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Abstract As a first step towards the numerical analysis of the stochastic primitive equa-
tions of the atmosphere and the oceans, the time discretization of these equations by an
implicit Euler scheme is studied. From the deterministic point of view, the 3D primitive
equations are studied in their full form on a general domain and with physically realis-
tic boundary conditions. From the probabilistic viewpoint, this paper deals with a wide
class of nonlinear, state dependent, white noise forcings which may be interpreted in ei-
ther the It6 or the Stratonovich sense. The proof of convergence of the Euler scheme,
which is carried out within an abstract framework, covers the equations for the oceans, the
atmosphere, the coupled oceanic-atmospheric system as well as other related geophysical
equations. The authors obtain the existence of solutions which are weak in both the PDE
and probabilistic sense, a result which is new by itself to the best of our knowledge.
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1 Introduction

The primitive equations (PEs for short) of the oceans and the atmosphere are a fundamental
model for the large scale fluid flows forming the analytical core of the most advanced general
circulation models (GCMs for short) in use today. In recent years, these systems have been a
subject of considerable interest in the mathematical community not only because of their wide
significance in geophysical applications but also for their delicate nonlinear, nonlocal, anisotropic
structure and as a cousin to the other basic equations of mathematical fluid dynamics, namely
the incompressible Navier-Stokes and Euler equations.

In this paper, we study a stochastic version of the PEs and develop techniques which may be

viewed as a first step toward their numerical analysis. From the point of view of applications,
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this work is motivated by a plea from the geophysical community to further develop the theory
of nonlinear stochastic partial differential equations (SPDEs for short) in a large scale fluid
dynamics context and in general (see [63]). Indeed, in view of the many sources of uncertainty
both physical and numerical which are typically encountered by the modeler, stochastic tech-
niques are playing an increasingly central role in the study of geophysical fluid dynamics (see,
e.g., [9, 23, 45, 52, 55, 59, 62, 75] and also [32] for a small sampling of this vast literature).

The primitive equations trace their origins to the beginning of the 20th century with the
seminal works of Bjerknes and Richardson [6, 61] and have played a central role in the devel-
opment of climate modeling and weather prediction since that time (see [56]). To the best of
our knowledge, the development of the mathematical theory for the deterministic PEs began
in the early 1990’s with a series of articles by Lions, Temam and Wang [46—48]. This direction
in mathematical geophysics is now a fairly well developed subject with results guaranteeing the
global existence of weak solutions which are bounded in L2 (see [47]), and the global existence
and uniqueness of strong solutions, i.e., solutions evolving continuously in H} (see [13, 38-39,
43]). Of course, these latter developments stand in striking contrast to the current state of the
art for the Navier-Stokes equations as proving the global existence and uniqueness of strong
solutions is tantamount to solving the famous Clay problem. For further background on the
deterministic mathematical theory, see the recent surveys [60, 64].

Recently, significant efforts have been made to establish suitable analogues of the above
(deterministic) mathematical results in a stochastic setting. In a series of works [15-16, 24, 27,
30-31, 35], the mathematical theory of strong, pathwise! solutions has been developed. These
recent works more or less bring this aspect of the subject to the state of the art, that is they
establish, in increasingly physically realistic settings, the global existence and uniqueness of
solutions evolving continuously in H..

Notwithstanding the above cited body of works, many aspects of the stochastic theory still
need further consideration. In this paper, we develop existence results for weak solutions, which
remain bounded in time only in L2. This is a direction which, to the best of our knowledge,
remained unaddressed previously. Since such “weak solutions” are not expected to be unique,
even in the deterministic setting, it is natural to work within the framework of martingale
solutions. In other words, we consider below solutions which are weak in both the sense of PDE
theory and stochastic analysis.

One particular advantage of this weak-martingale setting is that it allows us to consider
physical situations unattainable so far in the above cited works on strong (or strong-pathwise)
solutions. From the deterministic point of view, we obtain results for the case of inhomogenous,
physically realistic boundary conditions. On the other hand, from the stochastic viewpoint,
our results cover a very general class of state-dependent (multiplicative) noise structures. In
particular, these noise terms may be interpreted in either the Ito or Stratonovich sense. The
latter Stratonovich interpretation of noise is important as it may be more realistic in geophysical
settings (see, e.g., [37, 57] for further details). Note that we develop our analysis in a slightly

1 Here pathwise refers to the fact that solutions are found relative to a prescribed driving noise. In this paper,
we use the terms “pathwise” and “martingale” as opposed to the alternate terminology of “weak” and “strong”
solutions to avoid confusion with the typical PDE terminology for which weak solutions are, roughly speaking,
those in L$°(L2) and strong solutions are those in L{(H1).
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abstract setting which at once allows us to treat the PEs of the oceans, the atmosphere and
the coupled oceanic/atmospheric system.?

While the results established here take an important further step in the development of the
analytical theory for the PEs, we believe that the main contribution of this article relates to
numerical considerations. The approach below centers on an implicit Euler (i.e., time discrete)
scheme, and we choose this set-up mainly because it may be seen as a mathematical setting
suitable for the development of tools needed for the numerical analysis of the stochastic PEs and
other nonlinear SPDEs arising in fluid dynamics. Note that while discrete time approximation
was previously employed in [14, 17], these works treat hyperbolic type systems and only address
the case of an additive noise. As such, a number of the techniques developed here, play a crucial
role in a work related to the stability and consistency of a class of numerical schemes (both
explicit and semi-implicit) for the 2D and 3D stochastic Navier-Stokes equations (see [33]).

Let us now finally turn to sketch some of the main technical challenges and contributions
of the article. In fact, the first main difficulty is to justify the validity of the implicit scheme
on which our analysis centers. While classical arguments involving the Brouwer fixed point
theorem can be used to establish the existence of sequences satisfying the implicit scheme, we
crucially need that these sequences are adapted to the driving noise. To address this concern,
we rely on a specifically chosen filtration and a suitable measurable selection theorem from [10]
(see also [11, 41]).

With suitable solutions to the semi-implicit scheme in hand, basic uniform estimates proceed
analogously to the continuous time case with the use of martingale inequalities, etc. In contrast
to previous works on Martingale solutions (see, e.g., [4, 15, 25, 34, 51]), we circumvent the need
for higher moments with suitable stopping time arguments. Another difficulty related to the
concern that solutions are adapted appears when we associate continuous time processes with
the discrete time schemes in pursuit of compactness and the passage to the limit. In contrast
to the deterministic case (see [53, 71]), we must introduce processes which are lagged by a
time step. While these processes are indeed adapted, we obtain a time evolution equation with
troublesome error terms. In turn, these error terms prevent us from addressing compactness
directly from the equations and force us to carry out the compactness arguments for a series of

interrelated processes.

1.1 Organization of this paper

The exposition is organized as follows. In Section 2, we outline an abstract, functional-
analytic framework for the stochastic primitive equations (and related evolution systems) which
may be seen as an “axiomatic” basis for the rest of the work. The section concludes by recalling
the basic notion of Martingale solutions within the context of this framework. In Section 3,
we introduce an implicit Euler scheme which discretizes the equations in time. The details of
the existence of suitable solutions (adapted to the specific filtration) of this implicit scheme
along with associated uniform estimates are given in Propositions 3.1 and 3.2, respectively. In

Section 4, we study some continuous time processes associated with the implicit Euler scheme

2We have previously taken such an abstract approach in other work on the stochastic primitive equations
(see [15]). There however our focus was on the local existence of strong, pathwise solutions and that framework
was, by necessity, more restrictive with respect to domains, noise structures, etc.
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introduced in Section 3. Section 5 then outlines the compactness (tightness) arguments that
allow us to pass to the limit and derive the existence of solutions from these approximating
continuous time processes. Finally, Section 7 provides extended details connecting the abstract
results that we just derived with the concrete example of the primitive equations of the oceans.
In this section, we also provide a number of examples of possible types of nonlinear state depen-
dent noises covered under the main abstract results. In the interest of making the manuscript
as self-contained as possible, an Appendix (Section A) collects various technical tools used in
the course of our analysis.

After this work was completed, we heard of [3] which we regrettably overlooked. In this
paper, the authors study the space and time discretization of the incompressible Navier-Stokes
equations with multiplicative random forcing in space dimension 2 or 3. The space discretization
of the equations is made by finite elements and the time discretization by an implicit Euler
scheme. In this paper, we only perform discretization in time, also by an implicit Euler scheme.
However, the issue of time and space discretization will be addressed in a forthcoming paper [33].
Note that [33] is still distinct from [3] because we also discuss in this paper the discretization
of the Navier-Stokes equations by an explicit or semi-implicit scheme which raises issues of a.s.
stability, a question not addressed in [3].

We continue with some additional remarks and comparisons between [3] and the present
paper, and leave to [33] some further comparisons of [3] with our work.

(i) Regarding the equations considered, we study here a class of “abstract” fluid mechanics
equations as in [16], and this class of equations covers the Navier-Stokes equations as well as the
primitive equations of the atmosphere and the oceans (see, e.g., [46-48]). [3] dealt only with
the Navier-Stokes equations. Because of the difficulty of constructing divergence free finite
elements, the authors of [3] chose to deal with weakly incompressible finite elements, using the
antisymmetrized form of the nonlinear term introduced in [67-68] to overcome the difficulties
arising from handling approximate functions which are not exactly divergence free (see [3, 33]
for further aspects of the spatial discretization).

(ii) In [3], the authors construct martingale solutions to the 3D Navier-Stokes equations and
pathwise solutions to the 2D Navier-Stokes equations, also called weak and strong solutions in
the probabilistic sense. All solutions are weak solutions in the PDE sense that is correspond to
L°°(L?) and L?(H"') solutions. In our case, the framework is general enough to include the 3D
Navier-Stokes equations and therefore we only obtain martingale solutions; we do not specialize
our results to the 2D case.

(iii) The tools are generally the same in both articles: Existence of approximate solutions
U™ = U(nAt) by a fixed point method, energy a priori estimates, and compactness argument
to pass to the limit. However, the construction of the approximate solutions U" =~ U(nAt),
raises a delicate question of measurability which we fully address in this paper. We did not
see how this issue of measurability is addressed or bypassed in [3]. This issue of measurability
was also overlooked in [14] to which [3] refers. The authors of this paper thank Debussche for
helping them resolve this measurability difficulty.

(iv) In [3], the authors derived estimates on higher moments after assuming that U is

deterministic, which implies that U° is uniformly bounded in the probability space and in turn
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makes the derivation of the higher moments estimate possible. However, we assumed that the
initial data belongs to only L? in the probability space and thereby were forced to develop
some techniques to overcome the lack of higher moment estimates when e.g., establishing the
compactness argument.

(v) In both papers, the passage to the limit is based on the construction of auxiliary ap-
proximate processes. We use very different arguments than that in [3]. However, it is not clear
whether the methods are interchangeable in both circumstances, as again the lack of higher
moment estimates in our case may matter, so much so that the more probabilistic approach of
[3] may fail. Another difference is that, in 2D space, [3] provided the convergence to the unique
solution using a monotonicity argument. This argument is inspired from the theory of mon-
tone operators of Minty and Browder [8, 49] (see also [7, 44] for pseudo monotone operators).
The argument was extended to the stochastic context in [50] (see also [28, 51]). However, this
argument implies uniqueness and therefore it cannot be applied to the general framework that
we study which includes the 3D Navier Stokes equations.

This paper is dedicated to Haim Brézis on the occasion of his 70th birthday with admiration

and friendship and (for RT) warm recollection of many years of interaction.

2 The Abstract Problem Set-up

We begin by describing the setting for the abstract evolution equation that we will study
below (see (2.13) at the end of this section). As we note in the introduction, we take this point
of view in order to systematically treat the existence of weak solutions to a class of geophys-
ical fluids equations including but not limited to the example (7.1)—(7.4) developed below in
Section 7. For further details about how to cast other related equations of geophysical fluid
dynamics in the following abstract formulation, we refer the reader to [60] and the references
therein.

Throughout what follows, we fix a Gelfand-Lions inclusion of Hilbert spaces
Viay CVigy CV.CHCV CVy CV. (2.1)

Each space is densely, continuously and compactly embedded in the next one. We denote the
norms for H and V by |-| and |||, respectively, and the remaining spaces simply by e.g. ||- ||V(/2).
!

When the context is clear, we denote the dual pairing between V', V', (2)> Vig) or (’3), Vis) by

<,>

2.1 Basic operators

We now outline the main elements, a collection of abstract operators, which we use to build
the stochastic evolution (2.13) below. We suppose that the following are given.

(1) A linear continuous operator A : V + V' which defines a bilinear continuous form
a(U,U%) := (AU, U%)y/ y on V. We assume that a is coercive, i.e.,

a(U,U) > ci|U||?> forallU e V. (2.2)
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This term will typically capture the diffusive terms in the concrete equations: Molecular and
eddy viscosity, diffusion of heat, salt, humidity, etc.?

(2) A second linear operator E continuous on both H and V; E defines a bilinear continuous
form e(U,U*) := (EU,U¥) on H (which is also continuous on V'). We suppose furthermore that

e is antisymmetric, that is,
e(U,U)=0 forallU € H. (2.3)

This term E appears in applications to account for the Coriolis (rotational) forces coming from
the rotation of the earth.

(3) A bilinear form B which continuously maps V' x V into V(’Q); B gives rise to an associated
trilinear form b(U,U’, U*) := (B(U,U®), U*) which satisfies the estimates

b(U,U°, U] < eo|U[|U°[2|UP)| 2| U3 vy, for all U,U° € V, U € V). (2.4)
Moreover, we assume the antisymmetry property
b(U,U,U)=0 forallUeV, UE€ Vy. (2.5)
Note that, in particular, we may infer from (2.4) that
IBO)lvy, < ealUZ|U]7  for any U € V. (2.6)

Furthermore, from (2.4)-(2.5), we may assume that B is continuous from V' x V(5 into V' and

satisfies
BWO)|lv: < c2|lU[[|Ullv,,  for all U € Vg). (2.7)

Finally, we impose some additional technical convergence conditions on b. Firstly, we suppose

that when Uy, converges weakly to U in V then, up to a subsequence &/,
b(Uk, Uy, U*) — b(U,U,U*)  for each U* € V5. (2.8)
Similarly, we assume that if, for some T > 0,
Up — U weakly in L?(0,T;V) and strongly in L*(0,T; H),

then, again up to a subsequence £,
T T
/ b(Up:, Uy, UYL —>/ b(U,U,U%dt  for each U* € L*°(0,T; V{z)). (2.9)
0 0

B accounts for the main nonlinear (convective) terms in the equations.

(4) An externally given element ¢. We consider ¢ to be random in general; it is specified only

2

i.(0,00; V') subject to the second moment condition (2.17)

as a probability distribution on L

31n previous works on the Stochastic PEs (see [15, 30-31]), we required that this a is symmetric. In particular,
such a symmetry was strongly used in these previous works so that we could apply the spectral theorem to the
inverse of an associated operator A~!. This is not needed for the arguments presented here, and we therefore
revert to the more general weak formulation of the PEs given in [60].
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given below. This term £ captures various inhomogeneous elements, i.e., externally determined
body forcings, boundary forcings, etc.

In order to define the operators involving the “stochastic terms” in the equations, we consider
an auxiliary space i, on which the underlying driving noise, a cylindrical Brownian motion W
evolves (see Subsection 2.2). We suppose that il is a separable Hilbert space and use Ly (41, X)
to denote the space of Hilbert-Schmidt operators from &l into X, where, for example X = H,V
or R. Sometimes, we abbreviate and write Lo := Lo (4, R).

Returning to the list of operators, we suppose that we have defined the following.

(1) A (possibly nonlinear) continuous map o : [0,00) X H +— La(il, H). We suppose that o

is uniformly sublinear, i.e.,
lo(t,U)|ryum) < cs(1+|U|) for every U € H and t € RY, (2.10)

where the constant ¢z > 0 is independent of ¢t € [0,00). For economy of notation, we will
frequently drop the dependence on ¢ in the exposition below. We define g : [0,00) X H x H — Lo
according to g(t,U,U*) = (a(t,U),U*) for U,U* € H. The element o determines the structure
of the (volumic) stochastic forcing applied to the equations. These stochastic terms typically
appear to account for various sources of physical, empirical and numerical uncertainty as we
described in the introduction.

(2) A continuous map ¢ : [0, 00) x H — H which is subject to the uniform sublinear condition
1€, U)| < ca(1+|U|) forevery U € H and t € RT, (2.11)

where ¢4 > 0 does not depend on ¢t > 0. We define s : [0,00) x H x H — R by
s(t,U,U*) = (&(¢,U),U*%) (2.12)

for U,U* € H. We include ¢ in the abstract formulation to allow, in particular, for the treatment
of a class of Stratonovich noises; ¢ arises when we convert from a Stratonovich into an It6 type
noise. This term S therefore allows us to carry out the forthcoming analysis entirely within the
It6 framework (see Remarks 2.1, 7.3 below).

With the above abstract framework now in place, we may reduce the problem (7.1)—(7.4)
below (and related equations) to studying the following abstract stochastic evolution equation
in V(’z)7 namely,

dU + (AU + B(U) + EU)dt = (¢ + £(U)) dt + o(U)dW,  U(0) = U°. (2.13)
This system is to be interpreted in the It6 sense which we recall immediately below in Subsec-
tion 2.2.

Note that U° and ¢ in (7.1) are considered to be random in general. Indeed, since we are
studying Martingale solutions to (2.13) where the underlying stochastic elements in the problem
are considered as unknowns, we will specify U® and ¢ only as probability distributions on H

and L2(0,7;V") (see Definition 2.1 and Remark 2.1). Note also that, for brevity of notation,

we sometimes write
N, U) = —(AU + B(U) + EU — £(t,U)) (2.14)

in the course of the exposition below. When the context is clear, we sometimes drop the
dependence on t and simply write N (U).



432 N. Glatt-Holtz, R. Temam and C. T. Wang

2.2 Some elements of stochastic analysis and abstract probability theory

Of course, (2.13) is understood relative to a stochastic basis S = (Q, F, {Fi}i>0, P,
{W*}>1), that is a filtered probability space with {W*},>1, a sequence of independent stan-
dard 1D Brownian motions relative to F;. Here we may define W on 4 by considering an

associated orthonormal basis {ex}r>1 of U and taking W = >~ Wyey; W is thus a “cylindrical
k

Brownian” motion evolving over il.

Actually, this sum W = 5" Wyey, is only formal; it does not generally converge in 4. For

k
this reason, we will occasionally make use of a larger space g D 4 which we define according
to
ai

ae (219)
k

o = {v = Zakek ufg, < oo}, where |v|Z := Zai and |v[§, =
k>0 k

Note that the embedding of 4 C iy is Hilbert-Schmidt. Moreover, using standard martingale

arguments with the fact that each Wy is almost surely continuous, we have that, for almost

every w € Q, W(w) € C([0,T], o).

Since (2.13) is actually short hand for a stochastic integral equation, we next briefly recall
some elements of the theory of It6 stochastic integration in infinite dimensional spaces. We
choose an arbitrary Hilbert space X and, as above, we use La(i, X') to denote the collection
of Hilbert-Schmidt operators from ${ into X. Given an X-valued predictable* process G €
L2(Q; L2 (0,00, La(84, X))), the (Itd) stochastic integral

t t
M, = / GAdW = Z/ GrdWy,  where G = Gey,
0 = Jo

is defined as an element in M?%, the space of all X-valued square integrable martingales (see
[58, Subsections 2.2-2.3]). For further details on the general theory of infinite-dimensional
stochastic integration and stochastic evolution equations, we refer the reader to [19, 58].

Since we will be working in the setting of Martingale solutions, where the data in the problem
(2.13) are specified only as a probability distribution (over an appropriate function space), it is
convenient to introduce some further notations around Borel probability measures. Let (H, p)
be a complete metric space and denote the family of Borel probability measures on H by Pr(H).
Given a Borel measurable function f : H +— R and an element p € Pr(H), we sometimes write

u(f) for [,, f(x)du(x) when the associated integral makes sense. In particular, we write

H(f) < 0o <= /H F(@)ldu(z) < oo. (2.16)

We review some basic properties related to convergence and compactness of subsets of Pr(H) in
the Appendix below (see Section A.1). We refer the reader to [5] for an extended treatment of
the general theory of probability measures on Polish spaces which include Hilbert spaces such
as H and V.

4For a given stochastic basis S, let ® = Q x [0, 00) and take G to be the sigma algebra generated by the sets
of the form

(s,t] x F, with0<s<t<ooand FeFs; {0} xF; Fe€k.
Recall that an X valued process U is called predictable (with respect to the stochastic basis S) if it is measurable
from (®,G) into (X, B(X)) where B(X) denotes the family of Borelian subsets of X.
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2.3 Definition of martingale solutions and statement of the main result

We turn now to give a rigorous meaning for the so-called weak-martingale solutions to (2.13)

which are defined as follows.

Definition 2.1 (Weak-Martingale Solutions) Fiz pyo, pe Borel measures respectively on
H and L% (0,00; V') with

loc
ppo(|-1%) < oo and (]| - ||2L2(07T;V/)) <oo foranyT > 0. (2.17)

A weak-martingale solution (S,U, 1) to (2.13) consists of a stochastic basis S = (Q, F, {ft}tzo,
I?P",,V[v/) and processes U and ‘ (defined relative to g) adapted to {j':t}tzo- This triple (g, 17,?)
will enjoy the following properties:

(i) For every T > 0,

Ue LQ(Q;L‘X’(O,T;H) NL20,T;V)), U is a.s. weakly continuous in H, (2.18)
(e L*(; L2(0,T; V).

(ii) For every t > 0 and each test function U* € Vi2),
t
(Ut),U% +/ (a(U,U%) +b(U,U,U*) + e(U,U*))ds
0
t t .
= (U(0),U%) +/ (LU + s(U,U"))dt +/ g(U,UHaw, (2.19)
0 0

almost surely.

(iii) Finally, (7(0) and  have the same laws as o, fle, i.e.,

P(U(0) € ) = po(-), P €)= pel-). (2.20)
With this definition in hand, we now state one of the main results of the work as follows.

Theorem 2.1 Let puyo, e be a given pair of Borel measures on respectively H and LIQOC(O,
00; V') which satisfy the moment conditions (2.17). Then, relative to this data, there exists a

martingale solution (S, 17,2) to (2.13) in the sense of Definition 2.1.

Remark 2.1 Depending on the structure of o the application of noise leads to a variety of
different effects on the behavior of the solutions. In particular, o can be chosen so that the noise
either provides a damping or an exciting effect. It is therefore unsurprising that the structure
of the stochastic terms in e.g. (7.1) remains a subject of ongoing debate among physicists and
applied modelers. In any case, viewed as a proxy for physical and numerical uncertainty, the
structure of the noise would be expected to vary by application. With this debate in mind
we have therefore sought to treat a very general class of state-dependent noise structures in o
requiring only the sublinear condition (2.10). We have illustrated some interesting examples
covered under this condition in Subsection 7.3 below.

Actually, the Stratonovich interpretation of white noise driven forcing may often be more

appropriate for applications in geophysics (see, e.g., [37, 57] for extended discussions on this
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connection). Note that although (2.13) is considered in an It6 sense, an additional, state de-
pendent drift term £ is added to the equations which allows us to treat a class of Stratonovich
noises with (2.13) via the standard “conversion formula” between It6 and Stratonovich evolu-
tions (see, e.g., [1] and also Subsection 7.3 where we present one such example of Stratonovich

forcing in detail).

3 A Discrete Time Approximation Scheme

We now describe in detail the semi-implicit Euler scheme, (3.3), which we use to approxi-
mate (2.13). This system is given rigorous meaning in Definition 3.1. We then recall a specific
stochastic basis in Subsection 3.2 and establish the existence of solutions to (3.3) in Proposi-
tion 3.1 relative to this basis. We conclude this section by providing certain uniform bounds

(energy estimates) independent of the time step of the discretization in Proposition 3.2.

3.1 The implicit scheme
Fix a stochastic basis S = (Q,F, {F}i>0, P, {W*}r>1) and elements ¢ € L2(Q; L2 (0,

loc
oo; V'), UY € L?(Q; H) whose distributions correspond to the externally given s, pgo. For a
given T' > 0 and any integer N, let
T
At:N, t" =t =nAt forn=0,1,---,N, (3.1)
along with the associated stochastic increments

N =ny=W(t,) —W(t,—1) forn=1--- N. (3.2)

Using an implicit Euler time discretization scheme, we would then like to approximate (2.13)

by considering sequences {UR}N | satisfying

Up —Ux ! S
NN AU + B(UR) + BUR, = Oy + §(",UR) +on (" U DR, (33)
in (’2) for n =1,---, N. For how to choose UY, see Remark 3.1. The terms £, are given by
1 nAt
(U = —/ (t,U%dt  forn=1,2,--- N, (3.4)
At Jin—1yae
and the operator oy : [0,00) x H — Lo(4, V) is any approximation of o which satisfies
lon (U, sy < Nlo(t, U)IZ, wms (3.5)
lon (8 U2 iy < 1o (t U)IZ, (3.6)
for every t > 0 and every U € H. Additionally, we suppose that, for any ¢ > 0,
A}im on(t,Un)=0(t,U), whenever Uy — U in H. (3.7)

For the existence of such oy, see Remark 3.1. We write gy (¢, U, U*) = (on(t,U), U*).?

We make the notion of suitable solutions to (3.3) precise in the following definition.

5The choice of a “time explicit” term in oy (t"~1, U;\‘,_l) is needed to obtain the correct (Ito) stochastic
integral in the limit as At — 0. Actually, this adaptivity (measurability) concern also leads us to introduce the
approximations of o in (3.3) (see Remark 3.1, (4.6), (4.21)). Note that, as explained in this remark approxima-
tions of o satisfying (3.5)—(3.7) can always be found via an elementary functional-analytic construction.
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Definition 3.1 We consider a stochastic basis S = (0, F, {Fi}1>0, P, {W*}r>1). Given
N > 1 and an element US € L*(Q, H) which is (Fo,B(H)) measurable and a process { =
0(t) € L2(%; L2(0,T; V")) adapted to {F;}i>0, we say that a sequence {UNIN_ is an admissible
solution of the Euler Scheme (3.3), if

(i) for each n = 1,--- N, UR € L*(Q;V) and UR is F, adapted, where F,, = Fin,
n=0,-,N;

(ii) every pair U, U]\L,_l, n=1,--- N, satisfies

Uk = Uy~ U%) + (a(UR, UP) + b(UR, U, UF) + e(UR, UF)) At

= (R (UH) + s(t”, UR, U AL+ gn (0" U U, (3.8)
almost surely for all Ut € Vi
iii) for eachn =1,--- ,N, UN and UN_, satisfy the “energy inequality”, almost surely on
n n—1
Q:
(U — U~ UR) + Ater | U2 < (€3 (UR) + (&, Uk, UR)AL + gn (U, Uiy (3.9)
forn=1,--- N and where ¢y is the constant from (2.2).

Remark 3.1 At first glance the dependence on N in both the initial condition and the noise
term involving ¢ may seem strange. Indeed, in the deterministic setting, when we approximate
(2.13) with (3.3), we would simply take U$ to be equal to the initially given U for all N.
Similarly, if we were to add deterministic sublinear terms analogous to o to the governing
equations, no approximation as in (3.5)—(3.7) would be necessary. However, the situation is,
in general, more complicated in the stochastic setting as we shall see in detail in Section 4,
Proposition 4.1. This is essentially because we must construct continuous time processes from
the UR’s which are adapted to a given filtration (see (4.6), (4.15)—(4.17) and (4.21) for specific
details).

For now let us describe how we can achieve suitable approximations in the U$ and opy’s.

(1) For a given initial probability distributions ggo, on H (with ugo(| - |%) < oo) and
having fixed a suitable stochastic basis and an element U° € L?(Q; H), Fo-measurable, with
distribution g0, we then pick a sequence UY € L?(€; V(2)) such that Uy - U%as N — o0
in L2(Q; H) but subject to the restriction given in (4.3) below. Such a sequence can be found
with a simple density argument. Indeed, since V5) is dense in H, we may initially approximate
UY in L?(Q2, H) with a sequence U(J)w € L>®(Q;V(g)). We then define M(N) = max{M >1:
||U?\4HLO®(Q;V<2)) < N2} AN and define U = UM(N). Since M(N) — oo as N — oo, U
approximates U in L?(2; H) while maintaining the constraint (4.3).

(2) We may construct elements oy from o satisfying (3.5)—(3.7) according to the following
general functional analytic construction. For any U € H, via Lax-Milgram we define ¥(U) to
be the unique solution in V' of (¥(U), U%) = (U, U*) for all U* € V. Classically, ¥ is a compact,
self-adjoint and injective linear operator on H. Thus, by the spectral theorem, we may find a
complete orthonormal basis for H, {®,},>1, which is made up of eigenfunctions of ¥ with a
corresponding sequence of eigenvalues {v;};>1 decreasing to zero. For any integer m, we let P,

to be the projection onto H,, := span{®y,---,®,,}. Now choose a sequence my increasing to
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infinity but so that ~,,, < N. It is not hard to see that defined in this way on(-) = Pnyo(-)

satisfies the requirements given in (3.5)—(3.7).

3.2 Existence of the Ug’s

While the existence for a.e. w € Q of solutions to (3.3) satisfying (3.9) follows along ar-
guments similar to those found in [60, Lemma 2.3], some care is required to demonstrate the
existence of sequences {U%}N_, which are adapted to the underlying stochastic basis. For this
complication, we will make use of a “measurable selection theorem” (see Theorem A.2) from
[10] (see also the related earlier works [11, 41]). In order to apply this result, we use a specific

stochastic basis defined around the canonical Wiener space whose definition we recall next.

3.2.1 The Wiener measure and its filtration

We recall the canonical Wiener space as follows (see [42] for further details). Let
Q = C([0,T]; Yo),

equipped with the Borel o-algebra denoted as G. We equip (2, G) with the Wiener measure IP.6
Then the evaluation map W(w,t) := w(t), w € Q, t € [0,T], is a cylindrical Wiener process on
Ho. The filtration is given by G; defined as follows:

the completion of the sigma algebra generated by the W (s) for s € [0,¢] with respect to P.

Combining these elements Sg = (2, G, {G}i1>0,P, W) gives a stochastic basis suitable for ap-
plying Theorem A.2.

3.2.2 Existence of the Ug;’s adapted to G,

Proposition 3.1 Suppose that
N > No:=4Tcy (or equivalently that 4Atcy < 1), (3.10)

where ¢4 is the constant arising in (2.11). Consider the stochastic basis Sg defined as in
Subsection 3.2, an N > Ny, and an element UY € L?(2; H) which is Go-measurable and a
process £ = ((t) € L*(Q; L2(0,T; V")) measurable with respect to the sigma algebra generated by
the W(s) for s € [0,t]. Then there exists a sequence {UR}N_ which is an admissible solution
to the Euler scheme (3.3) in the sense of Definition 3.1.

The rest of this subsection is devoted to the proof of Proposition 3.1. Below we will construct
the sequence {UR}Y_ iteratively starting from UY, but we first need to take the preliminary
step of establishing the existence of a certain Borel measurable map I": [0,7] x V’ — V which
is used at the heart of this construction.

We define the continuous map & : [0, 7] x V' — V(, according to

&(t,U) =U + At(AU + B(U) + EU — £(U, 1)), (3.11)

6Using the orthonormal basis {e, } k>1 of 4, [P is obtained as the product of the independent Wiener measures
each one defined on C([0, T]; R).
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and, for each ¢ € [0,T] and F' € V' we set

A, F)={U eV (&t U)— F,U") =0, YU* € V{5, and
U2 + Atey ||U|)? < (F + £, U)AL U Y. (3.12)

Using this family of sets defined by (3.12), we now establish the following lemma.

Lemma 3.1 There exists a map T : (0,T) x V' — V which is universally Radon measurable
(Radon measurable for every Radon measure on (0,T) x V'), such that for everyt € (0,T) and
every F e V!, U :=T(t,F) € A(t, F).

Proof We establish the existence of the desired I" by showing that A satisfies the conditions
of Theorem A.2. More precisely, we need to verify that”
(i) for each t € [0,T], F € V', the set A(t, F) is non-empty,

(ii) A(t, F) is closed. In other words, we need to show that, given any sequences
t, —t, F,—-F inV', U,—-U€cV
such that, for every n,

(B(tn,Uy) — F,,, U) =0 for every U € Vg,
|Unl? + Ater |Unl® < (Fo + &(tn, Un) AL, Un),

we have
(G(t,U) — F,U*) =0 for every U* € Vig), |U]> + Ater||U|> < (F +£(t, U)AU).

The first item, (i) may be established with a Galerkin scheme and the Brouwer fixed point
theorem along standard arguments typically used to prove the existence of solutions to nonlinear
elliptic equations of the type of Navier-Stokes and primitive equations (see Lemma 2.3 in [60,
p. 26]). Since some specifics are different here, we briefly sketch some details of this argument.
Fix any ¢t € [0,7] and any F' € V', and consider a family {¥}r>1 C V(o) which is free and

m
total in V. For each m > 1, we seek an element U,, = 3 §;» V¥, such that
=1

(B(t,Upy) — FU,) =0 foreveryk=1,---,m. (3.13)
Observe that, for any U, of this form, using (2.2)—(2.3), (2.5) and (2.11), we estimate
<®(ta Um) - Fa Um> = |U77L|2 + At(a(Uma Um) - (f(t, Um)a Um)) - <F, Um>
> |Un|?* + At(cr | Un|® = 2¢4(1 + U |*)) = | Flv[|Un||

Atey , 1 1 )
> L),
> = Ul = 5 (1 + gy TR

The last inequality follows from the assumption (3.10) which implies that 2¢4At < 1. The

existence of solutions to (3.13) for any given ¢, F of the form U,, = > 3, ¥; thus follows for
i=1
each m from the Brouwer fixed point theorem.

"To apply Theorem A.2, we actually would like to define A on the Banach space R x V’. For this purpose,
we may simply take A(t, F') = A(T, F) when t > T, and when ¢t < 0 we let A(t, F') = A(0, F).
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We next seek bounds on the resulting sequence of U,,’s in V' independent of m. Starting
from (3.13), we find that

U |* + c1 At[|Upn | < At(E(E, U ), Um) + (F, Upn)
b
2Atcl

Atq

< 204 A1 + |Up|?) + 5

[F[ + 1T 2. (3.14)

Using once again the standing assumption (3.10), we have that U, is bounded in V' indepen-
dently of m. Passing to a subsequence as needed and using that V' is compactly embedded in
H, we infer the existence of an element U such that U,, — U weakly in V and strongly in H.

Returning to (3.14) and using the lower semicontinuity of weakly convergent sequences, we
obtain that |U|? + ¢ At||U||? < (£(t,U) + F,U). To show that U satisfies (&(t,U) — F,U*) =0
for every Ut € V(2), we simply invoke (2.8) for B and the other continuity assumptions on A,
E and &, and obtain this identity for U¥ = U, for each k > 1. By linearity and density, we
therefore infer the identify for arbitrary U* € V(3). With this we now have established (i). The
second item, (ii), to show that A is closed, follows immediately from the continuity of & from
[0,T] x V into V(lz) and the continuity of ¢ from [0,7] x H into H. The proof of Lemma 3.1 is

therefore complete.

Construction of an adapted solution
Step 1 We will build the desired sequence {URX}_, inductively as follows:

Un = INWlo,t,) (3.15)

with % : C([0,t,]; $o) — V measurable for V' equipped with B(V) and C([0, t,]; o) equipped
with G,, := Gy, (defined as in Subsection 3.2).

Suppose that we have obtained U]T\L,_1 for some n > 2. Since G, is the completion of
B(C([0,t,—1]; 4)) with respect to the Wiener measure P,% Xfl is P-measurable. Now we
define D% : V x V' x C([0, t,,]; YUp) — V' by setting

D% (x,y,2) =2 +yAt +on(t" 1 U)z. (3.16)

Then we can define
Uk =T(t", D% (U, O, %)

n n—1 yn n (317)
= X(t 9 UN ) gNa nN)

Since oy is a continuous map, clearly D% is a continuous map. Moreover, I' is universally
Radon measurable thanks to Lemma 3.1, hence Corollary A.1 applies and we infer that y is
universally Radon measurable from the Borel sigma algebra on V' x V' x C([0,t,]; 4o) to the
Borel sigma algebra on V.

Since ¢ = /(t) is a process assumed to be measurable with respect to the sigma algebra
generated by the W(s) for s € [0,t], ¢} is measurable with respect to the sigma algebra
generated by the W(s) for s € [0, ¢,] thanks to (3.4). Hence by Theorem A.1 in the appendix

8We observe that the sigma algebra generated by the W (s) for s € (0,t) is just ¢;1(B(C([O,T];Llo))), where
ot : C([0,T]; Up) — C([0,T]; Lo) is the mapping (¢;1w)(s) =w(tANs),0<s<T (see [42]).
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with X as Q, (Y, M) as (C([0,t.]; to), B(C([0,tn]; o)), ¥ as Wli,s,), H as V, we see that

there exists a function L7 : C([0,t,]; Y4o) — V which is Borel measurable, such that
%= Ly (Wlos)- (3.18)
From (3.17)—(3.18), we infer

U = w(t", f3 Wliotaa)s LW lpo,2.0) 1%)

. (3.19)
= v Wlio,e,)-

Since LR, and f}{,_l are P-measurable, and « is universally Radon measurable, Theorem A.3
applies and we infer that fy; is P-measurable, that is, f} is measurable with respect to G,.

Step 2 We infer that Uy : Q — V is measurable with respect to G,, as desired.

Observe moreover that, according to Lemma 3.1 (see (3.12)), (&(t,,UR),U*) = (D% (UL,
0%, U), for every Ut e Vigy and |[UR|? + dter |UR|]? < (D% (U, 0%, n%), Uk) which is
to say that Uy~ and UYL satisfy (3.3) and (3.9).

It remains to show that U% € L?(Q; V). We start from (3.9), now established for U and
Un~', and use the elementary identity 2(U — U*,U) = |U|? — |U*|?> + |U — U*|? and obtain

UK = [UN P+ U = U P + 24t |UR P
< DA (UR) + s(t", U UR)) + 205 (U~ UR i (3.20)

almost surely. To address the terms involving ¢, we have that (see (3.4))

nAt

28t <2 [

(n—1)A

@) v |URIlvdt < et ALUR NP + 7' R
t

where we define (} according to

nAt
= /( el . (3:21)

n—1)At

For the terms involving s defined as in (2.12), we simply infer from (2.11)
2At|s(t", UR, UN)| < 4Atea(1 + |UR ). (3.22)
With Holder’s inequality, we find
n—1 n n—1\,n 1 n n—1|2 n—1\,_n |2
29nv(Un"" Un = Ux )il = 5IUN = Ux "+ 2lon (U )iyl (3.23)
Then using that gy is linear in its second argument, we have

gn(U UR % = an(Un S U D + an (Un " U — U™ ink
< gn(UR LU DR + v (UR T UR = UR " )nk|  (thanks to (3.23))

- - n 1 n - - n
< gn(UF L UN iy + IUN — Uy 2+ 2on (U . (3.24)
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Using these observations for gy, £}, and s, we rearrange and infer that, up to a set of measure

zero,

1
UK = 1URTP + S|UR = U2 + Atea|[UR 2

<6 G 40 (1+ UR ) + 208 (U UR™ iy + 2lon (Ui, (3.25)
Using (2.10), (3.6) and that Up~! is G, -measurable, in L?(Q; H), we have

Egn Uy~ Uy~ ik =0,
Eloy Uy ni[* = AMtElon (Uy L, wm < 2AtEE + Uy ).

From this observation, (3.25) and (3.10), we infer
EAte)||UR 1 < E((4Ates = DUR P + c(US T + Gy +1)) < B(UY T + CR + 1),

which implies that U% € L?(Q; V), as needed.
We have thus established the iterative step in the construction of {U%}_,. The base case,
n = 1, is established in an identical fashion to the iterative steps. The proof of Proposition 3.1

is now complete.

Remark 3.2 Although necessary for the establishment of the existence of the Uy’s in
Proposition 3.1, it is not necessary to assume the underlying stochastic basis to be Sg (defined
in Subsection 3.2) in the results throughout Subsection 3.3 to Subsection 5.1. The reason is that
these results are true whenever such Uy, ’s defined as in Definition 3.1 exist. In other words they
are independent of the choice of the underlying stochastic basis. Similarly, it is not necessary
at this point to assume that U° and ¢ have laws which coincide with those of the externally
given pgo and py for these results.

However, it is necessary that we resume these assumptions of Sg, pyo and py starting in
Subsection 5.2.

3.3 Uniform “energy” estimates for the Uy,

Starting from (3.9) we next determine certain uniform bounds, independent of N, for (suit-
able) sequences {UR }_, satisfying (3.3) as follows.

Proposition 3.2 Let
Ny :=12Tcs  with c5 := 8cy + 80c2, (3.26)

where c3 and c4 are from (2.10) and (2.11), respectively. Let S = (Q, F,{Fi}i>0, P, {WF*}i>1)
be the given stochastic basis and assume that ¢ = ((t)e L?(2; L?(0,T; V")) is measurable with
respect to Fy. For each N > Ny, we assume that UY € L*(Q, H), is Fo measurable and such
that

sup E|UR|? < oo. (3.27)
N>N,
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Then for each N > Ny, consider the sequences {UXYN_, C L?(Q; V) which satisfy (3.3) starting
from UY, and relative to £ in the sense of Definition 3.1. Then

N

2 k k—1)2 k(12
Ns;]glﬁ(or;%wm +;<|UN—UN 2+ AUK]?)) < oo (3.28)

Proof The starting point for the estimates leading to (3.28) is of course (3.9) and from
this inequality, we can use the same proof as in Proposition 3.1 to obtain (3.25). In order to
make suitable estimates for the final two terms in (3.25), we need to take advantage of some
martingale structure in the terms involving oyn. For any 1 < m < n < N, we define the

stochastic processes

n

n
MR = Y gn(UN S UN Dk, QR™ = Y lon (U nk ™ (3.29)

k=m k=m

Summing (3.25) for 1 <m <n =%k <1< N, we find
Lo
UKI2+ 37 (10K = UF'2 + Ater|UR2)
k=m
l
S|P+ (e 'k + 4Ates(L+ UK ) + 2M 3 +2Q7 " (3.30)
k=m

Since {URIN_o C L?(%; H) is adapted to F,, := Fyn, it is easy to see that {My "} is a
martingale relative to {F,}N_  with M™ = 0. We would like to apply a discrete version
of the Burkholder-Davis-Gundy inequality, recalled here as in Lemma 3.2 to obtain estimates
for Emrg?i(n |M7Y. Unfortunately, it is not clear that {My""}N_ is square integrable, so we
have to apply a localization argument to make proper use of this inequality. For any K > 0,

we define the stopping times
nx = min{|[US'[ > K} A N.
I>m

Since

{Uk}nzo © L2 H),

we have that nx T N almost surely as K T co. Clearly {M;Vn’"AﬁK}ﬁ[:m is a square-integrable
martingale. For the moment, let us recall a discrete analogue of the Burkholder-Davis-Gundy

inequality. This result and other related martingale inequalities can be found in e.g. [22].

Lemma 3.2 Assume that {M"},>0 is a (discrete) martingale on a Hilbert space H (with
norm | - |), relative to a given filtration {Fy,}n>0. We assume, additionally that My = 0 and
that E|M,|? < oo, for alln > 0. Then, for any ¢ > 1 and any n > 1,

E max |[M"?< ¢, E(A™)%, (3.31)
1<m<n
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where ¢, is a universal positive constant depending only on ¢° (which is independent of n and
{M™}n>0), and A™ is the quadratic variation defined by

m= Y E(M™ = MM Foa). (3.32)

m=1
Hence with the observation that 15, > is Fr—i-measurable, we compute the quadratic

variation of {My™ " }IN_in view of (3.32) as follows:

n
Ax,n o Z E Mm kAR M]T\r[l,(kfl)/\nK|2|]:k_l)
k=m

n
> B sklgn (UF L UN kP Fr-1)
k—=m

3?

:Z gn(UN " UN P AL,

Thus, by Lemma 3.2, (2.10) and (3.6), we infer

nAN K

E max |Mp' "% <3]E( Z lgn (U Uk 1)|L2At)

m<Ii<n

N

< SE( Z |0N(U1€/_1)|2L2(M,H)|U]%_1|2At)

n 1
< SC3]E( 32+ |U}3—1|2)|U,’;—1|2At) :
k=m

< ZE max |U]’€V*1|2 +18cE Y (1+ UK P)At.

k=m

Hence, letting K T oo, we have, by the monotone convergence theorem,

1 n
E max |[Mp'| < B max |U’“ P+ I8GBAE Y (1+|UN ). (3.33)
m<i<n e

On the other hand, since U} is adapted to F,, given the condition (2.10) on ¢ and (3.6), we
infer that

n

n
EQN"™ =Y Elon(UN T, mAt <2AE Y (1+|UN ). (3.34)

k=m k=m

We now use (3.33)—(3.34) with (3.30) and infer that

E max [V} <1E(2|Um 2 4 Z Lk + deaAt(1 + [UE2)) + 2 max |Mﬁ’l|+2Qﬁ’”>
Pt m<i<n

< ]E(2|U}\’,H|2 + Z (c; "¢ +4caAt(1 + UK %)) +40c3A¢ > (1 + |U]’f,*1|2))

k=m

1 k—12
+3E max |Uy |

9We may often determine cq in (3.31) explicitly, and in particular, we have that ¢; = 3.
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Rearranging it, we find that

n+1
Emrg?i(n'UN'Q < E(2|Um P t2e! Z ¢k +05At]Ek§: (14 |UE ))
m

< E<2|U}\?‘1|2 +2¢7! Z Ch 4 esAt(n — m + 2)

k=m

) k—12
A+E max [UY |)) (3.35)

for the constant c¢5 = 8c4 + 80c3 which in particular depends only on c3,cs. Thus, subject to
the condition
n—m-+2 - 1

.
csAt(n —m+2) < 3 lLes ~ S 2eT (3.36)
we have
2 m-12 k
E max |Uk[* < CGE( U § k4 1) (3.37)

where cg = max{4c; ', 7}. Thus, by iterating this inequality and noting from (3.21) that

N
> =iz vy,

k=1

we finally conclude that
Elgllaév UNI? < rB(UR P + 1172000y + 1) for all N > Ny. (3.38)

Note carefully that, in view of (3.36), we need not iterate (3.37) more than, say, "16¢5T " times
to obtain (3.38).10 As such, we may take ¢; = (1 + ¢5)'6¢57 = (1 + max{4c; !, 7})16T(8ea+80c5)
which, crucially, is independent of N.
We now return to (3.30). With (3.34), we infer
N

N
EY (UK = Uy 'f° + 208t |UR ) < IE(IUJOHQ + Y (e N+ deaAt(L + UK )
k=1 k=1

+4C3Atz (1+|Uk 1|2))
k=1

02 [ 2 2
< sB(JURP + max [UNP + €170y +1). (3:39)

where we can take cg = max{1,c; ", 4T(c3 + c4)}. As such, (3.38)-(3.39) with (3.27) imply
(3.28), completing the proof of Proposition 3.2.

0Tndeed, for N > Ny, let 9Y(N) be the minimum number of iterations of (3.37), subject to the constraint
(3.36), which are needed to establish (3.38). Take F(IN) to be the “fraction of the time interval that can be
covered at each step”, namely,

1 3 1
S(N)::max{— n+2< }> - >
neN 2c5T 2c5T N 4esT
where the last inequality follows from the standing assumption (3.26). Since M(N)F(NNV) < 2, we finally estimate
2
N(N) < —— < 16¢5T.
B(N)

Here "p7 = the smallest integer that is larger than or equal to p.
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4 Continuous Time Approximations and Uniform Bounds

In this section, we detail how the sequences {UR}Y_, defined in the sense of Definition 3.1
may be used to define continuous time processes that approximate (2.13). The details of
establishing the compactness of the associated sequences of probability laws and of the passage
to the limit are given further on in Section 5.

We now fix sequences {U% }V_ satisfying (3.3) in the sense of Definition 3.1. For N > Ny,
with Ny as in (3.26), let

Uy forte0,t,
Un(t)=4 " e (4.1)
Uy forte (""", n=1,---,N—1.

Of course, we do not have any time derivatives of the Un’s (even fractional in time) as are

typically needed for compactness. Furthermore, we would like to be able to associate an ap-

N

proximate stochastic equation for (2.13) with these {U} },_y’s. For these dual concerns, we

introduce further stochastic processes and consider

Un(t) = up—up! (4.2)

. U for t € [0,t1]
U;\lfl—FT(t—tn) fortE(t”,t"“],n=1,---7N—1-

Remark 4.1 The processes Uy and U y are slightly different than those typically used in the
deterministic case (see, e.g., [71]). Actually, these processes are essentially their deterministic
analogues evaluated at time ¢ by their value at time ¢t — At. With this choice, we crucially obtain
processes which are adapted to {F;}¢>0. Not surprisingly however the present definitions of
Un,Ux leads to bothersome error terms in (4.6) below. In turn these error terms dictate the
additional convergences in o and U® when we initially defined the discrete scheme (3.3) (see
(3.5)—(3.7) and Remark 3.1). These error terms also complicate compactness arguments further

in Section 5 (see Remark 4.2).

The rest of this section is now devoted to proving the following desirable properties of Uy
and Uy:

Proposition 4.1 Let S = (Q, F, {Fi }1>0, P, {W¥*}i>1) be a stochastic basis, and let Ny be
as in (3.26) in Proposition 3.2. Consider a sequence {US}n>n, bounded in L?(2, H) indepen-
dent of N, with U% Fo-measurable for each N and such that

E((1+ U@ + URNT,)) < cAt™ =N (4.3)

for a constant ¢ > 0, independent of N.'' Suppose that we also have defined a process { =
0(t) € LA(Q; L%(0,T; V")) adapted to {Fi}i>o.

For each N > Ny, we consider sequences {UN}N_, which satisfy (3.3) starting from UY in
the sense of Definition 3.1. Once these sequences {UR}N_ exist, then we define the continuous

time processes {Un}n>1 and {UN}N21 according to (4.1) and (4.2), respectively. Then,

' The constraint (4.3) is necessary for (4.4)—(4.7). This is not a serious restriction when we pass to the limit
in Section 5. As we described above in Remark 3.1, for any given U° € L?(Q; H) we may obtain a sequence U$,
approximating U° which maintains (4.3).
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(i) for each N > Ny, Uy and Uy are {Fi}t>0-adapted and
{UnYn>N, and {Un}n>n, are bounded in L*(Q; L*(0,T;V) N L>(0,T; H)). (4.4)

Moreover, we have that

T
lim IE/ |Un — Un|?dt = 0. (4.5)
NToo 0

(ii) Un and Uy satisfy a.s. and for every t >0,
t t
Un(t)=US + / (N(Un) + £n)ds + / on (Un)AW + ER(t) + EX (1), (4.6)
0 0

subject to error terms EX (t) € L2(Q; L2(0,T; V")), EX(t) € L?(; L2(0,T; H)) which are defined
explicitly in (4.15)—(4.16) below.
(iii) These error terms EX(t), EX(t) satisfy

: D)2 _
]}[1%20 EllEN 720,707y = 0s (4.7)
lim EIEF 3 0,mm) = 0, (1)
respectively, and moreover,
sup EHEJ%||%°°(0,T;H)OL2(O,T;V) < 0. (4.9)
N>N;

We proceed to prove Proposition 4.1 in a series of subsections below. The proof of (i) is
essentially a direct application of Proposition 3.2, and we provide the details in the subsection
immediately following. In Subsection 4.2, we provide the details of the derivation of (4.6) and
in particular explain the origin of the error terms £X,&%. The final Subsection 4.3 provides
details of the estimates for these error terms which lead to (4.7)—(4.9).

Remark 4.2 It is not straightforward to obtain fractional in time estimates for Uy from
(4.6) in view of the error terms which have a rather complicated structure (see (4.15)—(4.16)).
As such, we cannot establish sufficient compactness for the sequence Uy directly to facilitate
the passage to the limit. For this reason, we choose to introduce additional continuous time
processes in Section 5 below. An alternate approach will be presented later on in the related
work [33].

4.1 Uniform bounds and clustering
It is clear from (4.1) that Uy is {F;}1>0-adapted and that
T N—1
IE( sup |Un 2—|—/ Un 2dt) :E( max |UT? + At|| U 2).
s U+ [ U] oo, BT+ 32 AR

Thus, since (3.27) holds, we have the uniform bound (3.28) from Proposition 3.2, and we

immediately infer that

T
sup E( sup |UN|2—|—/ HUN||2dt) < oo (4.10)
N=>Ny te[0,7) 0
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with the integer N7 appearing in (3.26).
As the Uy above, it is easy to see from (4.2) that Uy is adapted to {F;};>0, and that
{URIN_| is adapted to F,,(= Fyn). Furthermore, direct calculations show that

0 for t € [0,¢'],

Un —Un(t) = n—1 (4.11
() %(ﬂ“ t) forte (", "), n=1,--- N—1. )

Using (4.11), similarly to [71], we compute that

r TT 12 = n n—12 o thrl_t 2 At n—12
Y Y = 3 B - U B () - EDUN UL

We thus infer (4.5) directly from this observation and (3.28). Based on similar considerations,

we also have

/ TN < CN]EZ IURI? = cALE|UR|* + AﬂEZ TR
n=1
Thus, once again due to (4.3) and (3.28), we finally have
T JR—
sup E( sup Un|? + / HUN||2dt> < 00. (4.12)

N>Ny te(0,T

With (4.10) and (4.12), we have now established the first item in Proposition 4.1.

4.2 The approximate stochastic evolution systems

We next derive the equation (4.6) relating Uy and U x giving explicit expressions for EX, €.

We observe that, almost surely and for almost every ¢ > 0 (in fact for every t & {to,t1, - ,tn})
d— U —unt
ZUN() = > vaitNX(t,L7t,L+1)(t), (4.13)
n=1

where x(t1,%2) denotes the indicator function of (¢1,%). Recall that nf = W (t") — W (" 1)
and let N! := min{n : ¢" >t} in other words, we take N! such that

NiIAt <t < (N!+1)At.

Working from (4.13) and (3.3), we therefore compute

tNl Unl

=UY + / — o X(tr 1) (8)ds

— Ul 4 /

=Uy +/0 (N(Un) + £n)ds + /Ot on (Un)AW + ER () + EX (1), (4.14)

tNl + N—1

N(UR) + )X (n m+1y (5 d5+/ ZUN Uy~ 1)AtX(tn,th)( s)ds
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where the “error terms”, EL(t) and Ex(t), are defined as

t

ER() = —N(UR,)AtAt—( / eNdsMxi—l(tNi—t)thl) = ERY) + EDR (), (4.15)
tNi—l
and
nN‘ 1 . t
EX () = —on(UN ) (% = Dxese — / on (Un)dW = EGH (1) + EX2(t), (4.16)
N

respectively. To understand the origin of these error terms, we observe that

+ N—1

+ N—1
/ ZN UN X(t” tn+1) dS —/

Z N UN X(t” t”*l)( )dS — N(U]%)At At

= / N(Uy)ds + EQ ().
0

Moreover, using the definition of the ¢%,’s in (3.4), we have

t N—1

/ ZZRIX(t",t"‘*'l
0 n=1

tNNl

-

Ni-1

t
(NE-1

),

fds + £

t .

Z gNX(t" t77+1)( )dS + (/ . g%* 1d5)Xt>t1
V%

=3 Aty
n=1

t
(t =tV x>

t
(t— tN*)Xt>t1

t t
:/ de — / fds —+ e%iil(t — tN:)Xt>t1 .
0 Vi1

On the other hand, for the error terms £y (¢) involving o in (4.16), we compute

tN 1 (NI NI—1

/ NUxN~ 1) AtX(tn,t'rH»l)(S)dS

t
N

—/ UN(U]]\\II
t

Ni-1

n—1y, n Ni=2\TN"
= Z on(Uy " Ink —on(Uy %) NAt

n=1

-,

t
(NE-1

~N(Un)dW — UN(UJJ\\/[i_Q)nN—

/ ZU Ux ) Atx(t" tn+1)(s)ds

—1

-2 77
)NA dsxiss

t

t
(N = xasin

Ni-1

t
At (tN* - t)Xt>t1

_ /Ot on (Un)AW + ES(1).

4.3 The estimates for the error terms

We next proceed to make estimates on the error terms £ and €% as desired in (4.7), (4.9).

Perusing (4.15), we begin with estimates for 55’1.

Invoking the bounds provided by (2.7)
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along with the continuity properties of the other operators making up A in (2.14) defined in

Subsection 2.1, we have

Ets[lépT] IER @OIIF < APEIN(UR)F < eAPE((L+ [URIP)(L+ 1UR 3,)).
€10,

As such, in view of the standing condition (4.3) (see Remark 3.1), we conclude that

]y%o]E”g]e’l”QL?(o,T;V/) = ]}}%O]E”‘SJQJHQLMO,T;V/) =0. (4.17)

For £5°2, we estimate in L2(0,T; V")

T t 2 T t .

/ H/ EdsH dtg/ / 1612 ds(t — t¥ 1)t
0 tNi—l v’ 0 tNi—l

N—1 .tk t

Z/ / 611, ds(t — £+=1)dt
1 tk*l tk*l

T
< AP / 1

tk+1

T
Ni- t
/O 1T N )y |2t = Zne 12, / (1 p)2ar

N
At 2 A2 (T
=3 EdH <27 e .
=3 H/tk Il =5, Ml
k=1
In summary, we have
]1]1%0 ]E||5£’2||2L2(0,T;v') =0 (4.18)

and so we conclude (4.7) from (4.17)—(4.18).
We next turn to make estimates for £5. We begin with estimates in L2(0,T; H). For Ef,’l,
we observe with (2.10) and (3.6) (see (3.34)) that

N—-1
n At _
/ |2dt Z E‘O’N Uk 1 N‘ / tk+1 th — ? ; E|0_N(U]If] 1)n56v|2
At % i
=5 IE|UN(U§,’1)|%2(H’H)A1§ <At Y E(1+|UN )AL,
k=1 k=1

and infer from (3.28) in Proposition 3.2 that
. S.12 _
]}}&EHEN HL?(O,T;H) = 0. (4.19)

On the other hand, with the It isometry and another application of (2.10) and (3.6), we have

E/T|515V,2|2dt /t ‘/JNUNdW‘ dt = ZE/
0 tk

th+1 N—-1
IE|0N (UN e, H)/ (t—tp)dt < cAt Y E(1+|UN )AL,
k=1 k=1

phtl
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so that
. 5,2
]%}TIEOEHEN H%z(O,T;H) =0. (4.20)

By combining (4.19)-(4.20), we obtain (4.8).
We turn now to establishing the uniform bounds announced in (4.9). Estimates similar to
those leading to (4.19)—(4.20), but which instead make use of the condition (3.5), yield bounds

in L2(0,T;V), namely,
/ HES 1

Aty -
2 = A0S Bow(@h 3 A

k=1
p N1
< 3 E|0(U§771)|2L2(u,v)At
k=1
N—1
<cy E(+Uy ')At
k=1
and similarly
T N—1 ) N—1
E/ I3t = 3 Ellow (U5 sy [, (- tdt <e 37 B+ U P,
0 k=1 k=1
so that, taken together we infer that
sup IE||8}€,||L2(O’T;V) < 0. (4.21)
N>N;

Finally, we supply a bound for €% in L°°(0,T; H). For Ef,’l, we observe with (2.10), (3.6) that

2

N—
E sup |<5']€,’1|2 < Z sup <5']€,’1|2 < Z Elon (U " < ¢ Z E(1 + U ?)At.
te(0,T] h—1 tE[thth+1] =1

To estimate 55,’2, we use Doob’s inequality and (2.10) to infer

N-1
E sup |£1€,’2|2§ ZIE sup €§2|2 ZIE sup
k=1

te[0,T] te(th tkt1] teftk tht+1]

/ on (Ux) dW‘

2

-1 tht+1 N-1
E/k lon (UN)|72(5.pryds < ¢ Z E(1+ UK ?)At.
k=1 t k=1

IN

With these bounds and (3.28), we conclude that

sup EH‘S']%'”QLOO(O,T;H) < 0. (4.22)
N>N;

In turn, (4.21)—(4.22) directly imply (4.9), and so the proof of Proposition 4.1 is now complete.
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5 Compactness and the Passage to the Limit

In this section, we detail the compactness arguments that we use to prove the existence of
martingale solutions of (2.13) using the processes Uy and Uy defined in the previous section.
As it is not clear how to obtain compactness directly from Uy (see Remark 4.2), we must
introduce further processes to achieve this end.

Recalling (4.1)-(4.2), (4.15)-(4.16), we define

Uv=Un—E&x, UY =Ui—-&x, (5.1)
and then consider the associated probability measures
un() = B(Ux €), py()=BUy €, ui():=BUY €-). (5.2)

Notice that, due to Proposition 4.1, un,p’ are defined on the space X := L%*(0,T; H). Re-

garding the elements p}, we observe that, as a consequence of (4.6),

Ui(t)y=U% +/Ot(N(UN) +£)dt+/0t on(Un)dW. (5.3)

As a result of this identity and Proposition 4.1, the elements p3 may be regarded as measures
on the space Y := L2(0,T; V') NC([0,T7; Viz)-

We will show below that pn and pjf converge weakly to a common measure p and then
make careful usage of the Skorohod embedding theorem to pass to the limit in (5.3) on a new
stochastic basis. The former compactness arguments, which rely on the intermediate measures
iy, will be carried out in the next subsection and the details of the Skorohod embedding will

be discussed in Subsection 5.2 further on.

5.1 Tightness arguments
In this section, we will establish the following compactness properties of the {un}n>n, and
{uN V=N

Proposition 5.1 The assumptions are precisely those in Proposition 4.1. Define {Un}n>nN,
and {UN}n>n, according to (4.1) and (5.1) and where Ny is as in (3.26). Let {un}N>Ny»

{WNIn>nN, be the associated Borel measures on

X :=L*0,T; H),
Y= L*(0,T; V') N C([0,T; Viy)),

defined according to (5.2). Then, there exists a Borel measure j on L*(0,T; H)NC([0,T]; Vi)

such that, up to a subsequence,'?

un — p (weakly) on X, (5.4)
pn — o (weakly) on Y. (5.5)

12We recall the notion of weak compactness of probability measures along with the equivalent notion of
tightness in Appendix (see Section A.1).
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The rest of this subsection is devoted to the proof of Proposition 5.1. We proceed as follows:
First we show that {u% } N>, is tight (see Appendix A.1) in L%(0, T'; H) by employing a suitable
variant of the Aubin-Lions compactness theorem which we establish in Proposition A.4 below.
We next show that {uy }n>n, is tight in C([0,T];V(;)) via an Arzeld-Ascoli type compact
embedding from [25, 70]. We finally employ the estimates (4.5), (4.7) along with the general

convergence results recalled in Lemma A.1 to finally infer (5.4)—(5.5).

5.1.1 Tightness for p%; in L?(0,T; H)

With the aid of Proposition A.4, we identify some compact subsets of X = L2(0,T; H)
that, in conjunction with suitable estimates (see (5.10)—(5.13) immediately below) are used to
establish the tightness of {y} }n>n, in X. For U € X, n > 0, define

3

T—6 . 3
V)= (5 sup /0 10 +0) - U@, ar)*, (5.6)

0<0<j—6

and, for each R > 0, consider

Bp = {U € X+ [Ullzz 0,y + Ul =07, +sup[U]; < R}. (5.7)
Jj=

It is not hard to show that each set Bp is a closed subset of X. Perusing (5.6), it is clear that
the condition (A.4) holds uniformly for elements in Br. Thus, as a consequence of Proposi-
tion A.4(ii), these sets B are compact in X = L?(0,T; H) for each R > 0.
Now, for each R > 0, we have
* c * * R * R
pn(Bg) < IED<||U1\/||L2(0,T,V) +UN Lo 0,71y > 5) + P(Sgﬁ)[UN]j > 5) (5.8)
i>
As a consequence of (4.4), (4.9) and (5.1), we have
* * R
P<”UNHL2(O,T,V) + 1 UN o (0,7,m) > 5) < 72 (5.9)

for some constant ¢ independent of N.

Next we need to establish suitable uniform estimates for sup[Ux]; (see (5.6)). To this end,

we observe with (4.14) and (5.1) that for any 6 > 0, =
T-6
/O [Un(t+6) = Un(t )||3 dt<IN(9)+I}3(9), (5.10)
with
-6 t+6 N—1 a
foy=c[ |/ Z(N(Um B ey (),
@

T—6
IN = C/ H/ dt.
V(2>

To address IX(6), we observe, with (2.6) and the standing assumptions on the operators that
make up N in (2.14), that for any U € V,

NI, < eUlf + D)2 + 1) (511)
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Furthermore, it is clear from (3.4) and Holder’s inequality that, a.s.

(i3

TNl T N—1

|F4 , n g1y (s)dt < |¥4 3 d n gn dt
181, X< 3 ( At/(n o M d5) e @

T 4
< 03, dt
/0 ey,

Combining these observations, we infer that, a.s.

. [Tt t+o N—1
3/ / Z HN UN +€ || ’ X(t" tn+1)( )dsdt

7 N—-1

<ot [ SR+ 1

URIP+1) + Hfll )X(t" i) (s)ds

N T 4
< 1 72 5/
< et (s 1+ 0N 1) 3 AT 1)+ | e, a0
N T
1
§093<01<nlax (1+ UL §: (ULN12 + 1) + /0(1+||£H%//)dt). (5.12)

For the term I}?,, we estimate, for 0 < 6 < 4§,

E( sup If,(@)) <C/OT (IE sup H/(H_G)AT ~N(Un)

0<0<6 0<0<5

2
3
) dt

< c55E sup (14 |Un|?), (5.13)
te[0,T]

where the second line follows from Doob’s inequality and the standing assumptions (2.10) on
o and (3.6) on opn:

(t+0)AT 2 (t+0)AT
E sup H/ JN(UN)dWH , ch/ lon (Un)|2, ds
0<6<6 Vi t )

< eSE sup (14 |Un|?).
te[0,T]

The estimates (5.12)—(5.13) allow the second term in (5.8) to be treated as follows. Observe
that according to (5.6) and (5.10), we have

Sl

sup[U ]} <sup (j sup 1R(0)) +sup (i sup I5(6)).
j>1 J>1 N |9|<j—6 J>1 N |9<j—6

For the first term, we observe with (5.12) that
N T
sup(J su IDH)Sc(maX 1+ |UL|? At(|UTN1? + 1 +/ €2l+1dt>
sup (3 sup 19(0)) < e gm0+ I0AP) S AtUI + 1)+ [+
=c(TNTYN +1). (5.14)

Regarding the second term, we simply bound

sup (j sup I5(0)) <307 sup I3(0) =TV,
gzl * le|<5=° i1 lel<ie
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so that for p > 0, sufficiently large,
P(suplU]] > p) < P(TNTY + 1) + T > p)
7j>1
P(CTNT2 ) +IP(CT3 +TN > g)

p({r7 > Lo {n > J2}) +e(ery + 1 > )
IE”(TIN \/7)+]I"(T2 \/ZZ;)+P(0T;§V+T5V>§)

C
< —ETN +TN + TN +TN). (5.15
\/ﬁ 1 2 3 4) )

In view of the uniform bound (3.28) established in Proposition 3.2, sup ET}" and sup ET}" are
N N

IA

both finite. The term sup ET3", which is independent of N, is finite due to the standing assump-
N

tion on ¢ (see (2.17)). For T}V, we refer back to (5.13) and apply the monotone convergence

theorem to infer

ETN <Zn *E sup (1+ |Un|?) <
n>1 te[0,T]

We finally conclude that

P(Sup[Uj'{,]j>§) (sup[UN] (g))gi (5.16)

§>1 §>1 R3
Combining (5.8)—(5.9) and (5.16), we now conclude that (see Appendix A.1)
{1 is tight in X = L2(0,T; H). (5.17)
5.1.2 Tightness for p37 in C([0,T]; Vi3))

We next show that pj is tight in C([0, T, V(':,))) For this purpose, we make appropriate
usage of a compact embedding from [25] (see also [70]). Let us fix any p € (2,00), a € (0, 1)
such that ap > 1. According to [25],

4
W173(07T;‘/(12)) ccC C([OaTL‘/(I?,))a Wa?p(O7T;‘/(12)) ccC C([OaTL‘/(I?,))a (518)
that is, the embeddings are continuous and compact. We now define

={X ec(0, 7] V(5) : IX] <R}

W3 (0.1:V) =
+{Y eC([0, T Vy)) - ||YHW‘)‘vP(O,T;\/'(’2)) < R}
.= BE + B3},
for any R > 0. With (5.18), it is clear that Bg is compact in C([0,T]; V(’3)) for every R > 0.

Observe moreover that, in view of (5.3),

Wy e Bay 2 {U3 + /OW(UN) +0dse B8R} /0 on(UN)AW € B},
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and thus that

N(BS) gP(HUJ%WL/'(N(UN)Jrﬁ)dSHWI Sorvy) >R)
+( H/ on(Uy) dWHWMOTvz)> > R)
—SRLTR (5.19)

Hence we will infer that {p%} is tight in C([0, T, V(’:,))) if we can show that T, SE converge
uniformly in N to zero as R T oco.
For T, we estimate, with (5.11),
HU?V +/ (N (Ux) +0) dsH
0

wh S(OT )

oL+ [UY[) + e / INW) + i, ar
0 2
T 2
oL+ URP) + e [ (QUxTE + DTN + 1) + el )de
0

T
<c sup (L+[UNP): ([ (@ J0vIP + )+ 1),
te[0,7] 0

Thus we find (see (5.15))

T
T <P(c sup (1+|UN|2)-</ (L+ [UNI2 + €)3)dt + 1) > R)
te[0,T] 0

T
§]P’<c sup (1 + |Un|?) >R%) +]P(/ 1+ || UNI2 + [1€)2)dt + 1 >R%)
te[0,T] 0

1 T
= 1+l 2+—1E/ Lt [Un 1%+ el )dt + 1). 5.20
Rz tE[O,T]( UxT) Rz ( 0 L+ MU~ + 1141 ) (5.20)

We turn to SL. For this purpose, let us define for any R > 0 the stopping times
TR = inf{ sup |Un| > R} AT = sup{ sup |Un| < R} AT.
t20 L sel0,4] t>0 \ s€[0,t]

Using 7r, we now estimate with the Chebyshev inequality that

SE <IP’ H/ N (UN) dWH >R,TR2T) +P(rp < T)

Wer(0,T5V)

<19> H/ d H P >
N on(Un)dW Wer(0,T;V(y,) g R) " (ses[l(l)pﬂ Ul = R)

< N(U dWH —E sup |Un|? 5.21
Rp H/ N Weasp OTV(Q))) R? se[OT]| N| ( )

Now in order to treat this final stochastic integral term, we recall the following generalization

of the Burkholder-Davis-Gundy inequality from [25]: For a given Hilbert space X, p > 2 and
a € [0,3), we have for all X-valued predictable G € LP(Q; LY (0,00, Lo(4, X))),

loc

5| [ eaw]l, ) <= 168 w0),
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which holds with a constant ¢ depending only on « and p. Continuing now from (5.21), we have

TATR
skt < RPE/ |0N(UN)|L2(u,H)d R2 Eses[%pﬂ U]

< — sup  (1+|Un|P) + Esup Un|?
T sE[MATR]( IUNP) + 23 e | |
1+ Rr?
< ME sup (1+ |Un/? )+R—IE sup |Un|? < R—E sup (1+|Un|?). (5.22)

B Rp s€[0,T] s€[0,T] s€[0,T7

Combining the estimates (5.20), (5.22) with (4.4), we finally conclude

c
sup 115 (Br) = 1 - —.
N>N; R>
and hence infer that
{1y tN>n, is tight in C([0, T; ‘/(3)) (5.23)

Remark 5.1 Let us observe that the tightness bounds for 3 and pj; could be carried out

differently if we had available, for example, the uniform bounds on “higher moments” like

N
2
E ‘4 At| UK |2 24
sup B( max [UX["+ (; HUKI?)) < o0 (5.24)
or equivalently that
T 2
sup E( sup |Un|* + (/ ||UNH2dt) )<oo. (5.25)
N>1 te[0,T 0

Indeed, in numerous other previous works related to stochastic fluids equations (see, e.g., [4, 15,
25, 34, 51]) estimates analogous to (5.25) are established essentially via It6’s lemma in order to
achieve tightness in the probability laws associated to a regularization scheme.

In the current situation, instead due to the way we carry out the estimates in (5.15), (5.21)—
(5.22), we have adopted a different approach, namely, we establish tightness (compactness)
estimates without recourse to such higher moment estimates.

A different method using higher moments will be shown in the related work [33].

5.1.3 Cauchy arguments and conclusions

With (5.17) and (5.23) now in hand, it is then simply a matter of collecting the various
convergences above to complete the proof of Proposition 5.1.
By making use of Prohorov’s theorem (see Section A.1) with (5.17), we infer the existence

of a probability measure i such that, up to a subsequence,
wy —p on X =L*0,T;H) (and also on L*(0,T;V")).

Due to (5.1) with (4.5) and (4.8), it is clear that Uz — Uy converges to zero in X = L?(0,T; H)

and hence in L?(0,T;V’) a.s. Hence, by now invoking (4.7) and referring back once more to
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(5.1), we have that U, — Ux* converges to zero in L2(0,T; V") a.s. Thus, invoking Lemma A.1,

again up to a subsequence, we conclude that
wh —p on L*(0,T;V’') and ux —p on X = L*0,T;H). (5.26)

In particular, this is the first desired convergence for {un}n>n,, (5.4). On the other hand,
invoking Prohorov’s theorem with (5.23) and the convergence just established for {u5} n>n,
in L2(0,T; V"), we see that pif is tight in ¥ = L%(0,T;V’) N C([O,T];V(’B)). By Prohorov’s

theorem in the other direction and passing to a further subsequence as needed, we have
pN = pon Y =L*0,T;V")NC([0,T], Vis))-

Since, clearly, ft = p, this yields the second desired item (5.5). The proof of Proposition 5.1 is

therefore complete.

5.2 Proof of Theorem 2.1 conclusion: Almost sure convergence and the passage to
the limit on the Skorokhod basis

We now have all of the ingredients to finally prove the main results of this article, namely
Theorem 2.1. Suppose that we are given uy, € Pr(H) and p, € Pr(LE (0,00; V') according
to the conditions specified in Definition 2.1. As mentioned in Remark 3.2, now it is necessary
to introduce the stochastic basis Sg (defined as in Subsection 3.2), an element UY which is
Go measurable and a process ¢ = £(t) measurable with respect to the sigma algebra generated
by the W (s) for s € [0,¢],'> whose laws coincide with those of p,, te. Thus Proposition 3.1
applies, and we obtain the existence of the Uy’s adapted to G, .

We then approximate U? € L?(Q; H) with a sequence of elements {UR }n>1 € L*(Q, V(9)),
which maintains the bound (4.3) as described in Remark 3.1 above. Proposition 4.1 applies,
and hence we can use this sequence {U%} y>n,, the process £, and the sequence U% to define
processes {Un}n>n,, {UN }n>n, according to (4.1) and (5.1), respectively (NV; is given by
(3.26)). In order to pass to the limit in the associated evolution equation (5.3), we consider the

product measures
vn () :=P(UN,Un, L, W) € )
which are defined on the space
Z=Yx X xL*0,T; V") x C([0,T]; thy), (5.27)

where, as above, Y = L2(0,T;V’) N C([O,T],V(’B)), X = L?(0,T;H), and g is defined as in
Subsection 2.2, (2.15). By invoking Proposition 5.1, we have that (passing to a subsequences
as needed) py — pon X and pif — pon Y, where puy and pf are defined as in (5.2). It
follows, again up to passing to a subsequence, that vy converges weakly to a measure v on Z
(defined in (5.27)). Furthermore, recalling (5.1) and making use of (4.5), (4.7)—(4.8), it is not
hard to see that

v({(U™,U,t,W) € Z:U #U™}) =0.

13Note that since the sigma algebra generated by the W (s) for s € [0,]) is the smallest respect to which W (t)
is measurable, £(t) is adapted to {F%};>0, and hence all the previous results apply.
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Thus, by making use of the Skorokhod embedding theorem (see Section A.1), we obtain, relative
to a new probability space (§~2, F , I@), a sequence of random variables
(U, Un, bn, Wy) — (U,U,6,W), Qaus. in Z. (5.28)
Moreover, the uniform bounds for {Uy}n>n, in L2(; L2(0,T; V)N L>(0,T; H)) from Propo-
sition 4.1, (4.4) imply that in addition to (5.28), we also have
Uy = U weakly in L?(Q; L*(0,T; V)) and weakly-star in L(Q; L>(0,T; H)). (5.29)

Following a procedure very similar to [4], we may now show that Wy is a cylindrical
Brownian motion relative to the filtration ft]\[ defined as the sigma algebra generated by
(U5 (s), Un(s),ln(s), Wn(s)) for s < t and that Uz, Un, {n, Wy) satisfies (5.3) on the “Sko-
rokhod space” ((NZ,]?, ﬁ) viz.

Ui (t) = UL (0) + /0 t(N(ﬁN)+ZN)ds+ /0 t on(Un)dWy. (5.30)

Using the convergences in (5.28)—(5.29) with (5
(2.18)~(2.20) relative to the stochastic basis S :=
defined as the 51gma algebra generated by the (

30) it is standard!* to show that U satisfies
(Q .7: {ft}t>0,]P) {Wk}k>1) where {Ft}t>0 1S
(5),£(s), W(s)) for s < t and Wy = (W, ex)y.
Therefore, (S, U ,0) is a martingale solution to (2.13) relative to uy,, e in the sense of Defini-
tion 2.1, and the proof of Theorem 2.1 is complete.

6 Convergence of the Euler Scheme

We conclude by reinterpreting from the point of view of numerical analysis, the study above

as a result of convergence for the Euler scheme (3.3).

Theorem 6.1 We assume given uy, € Pr(H) and py € Pr(L% (0,00; V")) according to

loc
Definition 2.1. We also assume given the stochastic basis Sg (defined as in Subsection 3.2), an
element U° which is Gy measurable and a process { = £(t) measurable with respect to the sigma
algebra generated by the W(s) for s € [0,t], whose laws coincide with those of uy,,pe. Let
a sequences of elements {UY}n>1 C L*(Q, Vi2)) approzimate U° € L*(; H) as described in
Remark 3.1. Then the processes {Un}n>n, defined according to (4.1) (Ny is given by (3.26))
adapted to {G,}i>0 exist.

Moreover, the family {un} of probability laws of {Un}, is weakly compact over the phase
space L*(0,T; H)NC([0,T), V(/?,))’ and hence converges weakly to a probability measure j1 on the
same phase space up to a subsequence. Furthermore, there exists a probability space ((Nl,ﬁ,ﬁ)
and a subsequence of random vectors (ﬁNk,ZNk,WNk) with values in 2, := L*(0,T; H) N
C([0,T7, ‘/(3)) x L2(0,T; V") x C([0,T); t4o) such that

(i) (UNk,ZNk, WNk) have the same probability distribution as (Un,,, ¢, W).

(ii) (UNk,ZN,C,WNk) converges almost surely as Ny — oo, in the topology of Z1, to an

element ([7,2, W) Particularly,

Uy, — U strongly in L*(0,T; H)NC([0,T], Viz) as., (6.1)

MNote that, in particular, the stochastic terms involving o (Un) converge due to (3.7).
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where U has the probability distribution .

Proof The existence of {Un, } n>n, follows directly from the existence of the UR’s proven
in Proposition 3.1. (i) and (ii) follow from the Skorokhod embedding theorem (see Section A.1)

as shown in Subsection 5.2.

7 Applications for Equations in Geophysical Fluid Dynamics

In this section, we apply the above framework culminating in Theorems 2.1 and 6.1 to a
stochastic version of the primitive equations. Our presentation here will focus on the case of the
equations of the oceans. Note however that the abstract setting introduced above is equally well
suited to derive results for analogous systems for the atmosphere or for the coupled oceanic-
atmospheric system (COA for short).!> We refer the interested reader to [60] for further details

on these other interesting situations.

7.1 The oceans equations

The stochastic primitive equations of the oceans take the form

Ov + Vv +wo,v + %Vp + fkx v —puyAv — 1,0, v =F, + oy (v, T, S)Wl, (7.1a)
d.p = —py, (7.1b)
V.v+0,w=0, (7.1c)
WT + VT +wd, T — ur AT — v78..T = Fr + or(v, T, S) W, (7.1d)
S + VS +wd. S — nsAS — vgd..S = Fs + os(v,T,S)Ws, (7.1e)
p=po(1+ Br(T —T,) + Bs(S - S,)). (7.1f)

Here, U := (v,T,S) = (u,v,T,5); v,T,S,p, p represent the horizontal velocity, temperature,
salinity, pressure and density of the fluid under consideration, respectively; p, v, ur, V1, lis,
vg are positive coefficients which account for the eddy and molecular diffusivities (viscosity) in
the equations for v, T and S. The terms F,, Fr, Fs are volumic sources of momentum, heat
and salt which are zero in idealized situations but which we consider to be random in general.

The state dependent stochastic terms are driven by independent Gaussian white noise pro-
cesses Wj, j =1,2,3 which are formally delta correlated in time. The stochastic terms may be

written in the expansion

_ ov(U)Wi(t,x) oy (U)(t, x) W (1)
ou (VW = | or()Wa(t.x) | =D | o O)(Ex)WE(E) | (7.2)
os(U)Ws(t, x) k21 \ oG (U) (8, x) W5 ()

where the elements Wf are independent 1D white (in time) noise processes. We may interpret
the multiplication in (7.2) in either the Ité or the Stratonovich sense; as we detail in one

example below that the classical correspondence between the Ito6 and Stratonovich systems

15Via a suitable change of variables, the dynamical equations for the compressible gases which constitute
the earth’s atmosphere may be shown to take a mathematical form essentially similar to the incompressible
equations for the oceans.
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allows us to treat both situations within the framework of the Ité evolution (2.13). We will
describe some physically interesting configurations of these “stochastic terms” in detail below
in Subsection 7.3.

The operators A = Opy + Oyy and V = (0;,0,) are the horizontal Laplacian and the
gradient operator, respectively. Here the operator V captures part of the convective (material)

derivative and is defined according to
Vy i =v -V = ud, + v0,. (7.3)

Remark 7.1 As given, the model (7.1), expresses the equations for oceanic flows in the
“beta-plane approximation”, that is to say we make use of the fact that the earth is locally flat.
This setting is suitable for regional studies, and we will focus on this case for the simplicity of
presentation. With suitable adjustments to the definition of the operators A, V, V,, and to the
domain introduced below we could consider the evolutions in the full spherical geometry of the
earth. We refer to [47] (and also to [60]) for further details on how to cast a global circulation
model in the form of (2.13).

7.1.1 Domain and boundary conditions

The evolution (7.1) takes place on a bounded domain M C R3 which we define as follows.
Fix a bounded, open domain I'; C R? with sufficiently smooth boundary (C3, say); I'; represents
the surface of the ocean in the region under consideration. We suppose that we have defined
a “depth” function h = h(z,y) : I'; — R which is at least C? and is subject to the restriction
0 < h < h(z,y) < h. With these ingredients, we then let

M= {x = (z,y,2) €R’: (2,y) € Ty, z € (—h(z,y),0)}.

The boundary M of M, is divided into its top I';, lateral I'; and bottom I', boundaries. We
denote the outward unit normal to M by n and the normal to I'; in R? by ny.
We next prescribe the following, physically realistic boundary conditions for (7.1) considered

in M (see, e.g., [60] for further details). On I'; we suppose
ov+ay(v=v) =1, w=0, LT+ar(T-T*=0, 0,5=0, (7.4)

where o, ap are fixed positive constants, and 7y, v®, T% are in general random and non-

constant in space and time. Physically speaking, the first two equations in (7.4) account for a

boundary layer model, where v®, T represent the values for velocity and temperature of the

atmosphere at the surface of the oceans, respectively; 7, accounts for the shear of the wind.
At the bottom of the ocean I'y, we take

v=0, w=0, 0, =0, 0,5=0. (7.5)
Finally for the lateral boundary I';,

v=0, 0nT =0, 0,5=0. (7.6)
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Note that, in view of the Neumann (no-flux) boundary conditions imposed on S in (7.4)—(7.6),

there is no loss in generality in assuming

/ SAM =0 = / FsdM (7.7)
M M

(see [60] for further details). Finally, (7.1)—(7.7) are supplemented with initial conditions for v,
T and S, that is,

VvV = Vo, T:To, S:SO, at t = 0. (78)

7.1.2 A reformulation of the equations

Starting from the incompressibility condition, (7.1c¢) and the hydrostatic equation (7.1b),

we may derive an equivalent form for (7.1) as follows:

1
v+ Vv +w(v)o,v + p—Vps + fkxv
0

— AV —15,0,,v=F, = VP +o,(v,T, S)Wl, (7.9a)
WT + VT +w(v)d.T — ur AT — v78..T = Fr + or(v,T, S) W, (7.9b)
oS + VS +w(v)d.S — usAS — v50..S = Fs + o5(v, T, S)Ws, (7.9¢)
0
p=po(l=pr(T=T:)+Bs(S—5r)), P=PST)= g/ pdz, (7.9d)

w(v)(-,z):/ZOV-VdE, v-/ohvdzzo. (7.9¢)

This reformulation is desirable as, in particular, it is more suitable for the typical functional
setting of the equations which we describe next. The unknowns and parameters in the equations
are precisely those given above immediately after (7.1). Of course, (7.9) is subject to the same
initial and boundary conditions as in (7.1), namely (7.4)—(7.8). For further details concerning
the equivalence of (7.9) and (7.1) (see [60]).

7.2 The functional setting and connections with the abstract framework

We now proceed to introduce the basic function spaces associated with the primitive equa-
tions (7.9) (equivalently (7.1)), and then introduce and explain the variational formulation of
the various terms in equation connecting them with the abstract assumptions laid out above in
Section 2.

7.2.1 Basic function spaces

To begin, we define the smooth test functions
L 0
V=V XV = {v €C®(M)?:v / vdz =0, V|r,Ap, = 0}
—h

< {(.5) € (M) /M sam =0},
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We now take H to be the closure of V in L2(M)* or, equivalently, H := H; x Hy, which is
0

{VGLQ(M : V- / vdz=0,ng - /hvdz::Oon(‘)Fi}
{(T S) € L3 (M / SdM = 0 (7.10)
On H, it is convenient to define the inner product and norm according to
(U, 0) = /M(v V4 Ko TT + KsS5)AM, |U] = (U,U)3,

The constants K7, Kg > 0, which are introduced for coercivity in the principal linear terms
in the equations, are chosen in order to fulfill (2.2) for (7.14) below. We define II to be the
orthogonal (Leray-type) projection from L?(M)?* onto H.

We shall next define the H' type space V = V; x Vs, which is

0
{veH(M) / V-vdz =0, vfoonI‘lUI‘b}

{(T S) / SdM = o (7.11)
We endow V' with the inner product and norm
(U, D)y = ((U,0))y + Kr((U,0)r + Ks((U,T))s, ||U]| = ((U,0))?, (7.12)
where

(U, TU))y :z/ (quv-VV—f—yv(‘)zv-(‘)ZV)dM+av/ v - vdly,
M

r;

(U, U))r ::/ (MTVT-Vf+VT82T-8Zf)dM+aT/ TTdr;,
M T;

(U, 0))s ::/ (usVS - VS + 18,5 - 9.5) dM.
M
From (7.11)—(7.12), we may deduce the Poincaré type inequality |U| < ¢||U]|| for every U € V.

This justifies taking || - || as the norm for V (which is equivalent to the H' norm). Finally, we
define

Vi2), V(3 are the closures of V in H*(M)*, H*(M)* norms respectively (7.13)

and simply endow V{3 and V(3y with the H?(M) and H3(M) norms, respectively. Let V' (resp.
V(’Q), V(’j)) be the dual of V' (resp. V(g), V(3)) relative to the H inner product.

It is clear with the Rellich-Kondrachov theorem and standard facts about Hilbert spaces
that the spaces introduced in (7.10)—(7.13) provide a suitable Gelfand-Lions inclusion as desired

for (2.1). On this functional basis we now turn to describe the variational form of (7.9).
7.2.2 The variational form of the equations

To capture most of the linear structure in (7.9), we define the operator A as a continuous

linear map from V to V' via the bilinear form

a(U,0) == (U,0))y — /M (g /Zo(ﬂsS - ﬂTT)dE)V VAM. (7.14)
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We observe that if K, Kg in (7.12) are chosen sufficiently large, then a is coercive, namely, it
satisfies the condition required by (2.2).

We next define the main nonlinear portion of (7.9). Motivated by (7.9e), we take w =
w(U) :== fzo V - vdz and then define a bilinear form B:V x V — V(’Q) via the trilinear form

WU, U,U*) := by (U,U,U*) + Kp - bp(U,U,U*) + Kg - bg(U, U, U*), (7.15)
where

bv(U, [7; Ur) = /M((V Vo)v+w(U)0.v) - v:dM,

br(U,U,U*) = /M((V V)T +w(U)9.T)T* dM,

bs(U, T, U") = /M((v VS + w(U).5)5" dM.

To capture the rotation (Coriolis) term in (7.9a), we define E : H — H via
(U, ) = / (27K x v) - VM. (7.16)
M

Note carefully that a, e and b satisfy the conditions imposed in Subsection 2.1 which we used
in the abstract result Theorem 2.1. The inhomogenous terms in (7.9) are given by the element

¢ defined according to

- . . 0
(o) :/ (B + Ko PrT + KsFsS)dM + / (g/ (1+ 57T, — BsS,)dz) V - FdM
M M z

+ / [(7v + ayv®) - T+ apTT)dL;. (7.17)
T
Note that v, 7., T, which represent the velocity, shear force of the wind and the temperature
at the surface of ocean, have significant uncertainties and should thus be considered to have a

random component in practice.
7.3 Some stochastic forcing regimes

It remains to complete the connection between (7.1) and (2.13) by describing various physi-
cally interesting scenarios for o (U )W We connect these “concrete descriptions” with the terms
o and ¢ in the abstract equation (2.13) (or equivalently to g, s in (2.19)). We consider three
situations in detail below. In each case, we describe how to define oy appearing in (7.9), and
we then take o(-) = Iloy (+).

7.3.1 Additive noise

The most classical case is to consider an additive noise, where we suppose that oy is inde-
pendent of U = (v, T, S). In other words oy : [0,00) x M — (La(i, L2(M)))*. For (2.10) to

be satisfied, we would require that

supz lok ()2 = sup|aU(t)|%2(u7H) < oo. (7.18)
20 55 >0
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Note that since the It6 and Stratonovich interpretations of (7.2) coincide in the additive case,
we may take £ = 0 so that (2.11) is automatically satisfied.
We also observe that in this case we may give an explicit (if formal) characterization of the

space-time correlation structure of the noise

E[UU(t,x)W(t,x) . UU(s,y)W(s,y)] = K(t,$,%,¥)0t—s, (7.19)

where the correlation kernel K is given by

K(t,s,x,y) = Z of(t,x) - oF(s,y).
k>1
Remark 7.2 Given the condition (7.18), the case of space-time white noise is ruled out
under our framework. Of course such a space-time white noise is very degenerate in space
(not even defined in L2) and so such a situation is far from reach due to the highly nonlinear
character of the PEs. Similar remarks apply to the 3D stochastic Navier-Stokes equations, but
see [18] for the 2-D case.

7.3.2 Nemytskii type operators

We next consider stochastic forcings of transformations of the unknown U as follows. Let
U = (U, Ur, Ug) : R* - R* and suppose, for simplicity, that ¥ is smooth. We denote the
partial derivatives of U with respect to the v, T, S variables by 0, V, 0r¥, 0g¥ respectively
and the gradient by Vi W. Take a sequence of smooth functions o = o¥(x) : M — R and
define

ok (U, t,x) = U(U)a" (x). (7.20)

We may formally interpret op (U)W = ¥(U)n, where
(1) n is a white in time Gaussian process with the spatial-temporal correction structure
E((t,x)n(s,y)) = K(x,y)di—s, where K (x,y) = Y- a*(x) - o*(y).
E>1

(2) The “multiplication” W(U/) and 7) may be taken in either the Ité or the Stratonovich
sense.

We now connect (7.20) to (2.13) in the It6 or the Stratonovich situations in turn illustrating
conditions on ¥ and the ay’s guarantee that (2.10) holds and in the Stratonovich case that
(2.11) holds.

The It6 case Suppose that

[ U(U))? <ecg(14|U*)  forall U € RY, (7.21)
and for the elements o, we suppose that

k2
D lla¥|}, < oo (7.22)
E>1
Under (7.21)—(7.22), we have

o) 7 5, < D NWO)F7: <ca Y o[ Fenn(L+ULR) < e Il 1+ UL,
E>1 E>1 E>1
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so that (2.10) holds for the constant cs that depends on cg, > HakH%,(z) and the constant in
k>1

Agmon’s inequality. Note that, since we are considering the case of an Itd noise, & = 0.
The Stratonovich case If we understand the multiplication ¥(U)7 in the Strantonovich

sense, then we may convert back to an It6 type evolution according to

V(U) = U)ok o dWh =& (U) + > T(U)ardW*, (7.23)
E>1 k>1

where
& (U,z) =(U) - Vyu(U) > oF(x)”.
k=1

One can refer to, e.g., [1, 40] for further details on this conversion formula. Under the additional

assumption
VyP(U)| <c<oo forall U eRY, (7.24)

we define {(U) :=TI§(U) for any U € H. It is clear that £ satisfies (2.11).

Remark 7.3 We note here that the relationship (7.23) is, for now, only formal; we prove
the existence of martingale solutions to the system that results from a formal application of
this conversion formula (see, e.g., [1, 40]). We leave the rigorous justification of (7.23) and
the related issues of an approximation of Wong-Zakai type (see [74]) of (2.13) for future work.
Note however that (7.23) has already been explored in [12, 29, 72] in an infinite dimensional
fluids context for pathwise solutions and in [73] for martingale solutions to a class of abstract,

nonlinear, stochastic PDEs.

7.3.3 Stochastic forcing of functionals

Finally, we examine the case when we stochastically force functionals of the unknown, i.e.,
terms which have a non-local dependence on the solution U. For example consider, for £ > 1
continuous (not necessarily linear) ¢* := ¢*(U) : H — R, and sufficiently smooth o* =
a®(t,x) : [0,00) x M — R*. We define

ot (U, ,x) = ¢"(U)a* (¢, %). (7.25)
Here, we interpret oy (U )W in the It6 sense. Subject to, for example,

sup [¢"(U)* < e(1+|U%), sup Y _ [la*(1)]* < oo, (7.26)
k 20 157

we obtain a ¢ from (7.25) which satisfies (2.10). For a “concrete example” of a o of the

form (7.25) which satisfies (7.26), let {¢)*};>1 be a sequence of elements in L?(M)? with
sup [P*[r2(pm) < oo and let a* € V satisfying the sumability condition in (7.26). We take
k

o*(U) = [, v(x) - ¥*(x)dM and obtain

o =3 ( /M V() - ()M ) o (1, x) AW (1), (7.27)

k>1
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A Appendix: Technical Complements

We collect here, for the convenience of the reader, various technical results which have been
used in the course of the analysis above. While some of the material may be considered to be
somewhat “classical” by specialists, we believe that the stochastic type results will be useful to

the non-probabilists and that the deterministic results will be helpful for the probabilists.

A.1 Some convergence properties of measures

We next briefly review some basic notations of convergence for collections of Borel prob-
ability measures. In particular, we highlight a certain abstract convergence lemma that has
been used in a crucial way in the passage to the limit several times above. For further details
concerning the general theory of convergence in spaces of probability measures, one can refer
to, e.g., [5, 65].

Let (H, p) be a complete metric space and denote by Pr(H) the collection of Borel probability
measures on H. We recall that a sequence {jy}n>1 C Pr(H) is said to converge weakly to a

measure g on H (denoted by p,, — p) if and only if

n—oo

lim [ f(x)dp,(z) = /f(x)du(x) for every bounded continuous function f: H — R. (A.1)

We recall that a collection A C Pr(H) is said to be weakly relatively compact if every sequence
{n}n>1 C A possesses a weakly convergent subsequence. On the other hand, we say that
A C Pr(H) is tight if, for every € > 0 there exists a compact set K. C H such that u(K¢) > 1—e
for each u € A. The Prokhorov theorem asserts that these two notions, namely tightness and
weak compactness of probability measures, are equivalent.

We also make use of the Skorokhod embedding theorem which states that, whenever p, — p
on H, then there exists a probability space (ﬁ, F , ﬁ) and a sequence of random variables X, :
Q — H such that P(X,, € -) = i, (-) and which converges a.s. to a random variable X : Q — H
with P(X € ) = pu(-).

The following convergence result, found in e.g. [5], relates roughly speaking weak conver-
gence and clustering in probability, and was used to facilitate the proof of (5.26) in Subsection
5.1.3.

Lemma A.1 Let (H,p) be an arbitrary metric space. Suppose that X,, andY,, are H-valued
random variables, and let p,(-) = P(X,, € ) and v, (-) = P(Y, € -) be the associated sequences
of the probability laws. If the sequence {pn}n>0 converges weakly to a probability measure i
and if, for all € > 0,

lim P(p(X,,Y,) >¢€) =0,

n—oo

then v, also converges weakly to p.

A.2 An extension of the Doob-Dynkin lemma

We extend the Doob-Dynkin lemma (see, e.g., [54]) to the case where the image space of
the measurable functions are complete separable metric spaces. In order to achieve this goal,

let us recall the following notions and results from [21].
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If (Q,F) is a measure space and E C Q, let Fg := {BNE: B € F}. Then Fg is a sigma
algebra of subsets of E, and Fg will be called the relative sigma algebra (of F on E).

Proposition A.1 Let (Q,F) be any measurable space and E be any subset of Q (not
necessarily in F). Let [ be a function on E with values in a Polish space H and measurable
with respect to Fg. Then [ can be extended to a function on all of €, measurable with respect
to F.

Proof The proof is direct combining Theorem 4.2.5 and Proposition 4.2.6 in [21].

Now let (), M) be a measure space, X be any set, and ¢ be a function from X into Y. Let
P HUM] == {1 (M) : M € M}. Then ¢)=1[M] is a sigma algebra of subsets of X.

Theorem A.1 Given a set X, a measure space (¥, M), and a function v from X into Y,
if a function £ on X with values in a Polish space H is 1~ [M] measurable, then there exists
an M-measurable function L on Y such that £ = Lo .

Proof Whenever ¢(u) = ¢ (v), we have £(u) = ¢(v). Otherwise, let B be a Borel set in H
with ¢(u) € B but £(v) ¢ B. Then {~}(B) = ¢~(C) for some C € M, with ¥ (u) € C but
¥(v) ¢ C, a contradiction. Thus, ¢ = Lo for some function L from D := range 1 into H. For
any Borel set E C ‘H, v (L™ E)) = (~Y(E) = ¢~ }(F) for some FF € M,s0o FND = L™ Y(E)

and L is M p measurable. By Proposition A.1, L has an M-measurable extension to all of ).

A.3 A measurable selection theorem

We turn now to restate the measurable selection theorem which was proven in [10] and
is based on the earlier works (see [11, 41]). We employed this result above to establish the
existence of adapted solutions to (3.8) in Proposition 3.1.

Firstly, we recall the definition of a Radon measure. Let X be a locally compact Hausdorff
spaces and B(X) be the Borel sigma algebra on X. A Radon measure on X is a measure defined
on B(X) that is finite on all compact sets, outer regular on all Borel sets, and inner regular on
all open sets (see [26, p.212]).

Theorem A.2 Let X and Y be separable Banach spaces and suppose that A is a “multival-
ued map” from X into Y, i.e., a map from X into the subsets of Y. We assume that A takes

values in closed, non-empty subsets of Y and that its graph is closed viz.,
if tp, — x in X, and y, — y in Y, with y, € Ax,, then y € Ax.

Then, A admits a universal Radon measurable section, I', that is there exists a map ' : X — Y
such that T'x € Az for every x, and such that T' is Radon measurable for every Radon measure
on X.

Remark A.1 Note that since X is a separable Banach space, any probability measure on X
is Radon; this is because any separable Banach space is a Polish space (separable and complete
metric space) and that every Polish space is a Radon space (a Hausdorff space X is called a
Radon space if every finite Borel measure on X is a Radon measure, i.e., is inner regular (see
[66]).
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The following results are from [20, 66]. The final goal is to establish Corollary A.1 below,
which we have employed in the article to prove that the map x defined in (3.17) (see Subsection
3.2) is universally Radon measurable. For that purpose, we need to introduce the following
results (from Proposition A.2 to Theorem A.3).

Definition A.1 (Lusin p-Measurable) Let X be a topological space. Let j be a Radon
measure on X and let h map X into Y, where Y is a Hausdor[f topological space. Then the
mapping h is said to be Lusin p-measurable if, for every compact set K C X and every § > 0,
there exists a compact set K5 C K with u(K—Ks) < § such that h restricted to Ky is continuous.

Proposition A.2 A function whose restriction to every compact set is continuous, is Lusin

measurable for every Radon measure (see [66, p.25]).

Proposition A.3 The assumptions are the same as in Definition A.1. If h: X — Y is
Lusin p-measurable, then h is p-measurable, and conversely, if Y is metrizable and separable,

then every p-measurable function is also Lusin p-measurable (see [66, p. 26]).

Theorem A.3 Let X, Y and Z be separable Banach spaces and p be a Radon measure
on X. Let ¢ : X — Y be a p-measurable mapping. Let T 'Y — Z be universally Radon
measurable. Then G :=T o ¢ is u-measurable on X.

Proof From Proposition A.3, ¢ is Lusin p-measurable. Then Theorem A.3 follows from
the proof of Theorem 3.2 in [10].

Corollary A.1 Let X,Y and Z be separable Banach spaces and ¢ : X — 'Y be a continuous
mapping. Let I' :' Y — Z be universally Radon measurable. Then G := T o ¢ is universally
Radon measurable.

Proof This can be directly deduced from Proposition A.2 and Theorem A.3.

A.4 Compact embedding results

In order to establish the compactness of a sequence of probability measures associated with
the solutions to (3.3), we made use of the following compact embedding theorem which is close
to that found in [69] and of course generalizes the classical Aubin-Lions compactness theorem
(see [2]).

Proposition A.4 Let Z CCY C X be a collection of three Banach spaces with Z compactly
embedded in'Y and Y continuously embedded in X .

(i) Suppose that & is a bounded subset of LP(R,Z) N L*(R,Y), where 1 < p < oo, and
assume that for some 1 < q < oo,

/00 lg(t+s) —g(s)|%ds =0 ast—0 (A.2)

— 00

uniformly for g € & and that there exists L > 0 such that
supp{g} C [-L,L] for every g € &. (A.3)

Then, the set & is relatively compact in LP(R,Y).
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(ii) For T >0, if & is a bounded subset of LP(0,T,Z)NL>(0,T,Y) and

T—a
/ lg(t +s) —g(s)|%ds =0 ast—0 (A.4)
0

uniformly for elements in &, then & is relatively compact in LP(0,T,Y).

Proof The proof is a fairly straightforward generalization of [70, Theorem 13.2]. Observe
that if ¢ > p, then (A.2) and (A.3) together imply that

(o)
/ lg(t+s)—g(s)|xds —0 ast—0
— 00

uniformly for g € &. Therefore there is no loss of generality in supposing that ¢ < p in what
follows.

For a > 0, define the averaging operator J, according to

s+a a
(Juf)(s) = = / st =2 [ s+ o

- 2_a sS—a 20/ —a

We take &, = {J,g : g € &}. Arguing exactly as in [69], we have, for a > 0, that &, is
relatively compact in LP(R;Y").

To show that & is itself relatively compact in LP(R;Y"), we prove that it is a totally bounded
subset of LP(R;Y’); in other words, we prove that, for every ¢ > 0, there exists finitely many
elements g1, -+ ,gn in LP(R,Y) such that & is contained in the union of the € balls centered
at these points.

Again, arguing exactly as in [69], we have that, as a consequence of (A.2), for every § > 0
there exists a = a(d) > 0 such that

|Jag — glram,x) < 0, for every g € &. (A.5)

On the other hand, from [71, Chapter 3, Lemma 2.1}, we infer that, for every n > 0, there exists
Cy, > 0 such that, for every g € LP(R, 2),

|Jag — glor@,y) < Cpldag — glor@®,x) + 1lJag — 9lor(r,z)
< Cyldag — 9lor®,x) + 20|9|Lr (R, 2)- (A.6)

The last inequality follows from the fact that |Jo f|rrr,z) < |f|Lr(r,z) for all f € LP(R, Z).

Now, on the other hand, we have

|Jag — 9|LP(]R,X) < |Jag — 9|E(R,X)|Ja9 - g|£q(R7x) < (2|9|L°°(R7X))?|Jag - g|£<l(]R,X)'

So, for a constant x depending only on sup |g|z-~(r,y), P, ¢ and the constant associated with
geB
the continuous embedding of Y into X, we find

|Jag — 9lrr@,x) < KlJag — gliq(R,X)- (A.7)
Fix € > 0. Let |f[rrr,z) < K, Vf € & and let n = &=, and pick a > 0, sufficiently small, so

that (A.5) holds for ¢ := (ﬁ) ¢, where C), is the constant corresponding to 7 in (A.6). Using
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that &, is precompact in LP(R,Y’), we next choose a finite collection § = {g1, - ,gn} C &,

such that the LP(R,Y’) £-balls centered at J,gx cover 8,. Now, with these various choices, we

have that for any g € &, there exists gx € § such that [Jogr — Jag|rrr,y) < §. As such, we
employ (A.6) with n = =, followed by (A.7) and estimate

6K’
[Jagk — 9lre,y) < [Jagk — Jaglor@®y) + [Jag — 9lLe@m,y)
€
< 3 +CylJag — glrr@.x) + 2075up | flLr(m,2)
fe®

2¢

3

IA

a
+ CnklJag = 9llamw x) S €

Since, € > 0 is arbitrary to begin with, this shows that & is a totally bounded subset of L?(R;Y),
and we thus infer (i). The second item (ii) follows directly from (i) as in [69]. The proof of

Proposition A.4 is therefore complete.
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