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ABSTRACT. We derive a large deviation principle for a stochastic Navier-Stokes
equation for the vorticity of a two-dimensional fluid when the magnitude of
the random term tends to zero. The key is the verification of the exponential
tightness for the stochastic vorticity.

1. Introduction. Central position in the study of classical fluid dynamics is oc-
cupied by the Navier-Stokes equations, which are a system of nonlinear partial
differential equations thought to comprise a fundamental dynamical description of
viscous fluid motion for both laminar and turbulent flows. Turbulence is associated
with high velocities and highly irregular or chaotic fluid paths observed at multiple
scales, apparently caused by high sensitivity to initial conditions and to perturba-
tions, by occurrence of instabilities, and an interplay of large numbers of degrees
of freedom and scales. Experimental results show that for large Reynolds numbers
existing microscopic perturbations get amplified to macroscopic scales giving rise
to unsteady flows whose observed behavior deviates significantly from predictions
made on the basis of the classical Navier-Stokes model. As a result, in an attempt to
design evolution equations that would better describe and predict turbulent behav-
ior displayed by fluids, the study of stochastic Navier-Stokes models was initiated
in the 1970s.

Randomly forced Navier-Stokes models. First stochastic Navier-Stokes model
was suggested by Bensoussan and Temam in 1973 in [3]. The model was obtained
by adding a random force of white noise type to the classical equation. Since then
the problem has received wide attention (see e.g. Capinski and Gatarek [4], Flandoli
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and Tortorelli [9], Mikulevicius and Rozovskii [17]) and has been further generalized.
Namely for a viscous homogeneous incompressible fluid in a bounded open domain
D C R? (d = 2,3) with a smooth boundary 9D, the motion of the fluid in the time
interval [0,77] is assumed to be governed by
{ B — yAu— (u-V)u—1Vp+ f+c(u) P8,
div(u) =0

for t € (0,T), supplemented with suitable boundary and initial conditions. In
the above model there are two forcing terms: a deterministic component f and a
stochastic one of intensity c¢(u). W(t) stands for a standard one-dimensional Wiener
process, u for velocity, p for pressure, v is the kinematic viscosity of the fluid and
p is the fluid’s (constant) density. Often the white noise term is replaced with a
space-time white noise. Mathematically, above SPDE has to be understood in a
generalized sense as an evolution equation in certain Sobolev spaces.

A less known approach to ”stochastisizing” the Navier-Stokes system is suggested
by vortex theory.

Classical vorticity equation. It is a well-known fact that the classical incom-
pressible Navier-Stokes model:

%—?—l—(u-V)u—I—%Vp:VAu, (1)
div(u) =0,

in the domain D = R? (d = 2,3) has an equivalent vorticity formulation. Specifi-
cally, let w(t,z) = curl(u(t, x)), then w(t, z) is called a vorticity field and describes
how fluid particles are rotating. In particular, when d = 2 and the Navier-Stokes
system is supplemented with the boundary condition u(t,z) — 0 as |z| — oo for
all ¢, the Navier-Stokes system for velocity u can be rewritten in terms of w as
{ %—“;+(u~V)w:1/Aw, (2)
u(t,z) = [ K(z —y)w(t,y)dy,
where K (-) is the Biot-Savart kernel given by K(r) = V1g(|r|) with V1 = (:951)
and g(|r]) = —5=1In|r| (g is the Green function for a Laplacian in D), Vr € R2.
The nonlinear parabolic PDE (2)) satisfied by scalar w(t, ) = dyua(t, ) — dauq (¢, )
(scalar since all other components of curl(u) vanish in R? due to the incompress-
ibility condition) is called a vorticity equation or a Navier-Stokes equation in its
vorticity form in R2.
In this paper we focus our attention on a suitable stochastic version of the vor-
ticity equation (2)), we consider its asymptotic behavior as ¥ — 0 (inviscid limit)
and derive the large deviation principle (LDP) for it.

Point vortex theory approach to Euler’s equation. It is often natural to
study situations in which vorticity profiles are sharply concentrated around certain
points called point vortices. Consider a system of IV interacting vortices positioned
at x;(t) = (z}(t),z3(t)) at time t, i = 1,...,N. Each vortex has an intensity
or ”charge” a; € R associated to it (its magnitude is determined by the amount
of circulation around the vortex, its sign determines the direction of rotation).

The system of point vortices generates an empirical vorticity signed measure-valued
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pI‘OCESS
N
wi(dz) =Y aidy, 1) (de), (3)
=1

where 6.(-) denotes the Dirac point measure of mass 1 concentrated at ¢ € R2. Let
each vortex follow the fluid paths with velocity w, that is

{ %xl(t) = u(t>xi(t))a (4)
u(t,z) = [ K(x — y)w(dy),
where we also put K(0) = 0 (resulting in a slightly modified Biot-Savart law in order
to avoid singularity of K(-) at 0). Then it is easy to see that for all f € C}(R?) and
vt > 0,

d<w7 f> = <w7 u- Vf>dt,
which is essentially a weak form of the Euler’s equation in its vorticity form, i.e.
a weak form of (2) for v = 0. The latter observation served as a point of origin
for the development of modern vortex methods (both deterministic and stochastic)
which are primary tools for numerical simulations of inviscid and viscous flows. It
also suggested a natural alternative to the randomly forced Navier-Stokes systems
discussed earlier.

Stochastic vorticity model in R2. Let us replace the deterministic system (4)),
describing the evolution of point vortices, with a stochastic one. The system will
naturally generate (via (3])) a stochastic vorticity field w, whose evolution is de-
scribed by a stochastic partial differential equation (SPDE) called a stochastic vor-
ticity equation, or a stochastic Navier-Stokes equation (SNSE) in its vorticity form.
The very first vorticity SPDE was suggested by Kotelenez in [14] in 1995. Later the
model was generalized by Amirdjanova [1] (also Amirdjanova and Kallianpur [2])
to allow for possible jump-discontinuities in the vorticity evolution, and a suitable
diffusion approximation to it was suggested.

The latter diffusion is the object of our LDP study in the present paper. Namely,
let X ¢ represent a stochastic vorticity for a two-dimensional incompressible homo-
geneous flow with small viscosity v = €/2. The process X¢ is a signed measure
valued process governed by the SNSE of the form:

d(XF,f) = (XFSAf+ (UsXE) V) dt
(X5 0 oy (L VT (1) ke, f )
FVEXD) fon (X5 (-, 0)05 ) W (dudt) (5)
+\ﬁ <Xt€7 H(tv ) : Vf) dWO(t)z
X = xo€ L*(R?) N M(a)

for all f € C?(R?), where W! and W? are independent, space-time Brownian
motions, independent of the 1-dimensional Brownian motion WP,

Usnr) = [ Kot autda). Kot = (%8 ) i)

and (u, f) denotes [ fdu. The space L?*(R?) N M(a) represents the space of all
finite positive or negative signed measures p defined on Borel subsets of R?, such
that p is absolutely continuous with respect to the Lebesgue measure A with the
Radon-Nikodym derivative du/d\ € L?(R?) and p(R?) = a. (Fixed real constant a
indicates the total amount and direction of rotation (circulation) of the fluid in R2.
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Note that, in the above definition, u(B) > 0 for all Borel subsets B of R? if a > 0,
and p(B) < 0 for all Borel subsets B of R? if a < 0.) The initial vorticity profile zg
is assumed to be deterministic.

We make the following assumptions on the coefficients:
(Al). gs is at least a twice continuously differentiable approximation to function
g(|r]) = —5=log|r|, with bounded derivatives up to order 2, satisfying conditions
|95(7)| < |g'(7)| and |g5 (7)| < [¢"(7)|, for all 7 > 0; g5(7) = g(7) for all 7 > 6.
(A2). T': R%? x R? — R is a bounded measurable function, I'(r,v) = I'(v,r) and

[ rwrpdo=1. [ 0@ - D) Pdr< o - P
R2 R2

(A3). H: R* x R? — R? is a measurable function such that
|H(t,v)] < C and |H(t,v) — H(t,q)] < Clv —q|.
It follows from (5) that when € — 0, X converges in probability to w; given by
d{wi, ) = (we, (Uswe) - V f) dt

which is deterministic (in fact, the limit is a solution to a d-regularized weak Euler
equation). In this paper we study the large deviation principle (LDP) for {X¢} on
C([0,T], M(a)). From the point of view of applications, it is of interest to study
the convergence rate. One of the methods is the LDP, i.e., to prove the above
convergence at an exponential rate and to identify the rate function.

The LDP for various important examples of measure-valued processes has been
studied by several authors. Fleischmann et al [10], Fleischmann and Kaj [11] and
Schied [18] studied the LDP for super-Brownian motions. Dawson and Feng [5] and
Feng and Xiong [8] considered the LDP for Fleming-Viot processes. Dawson and
Gartner [6] investigated the LDP for the empirical measure process of a particle
system with mean-field interaction. Xiong [20] derived a LDP in the context of
optimal nonlinear filtering. In the present setup, the processes take values in the
space M (a) of signed measures with a fixed total mass a. (This reflects an important
physical property of an incompressible motion in R2, namely, conservation of total
vorticity.)

This article is organized as follows: In Section 2, we give some preliminary mate-
rial and state our main result. In Section 3, we present a detailed treatment of the
SNSE. In Sections 4 and 5, we verify two crucial conditions, namely the exponential
continuity of a map and the exponential tightness of the processes, in deriving LDP.
Finally, in Section 6, we complete the proof of the main theorem.

2. LDP framework and main results. First let us establish a general framework
needed for the LDP result. Let X C Y be metric spaces with metrics dy and dy,
and ) is a linear space. Let Z be a Banach space. Let Ay, Ay and Az be sets of
X-, V- and Z-valued random variables. Let X¢ € Ay and Z° € Az be such that

X =F(X®,2Z°) Ve, (6)

where F': Ax x Az — Ay. We recall the definition of the LDP briefly and refer
the reader to [7] for details.

Definition 1. {X¢} satisfies the LDP with rate function I : X — [0, 00] if:
i) For any ¢ > 0, the set {x € X : I(z) < c} is a compact subset of X.
i1) For any open subset G of X, we have

lim i(I)lelOgP(XE €G)> fircl;fl(:n).
£—
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i11) For any closed subset C of X, we have
limsupelogP(X® € C) < —igf[(x).

e—0

We make the following Assumptions (L):
(L1) (Exponential tightness) VL > 0, 3 a compact subset Cr, of X’ such that

limsupeloglP(X® ¢ CL) < —L.

e—0

(L2) (Exponential continuity) VL > 0, ¥§ > 0, 36’ > 0 s.t. VX7, Xo € Ay,
limsup e log P(dx (X1, X2) < &', dy(F (X1, 2%), F(Xa, Z°)) > 8) < —L.
e—0

(L3) (Absolute continuity) Let H C Z be a Hilbert space. V¢ € H, we have

Qe _ c_ Ly
o = (& - 5105,

where Q; = Po (Z° +4)71, Q = Po (Z°)7!, & is a real-valued random variable
such that E9(¢) = 0 and E9(&5)? = L|¢]13,.
(L4) (Uniqueness) For each ¢ € H, the following equation

z = F(z,0),

has a unique solution in X, denoted by = = ~y(¢).
(L5) (Convergence) Let Y© be X-valued random variables satisfying
Ye = F(YS, 25+ 0).

Then Y¢ — ~(¢) in probability, as e — 0.
(L6) (LDP for frozen processes) Va € X, X®¢ = F(z,Z¢) € Ay satisfies the LDP
with rate function

) = {31 v =F0).
Recall the following result proved in ([19]; See also [20]).

Proposition 1. Under Assumptions (L), {X¢} in (6)) satisfies the LDP with rate
function

o) =int {3161 s =0}

Next let M(a) be a collection of all finite positive or negative signed measures p
on Borel subsets of R? such that u(R?) = a, where a € R is a fixed constant. For any
finite signed measures p1, ug, the Fortet-Mourier (also called Monge-Kantorovich-
Rubinstein or Wasserstein) metric is defined by

pw (p1, p2) = sup{[{p1, f) — (pa, f)l + f € B}
where
By ={f: [f(v) = f(@) <Iv—gq|, |f(v)] <1Vv,q€R}.

Then M(a) is a convex set and (M(a), pw) is a complete separable metric space
with the topology equivalent to the usual weak convergence topology. Also let

C3(R?) := {f e Gy (R?): Jim f(v) = lim 0:f(v) :‘Ullignooafjf(v) =0 Vi, j=1, 2}.
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Then CZ(R?) is a closed linear subspace of CZ(R?), which (unlike CZ(R?)) is sep-
arable under the natural sup norm in C7(R?). Let {f;}32, C C3(R?) be a family
whose spanned linear space is a dense subset of CZ(R?). Define V1, ua € M(a),

oo
plurspa) = Y277 [{un = pz, f5) A1
j=1

Then (M(a), p) is a metric space whose topology coincides with the weak topology.
Now we state a corollary of Theorem [3 (the theorem itself is given and proved
in the next section).

Corollary 1. The following (deterministic) equation

@f) = (o) + [ (o W) vhds (7)
2
+ zs,['(-,v)0; f h (v, s)dvds
> [ [ ) (0,5)

+/ (e, H(s,-) - Vf) h(s)ds

0
has a unique solution in Xy = {x € C([0,T], M(a)) : z; € L*(R?), Vt € [0,T]}.

Proof. The conclusion follows by taking € = 0 in Theorem [3. O

Denote the solution to (7) in the above corollary by x = v(h!, h%, h). Finally, we
state our main result.

Theorem 1. {X*¢}, given by (9), satisfies the LDP on C([0,T], M(a)) with the
rate function

_ 12 g j 2 1 g 200, . 132
= inf 2;/]&/0 (R (v,1)) dvdt+2/0(h(t)) dt - @ =~(h',h% h)

3. Existence and uniqueness of the solution to SNSE. In this section it
would be convenient to establish existence and uniqueness of the solution to an
equation which is shghtly more general than (5 ) Namely, we consider

+ <Yf, 5 ke 1<H< VH (1, ))wedRe )
FVE YT Ja (Y7 D, 0)05f) W (dudt)
+VEYE HE ) Vf> o) ®)
+ Z?:l fR2 <Y;€7 P(a v)8]f> h? (Uv t)dvdt
+ <Y;€7 H(t7 ) ’ Vf> h(t)dtv Vf € Cl?(R2)v
YOE = o,
where h/ € L?(R? x [0,T]) and h € L?([0,T]). Assume that 2o € L%(R?) N M(a).
In what follows in this section we adopt the approach of Kurtz and Xiong [16].
We will give only an outline for the arguments similar to those found in [16], but
will provide details for those not in [16]. Let © = {(v,j) : v € R?, j € {1,2}}U{d}.
Define a white noise random measure on © x Ry by

W(Ax {j}.dt) = Wi(A,dt),  W({d},dt) = dWO'(t), VA e B(R).




LDP FOR STOCHASTIC VORTICITY 657

Then the intensity measure of W is fi(df)dt, where fi is the Lebesgue measure on
{(v,j): veR? je{1,2}} and unit mass at {9}. It is convenient to rewrite (8)
as
AVEL) = (VS0 o anells )RS + 03, b8 YE, )0, ) dt
+f® tha7 (7 ’ ) Vf> (dedt)7 er CI?(RQ)a (9)
YOE = o,

where the 2 X 2 matrix a(t, ¢) is given by

Za(t,q) = H(t,0) H (t,0) + .

Also,
bj<t7 777Q) = (U§77)j(q) + /]RZ F(q?v>hj(v’t)dv + (H(tvq))jh(t)a
%O‘(m q, (Ua]))k = F(Qa U)5jk
and )
%a(t,q,a) = H(t,q).

(Note that (9)) is similar to (1.6) in [16] but, unlike in the latter case, the coefficients
axt, bj and o depend on t explicitly.) For simplicity of notation, let us put ¢ =1
and drop the superscript € in the rest of this section.

Consider (e;,&;),i=1,2,---, ani.i.d. sequence of RxR2-valued random variables
independent of W7, j =0, 1,2, such that

lim —Zezé& zo,

N—oco N

where E(e?) < oo, E(£}) < oo, and ae; > 0 w.p.1. (a is the same constant here
as in M(a)). Note that, by the law of large numbers, E(e;) = xo(R?) = a. Let us
study the following system:

Y; = lim —Zel wis (10)

N—oo N

where
=&+ / b(s,Ys, ! ds—l—/ / (s,2%,0)W (dfds), i=1,2,---. (11)

Lemma 1. The system (10)-(11) has a unique solution that belongs to the space
C ([0, T], M(a) x (R?)N).

Proof. (Existence) Let

1 N
= = Zei(swi,N, (12)
N i=1 '

where

N_e+ b(sYN “Vds+// eoN )W (dbds),  i=1,2,--
0 0
(13)
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By the boundedness and Lipschitz continuity of the coefficients, (12)—(13) has a
unique solution. By It6’s formula, we see that

2
d(vi.f) = <YN; > akelts: auf+zb (8, Y, )9; f>dt

k=1 Jj=1
+/ (YN, a(t,-,0) - V) W(dodt).
©

By arguments similar to those found in section 5 (we prove exponential tightness
there), one proves tightness of {(z*",Y™)} in C([0,T],(R?)N x M), where M
denotes the space of finite positive measures on R? if ¢ > 0, and the space of
negative signed measures if ¢ < 0. Any limit point will be a solution to (10)—(LI)).
This proves the existence.

(Uniqueness) Let (z°,Y) and (Z%,Y) be two solutions. Note that

f) = Elop -3

IN

t 2 t
aE [ {la||=% — 21| + pW(YS,YS)}ds] + 02/ Elz! — #%|%ds
0 0

for suitable constants ¢; = ¢1(T"),ca = c2(T') and, by Schwartz inequality,

2

pw (Ys, Yy)? (ezf( o) —eif(2))

sup
feBy

R N

an

N
1 , ,
< E(e?) lim N -E,l |zt — &2

N—o0

Then f(t) < K; fo s)ds and the uniqueness follows from Gronwall’s inequality.
O

Applying It6’s formula to (10)—(11), it is clear that Y; solves the SNSE (8.
To obtain uniqueness, we fix an M(a)-valued process V and consider the linear
equation

t 1 2 2
<)/tvf> = <£U0,f> +A <}/;72 Z ag akgf Z >d8
k=1 j=1

+/O /(_)<Ys,a(s,-,9)-Vf>W(deds), (14)

where b;(s,q) = b;(s, Vs, q). Let Gy(r) = (270) T exp (=|7|?/2X) and consider the
following process Y\ (r) = (TA[Y:])(r) = g2 Ga(r — @)Ys(dg). Then Y} € L*(R?)
and

(Y1)
= <Two7f>+/0 <; > 5;%@(TA[GM(87')YS])—Zaj(TA[l;j(Sa')Ys])af> ds

k,f=1 j=1

- / / (V- (Da[als, - 0)Y]), ) W (dods).
0 €]
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By the same argument as in the proof of Theorem 3.2 in [16], we have

t
E|Y 122 ge) < I Tazoll72me) +/0 K1 ($)E(|TA[Ys]lI72r2) ) ds (15)

where K7 € L2([0,T]).

Theorem 2. Equation (8) has an L?(R?)-valued solution.

Proof. Let V; be the solution of (10)—(11) (as we mentioned earlier, it also solves
(8)). Define

1 N
% = I\}E}I]OO N ; eiézL

=&+ / b(s, Vs, xt ds+// s,z 0)W (dfds), 1=1,2,---

Applying Itd’s formula, we see that V solves (14). By (15)), it follows then that

where

t
E|V 122 ge) < I Tazoll72me) +/0 Ky ($)E([V 122 (ge))ds
By Gronwall’s inequality, we have

B[V MZa@2) < Kol TazolZz ).

Let {¢;} be a complete orthonormal system in L*(R?) such that ¢; € C,(R?).
Then, upon taking A — 0 and applying Fatou’s lemma, we see that

E | (Vi,¢;)*| =E th VA, ;)2

J

< ligljngHV} 1722y < K2||$0||L2(R2)-
Therefore, V; € L*(R?) as. and E[|Vi[|75 g2y < 0. O
Theorem 3. Equation (8) has at most one L*(R?)-valued solution.

Proof. Suppose V; is another L2 (R?)-valued solution of (8). Define

=&+ / s, Vs,xs ds+/ / (s, 2%, 0)W (dOds), 1=1,2,---

v —Nlinooﬁzez

Let (14) denote the linear equation (14) with V' replaced by V. Then Y; solves (14)

Since V; also solves (I ) then Y; — V; solves equation (14) with g replaced by 0
Hence, as in (15), it follows that

t
EV — VM2 < /O Ki(s)E (IITA(\Ys - Vs\)H%z(Rz)) ds.

Taking A — 0, we deduce that

and

t
E|Y; — Vt“%z(up) < / Ki(s)E[Ys — VS”%Z(W)dS'
0
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Therefore, Gronwall’s inequality and the sample path continuity imply that
P(Y: =V 0<t<T)=1, which (upon taking into account Lemma [I)) implies the
required uniqueness of the solution to (8). O

Let My be the collection of all finite signed measures in M(a) which have a
square-integrable density with respect to the Lebesgue measure. The topology of
M is the subspace topology of M(a).

Corollary 2. The SNSE (5) has a unique solution in My.

Proof. The conclusion of this corollary follows from Theorems 2 and [3 by taking h’
and h to be zero in (8). O

4. Exponential continuity. Let X = C([0,7], M(a) N L?(R?)). Let D be the
Banach space CZ(R?) with norm

Ifll=" sup  ([f(r)[ +[0:f (r)] +[0i; F()])-

reR2;ije{1,2}

Let Ho C D be such that (¢, Ho, D) is an abstract Wiener space. Then M(a) C
Cy(R?) C Hy. Let Y = C([0,T],H)) and Z = C([0,T],B) where B is a Banach
space such that (¢, L?(©, ji),B) is an abstract Wiener space. Identify the white noise
random measure W with an L?(0, ji)-cylindrical Brownian motion (cf. [13]) and,
still denote it by W. Let Ax and Ay be the collection of all continuous processes
on [0,7] taking values in M(a) and Hj respectively. Let Az be the collection of
all continuous B-valued semimartingales. Also, given a continuous martingale M,
let « M, M > denote its quadratic variation process. Consider

(F(XEVEW ), f) i= (FU(XT,VEW),, f) + (Fa( X5, VEW), f), (16)
where we put
(Fi(X,VEW ), f)
= (w0, f)+ /O (X, (U5X.) -V £) ds

+;§ / (X0 ) d | [ r (@ )vEw o),
/Ol/wr(ﬁ’,v)\/gwj(dfdv) >,

2
+ /t <Xs’ % Z (H(S, ')HT(Sv ))k[alzzf> d< \Ewoa \EWO>>5 (17)
0 k,0=1
t 2
= <(E0, f> ""_‘/0 <Xsa gAf + (U5XS) Vf +% Z (H(Sv ')HT(S7 ))Ma}glf> ds,
k=1
(18)
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2
(where (18) follows from (17) since, by (A2), [g. ( ) dv = 1, where 0 =
(0,0)") and let

(Fo(X, VEW)y, f Z/ . (X5, (-, 0)0; f) VeW? (dvds)

/0<XS,H<,> 1) d(VEW(s)). (19)

The following proposition is useful for establishing exponential continuity of F' in
this section and for verification of exponential tightness of { X} in the next section.
The proof of the proposition follows from the same argument as in Lemma 10.2.2
of [13].

Proposition 2. Let W be a Brownian sheet on © x Ry with intensity ji(d0)dt.
Suppose that f: [0,T] x © x Q — H is a predictable map such that

Ky = sup /\ft&w i(df) < oo

0<t<T, we

where H is a Hilbert space. Let n, = fo Jo f(5,0)W(dfds) and 0 < a < 1/2. Fix
arbitrary M > 0. Then there exists €9 = 60(M Kg) such that

M 2
slog]P’([\@n]a > M) < - (K - ﬁ) +eKy
3
for all e € (0,&¢), where

\77t - "75|H
= sup —L2F
7] o<s<t<T |t— 8|

is the Holder norm and Ks and K4 are two constants depending on Ko and T'.
Proposition 3. F is exponentially continuous.
Proof. For Fy and F» given by (17) — (19), note first that

sup sup [(Fy(X',VeW), — Fi(X? VeW),, f)| < c sup pw (X}, X})
0<t<T | f|I<1 0<t<T

for some constant ¢ = ¢(7', |a), for all 0 < e < 1. Similarly, if we let F(s, (v,)f :=
(X} — X2,T(-,0)9;f) and F(s, {8})f = (X! — X2, H(s,-)- V[), one obtains that

sup /‘F s,0)
0<s<T

for some constant ¢/. Therefore, for any d1, there exists ¢’ such that dy (X1, X?) < ¢’
implies that dy (Fy (X!, eW), F1(X?, \EW)) <01 forall 0 <e<1and

sup /‘F s,0)
0<s<T

fi(de) < ¢ sup piy(X), X2)
6 0<s<T

f(de) < 52,

0

Note that

IR VEW) — B VWl < 7 |VE [ [ Fls.opwasas
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Therefore, for all §"" > 0,

elogP (dx (X', X?) < &, dy(F(X"',VeW), F(X? VeW)) > §")

. "o
slogPQﬁ/ / 61_1]:“(5,0)W(d6d5)} > 0 51)
0 [e) a 61Ta
" 2
< - ( o _ \E) +eKy

01 K3T

IN

for all sufficiently small ¢ > 0. The conclusion then follows by taking ¢ | 0 and
suitably choosing ;. O

5. Exponential tightness. In this section, we verify the exponential tightness of

{X¢} on C([0,T], M(a)).

Lemma 2. VL >0,VneN, 3R, >0 such that
ElogIP’( sup |YF|((Ug,)) > ) < -nL
0<t<T

where U = {r e R? : |r| < R}.

Proof. Application of It&’s formula to (10)—(11) (restore e there) yields that
‘ t
N Sl Y AR R AP

//|asa: 0|,ud9d8+2// (s, 2%, 0)W (dds),
0

and, by Ito’s formula again,

V1 )

Lol b(s, Y, ! (s,7%,0)
= VI+[&P+ LG AL // === W (dfds
& o V1+]zi? \/1+|3ﬂ|2 i )

/ |a 5,2, 0)? 0)ds 77// als, 2, 0))? i(d6)ds.
1—&—|a:1|2 V(A +]2E]2)3
Then

: bl ob(s, Y, xl)
L+ 22 = 14§12+ T S Ss
V11l B
! wt
+ — dvds
f/ 42 1+|x1|2 (WQ)( )

[ 5 m Wo(s)

2y 2
o [T [ B,
0o 2 1—|—|xl|2 1—|—|xl|)
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Let f(r) = /14 |r|?. Then the following representation holds:

(Y7l f) = lim *Z\ell 1+ |zjf?

t
<\xo|,f>+/ﬁsds+ﬁ/ osstﬂ/ puds
0 0 0

where B is a Brownian motion, o, and ps are bounded by some constant C and
fOT |Bs|lds < C. By an argument similar to the one in [I3] (p. 313), based on

viewing fot osdB; as a time- changed Wiener process and subsequent application of
Fernique’s theorem (cf. Kuo [15]), there exists a constant ¢; > 0 such that

‘ 2
/ osdBy < 0.
0

alogw( sup_(¥E, f) >M)

0<t<T
t 2 ~
- M
/ osdBs| > >
0 e

< clog <K’6C16M> =clogK — 1 M,

IN(EEexp sup ¢
0<t<T

So, for all M > (|zol, f) + C(1 + T,

< elogP( sup
0<t<T

where M = ( —(Jxol, f) = C = aC’T) . Hence, given an arbitrary L > 0, the
following inequality holds:

6logIP’< sup Y| (Ugr)°) > ;)

< 510gP< sup (YL f) > \/1 +R2>
. 1 2
< ¢elogK — ¢ <n\/1+R2 (lzol, f) — (1+6T)) < —nL
for some R depending on n. O

Lemma 3. Let 0 < o < 1/2. Then VL >0, Vj € N, 3M; such that
elogP ([(Y*, )] > M;) < —jL.
Proof. Note that in equation (9), we have

/<Y Zau aMfJJersY afj>

k=1
< K5 EK5(]7 |a‘7T7O[,C)
for all 0 < e < 1; and

2
[ (¥ (6091, ) () < Ko = Ka(i . ©) <
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By Proposition 2, for all M; > K5 we have that
elogP ([(Y®, fj)la > M)

51ogp<[f//<ys ~,9)~ij>W(d9ds)L>MjK5>

M; — K,
(Mo Y

IN

K3

for all sufficiently small € > 0. The conclusion of the lemma then follows by suitably
choosing M;. O

Proposition 4. {Y*} is exponentially tight. As a consequence, {X¢} is exponen-
tially tight.

Proof. Fix arbitrary L > 0 and choose {R,,} and {}M;} as in Lemmal2 and Lemma/3.
Let

1
K — weC(0,T],M(a)): sup |u|((Ug,)") < —, Vn>1;
= 0<t<T n

Then K is a compact set and

— 0<t<T
n=1

P ) < Y B (s (@) > 1)+ B Al > M)

S 2
—nL/e —jL/e __
D e = e
1 j=1

NE

Thus Ve < L, P(Y*® ¢ K) < 4e~L/¢, which implies that
elogP(Y* ¢ K) <elogd— L

for all sufficiently small ¢ > 0. Exponential tightness of {Y ¢} then follows at once.
The conclusion for X¢ is obtained by taking A7 and h as 0. O

6. Proof of Theorem [1. In this section, we finish the proof of Theorem (1l by
verifying conditions (L3-L6).

Proof. Define H to be the collection of all L?(0, fi)-valued absolutely continuous
maps ¢ on [0,T] such that ¢ € L2([0,T]; L*(©,i)). Then, for £ € H, there exist
functions h? € L2([0,T] xR?), j = 1, 2, and h € L*(R?) such that ¢, (v, j) = b’ (t,v)
and £;({8}) = h(t). Then (L3) follows from Girsanov’s formula with & = &/+/z,
where

& :i/ot /}R hj(s,v)Wj(dvds)—f—/ot h(s)dWO(s).

(L4) follows from Corollary [1. Moreover, by Proposition 4, we see that {Y*} is
tight. Taking e — 0, it is easy to see from (8) that the limit point solves (7)) which
has a unique solution x = y(h*, h2, h). This proves (L5). Finally, Vo € X, let X%
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be given by

d(Xi", 1)

(0005 X0y (H (Y HT ()00, f ) it
+\/g 23:1 fR2 <:L't, F('v U)(%f) Wj(dvdt)

+VE (e, Ht,o) - V) dWO (1),
XOI’E = Xo.

Then X**° is a Gaussian process. Its LDP follows from a general result of Kallianpur
and Oodaira [12]. Theorem (1] then follows from Proposition [1. O
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