f w(s,t)"dt < sup w(s,1)"
N

a r€[s,s+al

which implies

which converges uniformly in s to 0 by Lemma[A.T|as a — 0.
On the other hand, notice that for fixed a € [O, L], the set JuL%H1 is relatively compact in
CrH™'. In fact, for s, 5 € [0, T] we have

1 s+a s
f gidt — f gdt
a\Js+a 5

|Jags — Jagsl = —

2 —
< 5\/|S_S||g|L%Hl (A.1)
1

where we have used Holder’s inequality in the last step. Since H' is compactly embedded into H™!
we can use Arzela—Ascoli to see that JaLZTH1 is indeed relatively compact.

To conclude the proof, assume g" is a sequence of functions bounded in L%H1 and [6g,|-1 <
w(s,1)*. In particular there exists a g € L%Hl such that g" converges weak* to g (we omit the
subsequence for simplicity). We may assume g = 0 and the result is proved if we can prove
that |¢"|c, -1 converges to 0 as n — co. For any a € [0,L], J,¢" has a converging subsequence
{Jagnz}k c {J,g"}, in CrH™! by the above Arzelda—Ascoli theorem. Notice that this subsequence
may depend on a. Combining with weak* compactness we see that for any f® ¢ € Cr @ H! we

have
T

a T na
klim Jag (8 frdr = klim f g (¢) I, frdr =0,

so that limy_e J,g" = 0 in C7H™!. Since all subsequences converges to the same limit, this
means the full sequence converges.
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Forany0<a <L

1g"lc,m1 < Wagleppt +1ag" = "yt < Vo lc,mt + sup  sup - w(s, 1)<
s€[0,T) t€[s,s+a]

Letting first n — oo and then a — 0 we get the result.
To show that the set is also relatively compact in L%H0 we use Young’s inequality for 7 € H'
and any € > 0
Il = h(h) < |hl-ilhl < CRZ | + elhl}

for some appropriate constant C.. Consequently,
ni2 ni2 ni2 ni2 k|2
|g |L%H0 S Celg |L%_H—l + Elg |L%H1 S CE|g |CTH—1 + € Sl;p |g |L%Hl :

Letting first 7 — co we have by the above result for C7H™! that

2

n—eo © 'L7HO = L2HY

lim [g"[7, 0 < €5up lg*|
k
Let € — 0 to conclude the proof. O
Similarly, we obtain weak continuity of trajectories.
Lemma A.3. Let w be a control L > 0, k > 0, and

Y = L‘}"HO N {g e CrH ™' : w(s,t) < Limplies |6gg]-1 < w(s, t)K}.

Then Y is compactly embedded into C THQV, the space of weakly continuous functions with values
in H.

Proof. Let g € Y. First, we will show that for all ¢ € H° the mapping
1 (gne) € C([0,T]). (A.2)

To this end, we observe that since g € L‘}"HO it follows that there exists R > 0 such that g; € B for
allr € [O, T], where Br ¢ HY is a ball of radius R. Take any family (A, )en that belong to H' and
their finite linear combinations are dense in HY. Then

<81, ) — (&s> @I

< <gt — &5 Zﬁnhn> + <gt — &P~ Zﬁnhn,>
n<m n<M
< <gt — &s» Z,Bnhnv> +R @ = Z,Bnl’ln
n<M n<M 0
< c(M)(s, 1)+ Rlg= > Buhal (A3)
n<M 0
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where the last term can be made small uniformly for all s,7 € [0, T] by taking suitable 3,, and M
large enough. Hence (A.2)) follows. The compactness of the embedding follows from the abstract
Arzela—Ascoli theorem. Indeed the ball By is relatively weakly compact, and the desired equi-
continuity follows from (A.3). i

B Sewing Lemma

Lemma B.1. Fix a subinterval I of [0, T], a Banach space E and a parameter { < 1. Consider a
two-index map h : Aj — E such that for all (s,u,t) € AEZ) with w(s,t) < L implies

(/5] < w(s,1)7,

for some controls w, w on I and L > 0. Then there exists a unique path Th : I — E with Thy =0
such that Ah := h—6Ih € Cg_wvaLr(IE) Ifh € Cy "/ (I,E), then Th € CP™ (I, E). Moreover,
there exists a universal constant C; > 0 such that for all (s,t) € Ap with @w(s,t) < L, we have

~l—

|(Ah) gl < Crw(s, 1)<.
The following corollary is immediate since 1/ is a path.

Corollary B.2. Assume the hypothesis of Lemma Ifh e CY /(I E) for some p > 1, then for
all (s, 1) € Ap,
1
[ < ng(s, 1)e.
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