ANOMALOUS AND TOTAL DISSIPATION DUE TO ADVECTION BY
SOLUTIONS OF RANDOMLY FORCED NAVIER-STOKES EQUATIONS

MARTINA HOFMANOVA, UMBERTO PAPPALETTERA, RONGCHAN ZHU, AND XIANGCHAN ZHU

ABSTRACT. We propose a novel approach to induce anomalous dissipation through advection
driven by turbulent fluid flows. Specifically, we establish the existence of a velocity field v
satisfying randomly forced Navier-Stokes equations, leading to total dissipation of kinetic energy
in finite time when advecting a passive scalar. This dissipation phenomenon is uniform across
viscosity parameters and initial conditions, representing a case of anomalous dissipation. We
further explore dissipation induced by individual realizations of v. Our results extend to scenarios
where the passive scalar is replaced by solutions to two or three-dimensional deterministic Navier-
Stokes equations advected by v.

CONTENTS
1. Introduction 1
1.1. Main results 2
1.2. Known deterministic results 4
1.3. Known stochastic results 5
1.4.  Our contribution 5
1.5.  Organization of the paper 6
2. Main ideas of the construction 6
2.1.  Structure of the noise 6
2.2. Reintroducing roughness at small time scales 7
3. Total dissipation by transport noise 8
3.1. Stratonovich corrector 9
3.2. Dissipation 11
3.3. Non dissipating solutions 14
4. Total dissipation by solution of randomly forced Navier-Stokes equations 16
4.1. Dissipation 21
References 26

1. INTRODUCTION

We are concerned with the intriguing physical phenomenon of anomalous dissipation observed
in turbulent fluids. This topic has been extensively discussed in the physics literature [35, 4] in
connection with passive scalar quantities p like temperature or solute concentration advected by
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the fluid velocity v. This scenario is mathematically modeled by the advection-diffusion equation:
(1.1) Orp+v-Vp=vAp.

We consider a situation where the fluid is confined within a box with periodic boundaries, denoted
by the d-dimensional torus by T¢ := (R/Z)¢, where d = 2,3. In equation (1.1), the unknown
p: T?xR, — R represents the scalar quantity, and v : T¢x R — R? represents the incompressible
advecting velocity field, assumed to be predetermined and ideally governed by a physical model
such as the Navier-Stokes or Euler equations. The viscosity (or diffusivity) parameter v is strictly
positive. We assume that the initial condition py in (1.1) is non-constant, belongs to L? and is
independent of v.

Anomalous dissipation refers to the limiting behavior of the dissipation, specifically the time
decay of the L%-norm of p = p¥, as the viscosity approaches zero. More precisely, anomalous
dissipation at time ¢ = 1 occurs if

(1.2) liminf[|pY |22 < [lpollz2,
v—0

or equivalently, if the energy equality holds,

1
(1.3) limsupl// 1V pe||32dt > 0.
0

v—0

The latter formulation is common in the physics literature. However, depending on the regularity
of the advecting velocity field, the energy equality may only hold under additional assumptions on
the initial condition and generally must be replaced by the corresponding energy inequality.

Physically, anomalous dissipation occurs due to the transfer of kinetic energy from p to small
spatial scales by the convective term v - Vp. Mathematically, capturing this phenomenon is highly
challenging, as demonstrated by the scarcity of rigorous mathematical results, as discussed in
subsection 1.2 and subsection 1.3.

Initially, the claim (1.2) may seem counterintuitive. On the one hand, one expects the solutions
p=p” of (1.1) to converge to a solution of the transport equation

(1.4) Op+v-Vp=0.
On the other hand, formally testing (1.1) by its solution leads to the energy equality

1
104125 + 2 / IV 22t = [poll2.

Thus, if sufficient uniform in v bound allowed for the passage to the limit in this expression, the
second term on the left hand side would vanish, and the limit solution would conserve energy:

lprll7e = lim [lp7 1122 = llpollZ.-
v—0

This is consistent with the direct (formal) testing of (1.4) by its solution. However, it contra-
dicts anomalous dissipation (1.2), suggesting that anomalous dissipation is only valid for irregular
solutions, which in turn implies that the advecting velocity cannot be excessively regular. Neg-
ative results are also known; for instance, for L? initial conditions pgy, [6, Remark 4.3] shows
the absence of anomalous dissipation for vector fields v € L([0,1], W'?) for some p > 1 or
v € LY([0,1], Wh1) N L9((0,1) x T9) for some ¢ > 1. This notably excludes anomalous dissipa-
tion in (1.4) when v is a Leray-Hopf solution to the Navier-Stokes equations, which belong to
L2([0,1], H') (see also [20, Theorem 4]).

1.1. Main results. Taking into account the aforementioned counter-argument, we revisit the
framework of Leray-Hopf solutions v to the Navier-Stokes equations augmented with an additional
stochastic force and a friction term. This exploration is partly motivated by [34], wherein the
authors assert that “the turbulent wvelocity which advects the passive scalar should be a solution
to the Navier-Stokes equations [...] with some external stirring which maintains the fluid in a
turbulent state”. Our main result demonstrates the existence of a solution adhering to the Leray-
Hopf regularity locally in time, and inducing enhanced and ultimately anomalous dissipation in
(1.1). In fact, we establish a significantly more robust result concerning total dissipation over finite
time, uniformly across both the initial condition and the viscosity parameter.
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Theorem 1.1. There exist a countable family of Brownian motions {W"*}, time-dependent ve-
locity fields {0k}, and a weak solution v of the Navier-Stokes equations with large friction and
additive notse:

w5 {dv + (v V)vdt+ Vp,dt = Avdt — e vdt + 7Y, ok adWh?,
' dive =0,

where e = e(t) depends on t and is piecewise constant, such that
v e Cy([0,1), LA N LE.([0,1), HY) almost surely,

loc

and every progressively measurable! weak solution of (1.1) manifests total dissipation at time t = 1,
i.e. for every zero-mean initial condition po € L? and v € (0,1) it holds

lti‘gl llpellz2 =0 almost surely.

The solution v, as provided by the preceding theorem, experiences a loss of Leray-Hopf regularity
precisely at time ¢t = 1. This phenomenon arises due to the increasing strength of the forcing noise
and friction in (1.5), amplified as time approaches 1 via (t) — 0 as t — 1. In essence, v undergoes
a carefully controlled blow up at ¢ = 1, a behavior that can be further quantified based on the
choice of € and the characteristics of the noise. The mechanism driving total (not merely enhanced)
dissipation involves a forced transfer of the kinetic energy of p to increasingly higher wavenumbers
as time t converges to 1. Notably, the obtained result is wuniversal, as it holds true for every
initial condition in L? and every v € (0,1). Specifically, the dissipation is anomalous in the sense
that (1.2) holds almost surely by continuity extension, along with (1.3) if p adheres to the energy
equality®. Central to our proof is the crucial property that solutions of (1.1), with py € L? and
velocity v € L? ([0,1), H'), exist and are unique due to [6], and satisfy the corresponding energy
inequality. Such solutions are readily obtained via Galerkin approximation.

As an intermediate auxiliary step, we establish the corresponding statement for the scenario of
white-in-time velocity v formally expressed as:

v = Z O'kyaath’a.
k,a
This result, novel and interesting in its own right, serves as a foundational component for the proof
of Theorem 1.1.

It is noteworthy to mention that one could theoretically consider a specific realization v = v(w)
of the random velocity field v above and inquire whether the deterministic vector field v(w) induces
total dissipation in (1.1). However, the challenge in this scenario lies in the fact that the full measure
set of w’s for which lim41 ||p¢|| 2 = 0 in Theorem 1.1 may potentially depend on the initial condition
po and the viscosity v. Consequently, the universality of dissipation is compromised, yielding a
weaker result as stated below:

Corollary 1.2. For every countable sets of initial conditions € C L? with zero mean and viscosities
¥ C (0,1) there exists a deterministic vector field v = v(€, V") such that limy ||p¢|| 2 = 0 for every
weak solution p of (1.1) with initial condition pg € € and viscosity v € ¥'. More generally, given
arbitrary probability measures P,, on L* with zero mean and P, on (0,1), there exists v = v(P,,,P,)
inducing total dissipation at time t =1 in (1.1) for P,, @ P, almost every (po,v).

PO

In cases where a higher degree of regularity for v is desired, it can be postulated to satisfy an
Ornstein-Uhlenbeck equation instead:

(1.6) dv=—ctvdt +e7! Z O adWF,
k,«

loc
the same total dissipation for solutions of (1.1) stated in Theorem 1.1 holds true.

Theorem 1.3. There exists v € C-/* ([0,1),C*°) almost surely, satisfying (1.6) above, such that
1

1By weak continuity of weak solutions to (1.1), progressive measurability is equivalent to require that p is adapted,
namely for every ¢ € [0,1) the random variable p; is measurable with respect to the sigma algebra Fi, where
(Q, F,{Ft}t>0,P) is a filtered probability space, satisfying the usual conditions, that supports the Brownian motions
{wka},

2For the supposed regularity of v, this condition holds when pg € L3 for d = 3 and pg € 12" for d = 2 by [7,
Theorem 3.3].
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Our methodology exhibits robustness that extends to nonlinear equations as well. For instance,
let us consider the Navier-Stokes equations advected by v in dimension d = 2 or 3:
{&gu + (u-V)u+ (v-V)u+ Vp =rvAu,

1.7
(1.7) divu =0,

where u : T? x R, — R? represents the unknown velocity field, and the scalar pressure field
p: T4 xR, — R is disregarded from the analysis of (1.7) by applying the Leray projector II. Here
is the resultant theorem:

Theorem 1.4. For the same velocity field v as in Theorem 1.1 or Theorem 1.3, every progressively
measurable Leray-Hopf weak solution of (1.7) with zero-mean, divergence-free initial condition
ug € L? and v € (0,1) satisfies limeyq ||uel|p2 = 0 almost surely.

The previous theorem holds true both in dimension d = 2 and d = 3; however, there is a
technical difference between these two cases. When d = 2, by pathwise uniqueness of solutions to
(1.7), given the velocity field v we can always find a Leray-Hopf weak solution w of (1.7) that is
progressively measurable with respect to the filtration generated by the Brownian motions { W%},
and the analogue of Corollary 1.2 holds true. Moreover, energy equality gives the analogue of (1.3)

1
(1.8) lim supu/ |Vug||32dt >0  almost surely.
v—0 0

In dimension d = 3, the Navier-Stokes equations may admit multiple Leray-Hopf weak solutions,
and thus it is unknown whether (1.7) possesses Leray-Hopf weak solutions adapted to {W*<} when
the noise is specified a priori. Consequently, a statement akin to that of Theorem 1.4 might be void.
In such instances, the existence of progressively measurable Leray-Hopf weak solutions is recovered
subject to a possible change of the underlying probability space. This concept is commonly referred
to as probabilistically weak existence. We obtain the following result:

Theorem 1.5. Let d = 3. Then there exists a countable family of time-dependent velocity fields
{0k,a} with the following property. For every countable sets of initial conditions € C L? with null
mean and divergence and viscosities ¥ C (0,1) there exist a countable family of Brownian motions
{Whe} and a vector field v € Cy([0,1), L*) N LE ([0,1), HY) solution of (1.5) such that for every
initial condition ug € € and viscosity v € ¥ there exists a progressively measurable Leray-Hopf

solution w of (1.7) satisfying limq ||uel| 2 = 0 almost surely.

Contrary to the assertion Corollary 1.2, if we fix the initial condition ug and viscosity v, and
then consider a deterministic realization of v, total dissipation cannot be universally established
for every (deterministic) Leray-Hopf weak solution uw. The reason is that we are not able to
say whether a given Leray-Hopf weak solution w is the realization u = @(w) of a progressively
measurable Leray-Hopf weak solution %. Nonetheless, we obtain total dissipation at time ¢t = 1 for
at least one Leray-Hopf weak solution:

Corollary 1.6. Letd = 3. Then for every zero-mean initial condition ug € L? with null divergence
and viscosity v € (0,1) there exist a deterministic vector field v = v(ug,v) and a Leray-Hopf weak
solution u of (1.7) satisfying limsq ||ue|| 2 = 0.

Finally, let us mention that for u solution of (1.7) in dimension d = 3 we do not obtain (1.8),
since we do not know whether energy equality holds and we might only have an energy inequality.
Additional details will be given in section 3 and section 4. Note that the presence of the nonlinearity
(u-V)u in (1.7) is not the main source of difficulties in our proof, nor it is the ultimate reason
why the total dissipation occurs. As in the passive scalar case, total dissipation is rather induced
by the advection term v - Vu.

1.2. Known deterministic results. One of the most extensively studied examples of dissi-
pation enhancing vector fields is that of alternating shear flows — velocity fields v character-
ized by translation invariance along one time-dependent direction. These flows have been rec-
ognized for their capacity to induce enhanced dissipation [5, 16]. More recently, [20] estab-
lished a general criterion for anomalous dissipation based on an inverse interpolation inequal-
ity. Specifically, the authors proved that for every a € [0,1) there exists a velocity field v €
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C>(]0,1) x T¢) N L([0,1],C*(T)) N L>°(]0, 1] x T¢) that yields anomalous dissipation for initial
conditions in H? near harmonics.

A more intricate variant of alternating shear flows involves rearranging chessboard-like initial
data to develop small-scale spatial structures, thus facilitating anomalous dissipation, as presented
n [14]. This work demonstrated that for every a € [0,1) and p € [2, 00, there exists an initial da-
tum pp € C* and a velocity field v € LP([0, 1], C%(T?)) inducing anomalous dissipation. Similarly,
in [8], a result on anomalous dissipation for the forced Navier-Stokes equations was established.
Notably, in both [20] and [14], anomalous dissipation occurred at the final time ¢ = 1. This
temporal limitation was addressed in [2] through a fractal homogenization approach. For every
a € (0,1/3), the existence of a vector field v € C([0,1],C*(T%)) N C*([0,1],C(T%)) was obtained,
ensuring anomalous dissipation for every initial datum in H®.

In the aforementioned works, the advecting velocity was constructed somewhat ad hoc, without
a priori reference to any specific fluid dynamics model. Incorporating such a requirement imposes
additional constraints, rendering the problem even more challenging. This challenge was effec-
tively tackled in the recent work [13], which appeared after the completion of the first version
of our manuscript. Here, weak solutions to Euler equations inducing anomalous dissipation were
identified. Specifically, the authors demonstrated that for every o € (0,1/3), there exists a weak
solution v € C%([0, 1] x T?) to the Euler equations, ensuring anomalous dissipation in (1.1) for all
initial conditions in H?.

Moreover, other mechanisms have been shown to produce anomalous dissipation for particular
initial data in the Navier-Stokes equations with force, as documented in [10, 31, 30].

1.3. Known stochastic results. Kraichnan proposed white-in-time random flows as a model of
synthetic scalar turbulence in [33], which has since been extensively studied (see [34] and references
therein, or the more recent [29]). The Kraichnan model is characterized by a specific spatial
structure and demonstrates the phenomenon of Lagrangian spontaneous stochasticity, observed
in [9]. This phenomenon is intimately related to scalar anomalous dissipation via a fluctuation-
dissipation relation. Under certain assumptions, [21] proved the equivalence between these two
notions, thus establishing anomalous dissipation for the Kraichnan model.

Furthermore, more general white-in-time random flows have gained attention in recent years.
Thanks to works such as [24, 23], it is now relatively well-understood in stochastic literature that
a white-in-time velocity field v can induce mixing and dissipation enhancement in (1.1), especially
when v is concentrated solely at very high Fourier modes and each mode is excited with low
intensity. This dissipation enhancement stems from the presence of a Stratonovich-to-Ito corrector
in the weak formulation of (1.1), which, under suitable geometric conditions on the spatial structure
of the noise, acts as a large multiple of the Laplacian, facilitating the proof of smallness of the
H~' norm of the solution p. It is crucial to note that while this transport noise formally preserves
energy, its algebraic reformulation with the Stratonovich-to-Ito corrector provides a convenient
framework for effectively quantifying energy transfer to high wavenumbers.

Additionally, the transport noise can be engineered to produce arbitrarily strong dissipation
enhancement on short time intervals, as discussed in [23]. However, until now, it remained unclear
whether this dissipation could be made anomalous, i.e., uniform in the vanishing viscosity limit
v — 0.

Moreover, the literature, e.g., [34], has argued against white-in-time velocity fields being phys-
ically relevant. This poses additional challenges, as no Stratonovich-to-Itd corrector appears in
the weak formulation of (1.1), rendering previous considerations inapplicable. Nevertheless, if v
exhibits a similar spatial structure to the aforementioned transport noise, it is reasonable to expect
the same energy transfer to high wavenumbers and consequent dissipation enhancement to occur,
as discussed in [36].

1.4. Our contribution. The primary contribution of the present paper lies in capturing the
phenomenon of enhanced and anomalous dissipation without relying on the Stratonovich-to-Ito
corrector. The core idea is to define v as a solution of a stochastic differential equation driven
by a strong external random forcing and a strong friction. These two elements enable v to mimic
the behavior of a transport noise in the weak formulation of (1.1), despite v retaining a positive
decorrelation time. With sufficiently strong external forcing, we can even allow v to satisfy the
forced Navier-Stokes equations or other equations relevant to fluid dynamics. This is particularly
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significant as it distinguishes our approach from most existing examples of anomalous dissipation,
with the exception of [13].

To quantify the induced decay of the H ! norm of p, we add a small perturbation to the solution
of (1.1), reintroducing temporal roughness into the equation that produced the Stratonovich-to-Ito
corrector in the case of transport noise. The perturbation, inspired by homogenization methods
and ideas from [18], ultimately results in the convective term homogenizing to a negative definite
operator, which coincides with the same Stratonovich-to-Ito6 corrector observed with transport
noise, plus small reminders. Through suitable tuning of the parameters defining the random
forcing acting on v, we establish enhanced, and eventually anomalous, dissipation in (1.1).

In terms of regularity over the entire time domain [0, 1], our construction represents an inter-
mediate result between the white-in-time examples mentioned above and the purely deterministic
results from [20, 14, 2, 13]. Specifically, we eliminate the need for a white-in-time velocity but
encounter integrability issues near ¢t = 1, unlike the deterministic examples mentioned above. This
can be intuitively understood as follows: as t — 1, we approximate the transport noise, resulting in
time regularity of only C~/2" uniformly in [0, 1]. Nevertheless, the noise simultaneously shifts to
higher and higher modes and eventually vanishes as ¢t — 1. This can be employed in the case of the
Ornstein-Uhlenbeck process (1.6) to trade space regularity for time integrability. More precisely,
as shown in Remark 2.1, it holds true that v € L*([0,1]; H¢) for a suitably chosen ¢ > 0. The
Navier-Stokes setting (1.5) is more complex due to the nonlinearity, and this argument does not
apply.

However, we can draw a parallel between our construction and the relaxation enhancing flows
described in [15], whose suitable acceleration was also shown to produce total dissipation in [38]
by choosing a time dependent coefficient in the spirit of our construction. Notably, [38] mentions
that total dissipation is unattainable for velocity fields v € L>([0, 1] x T%) at any diffusivity v > 0.
Therefore, in our scenario, solutions of the forced Navier-Stokes equations blow up in a relaxation
enhancing manner almost surely, meaning they explode in the right way to yield mixing and
diffusion. A generic velocity field experiencing blow-up at ¢ = 1 would not be expected to exhibit
such behavior. In this respect, let us stress that, although obtaining total dissipation only via
additive noise of stronger and stronger intensity in (1.5) is a very natural and interesting question,
the presence of the friction is fundamental in our approach in order to get explicit expressions for
the correctors U and V in subsection 4.1.

In summary, we have identified a novel mechanism for inducing scalar anomalous dissipation
that: i) is potent enough to achieve total dissipation in finite time; ii) is universal, as a single
velocity field v is effective for every initial condition in L? and every viscosity value; and iii) is
robust enough to extend to the nonlinear case, such as the Navier-Stokes equations, and likely to
many other models of fluid dynamics interest.

1.5. Organization of the paper. The paper is organized as follows. In section 2, we describe the
structure of our noise and outline the main ideas of how to reintroduce the roughness to profit from
the hidden Stratonovich-to-Ito corrector. section 3 addresses the preliminary problem of white-in-
time velocity v, presented in Proposition 3.1. This is crucial for our analysis since it allows us to
isolate the difficulties arising from the Leray projection II in the expression of the Stratonovich-
to-Ito corrector in subsection 3.1 and the main strategy behind the proof of total dissipation in
subsection 3.2. In subsection 3.3, we also demonstrate that in dimension d = 3, there exist weak
solutions of (1.7) perturbed by transport noise that are not Leray-Hopf and do not dissipate their
kinetic energy at time ¢t = 1. This is reasonable to expect, since non Leray-Hopf weak solutions do
not need to satisfy the energy inequality, see (3.2). section 4 explores the more realistic scenario
of v being a solution of the forced Navier-Stokes equations. The primary focus of this section is
to rigorously validate the heuristic arguments presented in subsection 2.2, particularly in the more
difficult case of solutions to (1.7). The proof of Theorem 1.3 when v solves (1.6) descends easily
from the Navier-Stokes case (1.5), see Remark 2.1.

2. MAIN IDEAS OF THE CONSTRUCTION

2.1. Structure of the noise. Let us focus on the case d = 3 only. The case d = 2 is readily
covered in a similar fashion and we omit it for the sake of brevity.
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We construct the noise in (1.5) taking inspiration from [28] and [26]. Let Z3 := Z3 \ {0} and
let {A,—A} be a partition of Z3. Let us introduce a family {Bk’a}kezg,ae{m} of independent
standard Brownian motions on a filtered probability space (2, F,{F;}i>0,P) satisfying the usual
conditions. Define the complex-valued Brownian motions

—— Bha iB=hkal if k€ A,
BRe _iBRe if ke A,
whose quadratic covariation is given by [W*e WhA], = 2t0,—10q p. For every k € Alet {ag1,ar2}
be orthonormal basis of k* such that {aj 1, a2, k/|k|} is right-handed. Let aj o = a_ o for every
k € Z§. The coefficients {0 o }rezg acq1,2) are given by

O'k:,oc(x7t> = Ok(t)ak’aek(x% ek($> = 6271'ik~gc7

for some suitable intensity coefficients 6 : Ry — R. Notice that {agq€r}tre is a complete
orthonormal system of the space H of zero-mean, divergence-free, square integrable velocity fields
on the torus; in particular o (-,t) is H valued for every k,a and t. For s € R, denote H® the
H-based Sobolev space of velocity fields on the torus with zero average and null divergence in the
sense of distributions.

We introduce the dependence of 6 on time in order to switch the noise on at higher and higher
Fourier modes as time approaches ¢t = 1. To rigorously describe this, let {7,},en be a sequence of
times such that 7o = 1 and 7, — 0 monotonically as ¢ — co. On the time interval (1 — 74,1 —7411]
we choose the coefficients 0y (t) = 0] as:

0} := 1{N,<|k|<2N,}>

where N, is a sequence such that N, — oo sufficiently fast as ¢ — co. We also define

Z(Qg)zzznq~N§’—>oo as ¢ — 0.
keZd

2.2. Reintroducing roughness at small time scales. Let us describe the heuristics behind
the proof of Theorem 1.1, which is based on ideas from [18]. For the sake of simplicity, here we
focus on the scalar case but we shall see that the same arguments apply to the Navier-Stokes case.
Fix ¢ € N and consider the time interval (1 — 74,1 — 7441]. Suppose on this time interval e(t) = ¢,
and we can decompose a solution v of (1.5) as

V= 5;1/ 2w+ T,
where w is the noisy part of v, satisfying

dw = —Eq_lwdt + 5(1_1/2 Z ak’adW’f’a,
k,«x
and is renormalized such that w is on average of order one, whereas r is a remainder. Then, if
€q < 1 the dynamics (1.1)

dp = fsq*l/zw -Vpdt —r-Vpdt+vApdt

has a potentially large term &4 2. Vp. However, this potentially troublesome term can be can-
celled out by adding correctors to p, following ideas from [18]. Roughly speaking, these correctors
are auxiliary stochastic processes, usually taking values in a space of distributions, that formally
compensate large terms in the dynamics of p.

/2

In our particular case, we consider the dynamics of the process p — 5[11 w - Vp instead. It reads

as
d (p - sé/zw . Vp) =—r-Vpdt+vApdt+w -V(w-Vp)dt — Zakv“ SVpdWhe 4 O(sé/z).
k.«
Here we have the term w - V(w - Vp) which oscillates extremely fast with respect to time, and

together with the quadratic interaction in w this produces the extra dissipation. To see this,
consider another corrector defined as %‘*w -V(w - Vp). It evolves according to

%qd (w-V(w-Vp)) = —w-V(w-Vp)dt + > opa V(0 ko Vp)dt+O(l?),
k,a
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which compensates exactly the fast oscillations w - V(w - Vp) in the dynamics of p — sé/ w - Vp
and simultaneously makes appear the Stratonovich-to-Ito corrector Zk’a Oko - V(0_ka - Vp).

If the parameters oy, o are tuned properly, this procedure permits to prove smallness of a negative
Sobolev norm of the process

p—eé/Qw-Vp+%qw-V(w-Vp)+V~p,

from which we deduce dissipation of the L? norm of p via an inverse interpolation inequality®.

Here V is another auxiliary process, of average size proportional to &4, which helps to control
the term —r - Vp in the dynamics of p. For more details, we refer the reader to section 4, where
the rigorous argument is described.

Remark 2.1. The same arguments apply a fortiori to v solution of (1.6). Indeed, in this case one
has r = 0 in the decomposition v = ¢4 12y + r. Furthermore, in this scenario we are able to trade
space regularity for time integrability and show for instance that v € L ([0, 1], H ) almost surely
for a suitably chosen € > 0. Specifically, the Fourier coefficients vy, o := (v, ag n€k) of v satisfy

Vo0 + € Mg qdt = e 0 dWE.
Thus, fixing k, @ determines ¢ = ¢(k) via N, < |k| < 2N, together with the time interval (1 —
T4» 1 — T441] where the above right hand side is non-zero. In other words, integrating the above

equation in time, its right hand side remains bounded in time in expectation even in the limit
t — 1. However, the bound depends on k, a: testing the equation by vy o leads to

1 ) . t ) tA(1=Tg+1) i . 1 [tANA=Tg41) oo
§|vk,a(t)| +e /0 [V, ds:/1 g, Opvg adW a+§/1 g, (0})7ds

—Tq —Tq
and the It6 correction term explodes as k — 0o, i.e. ¢ — 0o. Applying Burkholder-Davis-Gundy’s
inequality for the stochastic integral, we deduce
E sup |jv]|3-. =E sup E e <Y k2% 2 <1

t€[0,1] t€[0,1] kzo; “ Zk: a(k)
provided k%€ <« 53(1@ in order to cancel the blow up coming from 5;(1) and to make the sum
converging. On the one hand, we have k ~ Nyy. On the other hand, it can be seen in section 4
that for the case of the Ornstein-Uhlenbeck process we may choose £, ~ N K for some integer
K € N. This implies the condition N, < Nq_K hence € > K.

Hereafter, in order to keep the discussion as concise as possible, we prefer to restrict ourselves
to the vectorial case (1.7), which is technically more demanding than the scalar case (1.1) due to
the more complex form of the Stratonovich-to-Ito corrector. Also, in view of Remark 2.1 we will
only consider v solution of (1.5), being the case when v solves (1.6) easier. Major differences in
the proofs will be detailed when necessary.

3. TOTAL DISSIPATION BY TRANSPORT NOISE

In this section we shall focus on the case of transport noise:
v(z,t) = z:ak’a(;zc,t)(%VVk’O‘7
k,«

where the coefficients oy, are as in subsection 2.1 and the white noise O, Wk is meant in the
Stratonovich sense. This is a good starting point, propaedeutic to the study of (1.7) advected by a
more realistic velocity field solution v solution of (1.5). With this choice of v, equation (1.7) reads
as

51) {du +(u- V)udt+ Y o (k- V)uo dWH® + Vpdt = vAudt
' divu = 0.

The symbol o dW* in the equation above is a notational shorthand for the Stratonovich in-
terpretation of the stochastic integral. This is a sensible modelling choice since Stratonovich

3Notice that our approach allows to prove smallness of a negative Sobolev norm of p also in the inviscid case v = 0,
but v > 0 is required to deduce dissipation.
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integration satisfies the chain rule and thus the advection term Y-, _ (k.o V)uodW*® is formally
energy preserving.
The goal of this section is to prove the following:

Proposition 3.1. We can choose parameters 74, Ny and kg ~ Ng, q € N, such that the follow-
ing holds true. Every probabilistically weak, progressively measurable Leray-Hopf weak solution of
(3.1) with zero-mean, divergence-free initial condition uy € L* and viscosity v € (0,1) satisfies
limyqq [Jue]| 2 = 0 almost surely.

A similar statement holds true in the passive scalar case. Before moving on, let us clarify what
we mean by probabilistically weak Leray-Hopf weak solution of (3.1) in this case.

Definition 3.2. A probabilistically weak, progressively measurable Leray-Hopf weak solution of
(3.1) is defined as a probability space (0, F,{Fi}i>1,P) supporting a family of i.i.d. Brownian
motions {W"}, ., and a progressively measurable stochastic process u : Q — Cy([0,1),H) N
L2([0,1), HY) almost surely such that, for every divergence-free test function f € C°(T3x[0,1), R3)
it holds almost surely for every 0 < s <r <1

(s 1) = (s £ = [ s 0uf+ (a9 e+ 3 [ s (onalc) - 9)f) 0 e,
s koS

and for almost every w € Q) there exists a full Lebesgue measure set T C [0,1) such that 0 € T and
for every r € T, r <t <1 the following energy inequality holds almost surely

t
(3-2) [ +2V/ IVusl|Zads < Jlur]l.

We can rewrite the Stratonovich integral in Definition 3.2 in the equivalent It6 form as follows:
for every divergence-free test function f € C°(T? x [0,1),R3)

(Ur, fr) — (us, fs) = / (e, O fe + (ug - V) fe + vAfe + S(f2))dt
+ 3 [t onalot) - D),
ka VS

where S is the so-called Stratonovich-to-Ito (or simply Stratonovich) corrector, described in details
in the next subsection. Existence of solutions according to Definition 3.2 has been shown in [25].

Finally, let us comment briefly on the energy inequality (3.2). It ultimately is the reason why the
transfer of energy to high wavenumbers increases the rate of dissipation in solutions of the Navier-
Stokes equations, since a larger time integral of ||Vu,||? . necessitates a smaller ||u;||%, to ensure the
validity of (3.2). However, the energy inequality can not be deduced from the equation (3.1) itself,
and must be postulated a priori: this is the difference between weak solutions and Leray-Hopf weak
solutions of (3.1). In particular, weak solutions of (3.1) that do not satisfy the energy inequality
do not need to dissipate their energy, and explicit examples have been constructed recently by
convex integration techniques [11], [12], [37]. In subsection 3.3 we give an example following the
construction of [37].

In the passive scalar case, the weak formulation of the equation is obtained mutatis mutandis,
but by linearity and pathwise uniqueness [22, Theorem 5.2] the stronger energy equality holds true:
one can take 7 = [0,1) and has almost surely for every ¢t > r

t
loel22 + 20 / IV pel22ds = [1p,]2.
T

This can be obtained for instance taking a space mollification p¢ of the solution, using a commutator
estimate & la Di Perna-Lions [19, Lemma II.1] to deduce energy equality for p¢ up to in infinitesimal
error, and then passing to the limit ¢ — 0. The passage to the limit is justified by local-in-time
smoothness of the coefficients {0y o}

3.1. Stratonovich corrector. Equation (3.1) can be rewritten without the pressure term by
using the Leray projector Il = Id + V(—A)~!div onto the divergence-free velocity fields:
(3.3) du+T[(u- V)u]dt + Y [(0x.0 - V)u] 0 dWH = vAudt.

k,a
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The advantage of (3.3) compared to (3.1) is that the Stratonovich-to-Ito corrector S can be readily
computed,” see also equation (1.6) in [26]. We have

du+1[(u- V)u]dt + > T[(onq - V)u]ldWH* = vAudt + S(u) dt

k,«x

with

(3.4) S(u) = M[(oka - VIYI[(0_ka - V)ull.
k,«

On the time interval (1 — 74,1 — 7441], we can rewrite S = S, (cf. subsection 2.1) as
2
Sq(u) = gquu - S;‘(u),
Si(u) =Y (01 T(ax aer - V)T (ap,ae—r - V)ul,
k,«

where I+ = —V(—A)~!div is the orthogonal complement of the Leray projector II.
Decompose u as u =}, 5 ug,gas gee. By [26, Corollary 5.3] it holds

2(92)2 sin2(<k,5)(az7ﬁ . (k _ 6))“5_;26@

k

Sy (u) = =47 "y 5011

)

where <y, denotes the angle between the 73 vectors k and /.
In order to better describe the behaviour of Sj-, split u into low and high Fourier modes

uw=ul+u, WF =1Ly,

where II;, denotes the Fourier projector onto modes |¢| < qu% for some small § > 0. It holds

S;‘(uL) = —4n? Z ug 5|11
LB

—47T2Zu 0|11 Z( 1)2 sin (< 0) <(aw-(k—12))m—(ae,ﬁ-k)m’“?)ee].

Next we show that the second line on the right-hand-side in the expression above is negligible
when compared to the first line, at least when taking the H ! norm thereof. Recall also that II
is a bounded operator from H~! to H~! and acts diagonally on the Fourier elements e,. By [26,
Lemma 5.5] using uy 5 = 0 for [¢] > N;~% and 6] = 0 for [k| < N, it holds

D (07)7 sin®(<k0)(arp - k)I:\Q ]

k

. ot k
Zuﬁﬁ\éﬁﬂ Z(HZ)Q sin? (<) ((ae,g (k- €))m — (agp - k)|k|2> 6@]
0,8 k H-1
o\ 1/2
k1 K
< Z |ug 5|10 <Z(9Z)2 (agp - (k— 5))@ — (agp- k)W )
£,8 k
1/2
0 B
< | Swkore (Z( 02 ') < s g N 2.
q

On the other hand, one can check that the convergences in [26, Proposition 5.4, Lemma 5.6]
hold true with v = 0 and are uniform in |¢| < N;*‘s, namely we have

> upslern
L,8

k 4 _
2(92)2 (sm (<k,e)(aep - k)= W 5% ﬁ) ] S NPl grrgNy
k

H-1

4The problem with formulation (3.1) is related to the difficulty of computing the quadratic covariation between the
Brownian motions W¥:® and the pressure p.
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Therefore, since
4’ Z ug ¢’ Z(QZ)zaz,ﬁez = koAu”,
LB k

we have for some universal constant C

(3.5) ‘

4
kg Au*

2
g/quuL — S, (u") T

S+ (ul)

q

< CHqu_5||uL||H1.

H-1 H-1

A similar computation shows the continuity of S, : Il H**? — H® for other values of s € R.

Remark 3.3. In the passive scalar case, there is no need to reformulate the equation as in (3.3)
since no Leray projection is needed. As a consequence, the Stratonovich-to-1t6 corrector takes the
simpler form

2
Sa(p) = _(07)ar.aer - V(arae_r - Vp) = 3Hadp-
k,a

3.2. Dissipation. In principle, we are interested in the case where the initial condition uy €
L? is deterministic. However, without any additional difficulty we can assume o random and
independent of the Brownian motions {W*} and that ug € L? holds almost surely. Indeed,
this setting is equivalent to requiring ||ug||r2z < M almost surely, for some deterministic constant
1 < M < oo. To see this, introduce Qpy := {M — 1 < |Jugllz < M} for M € N, M > 1 and
write ug = _,, uolq,,. Denoting by u™ a Leray-Hopf weak solution of (3.1) with initial condition
uolq,,, then u:= Y, uM solves (3.1) with initial condition ug. Viceversa, every Leray-Hopf weak
solution to (3.1) can be decomposed as above.

Let ¢ € N be given. A key step to the proof of total dissipation is the following uniform
estimate on the H~' norm of u”, the low-modes projection of w. This implies smallness of the
H~! norm of u since uf! is high-modes by construction, and thus the standard estimate ||u? ||z -1 <
N7 w2 < N2~ |ul| 2 holds true (recall that by definition of H the process u has zero space
average for every ¢ almost surely).

Lemma 3.4. For every q € N there exists a choice of the parameters 74, Ny and kg ~ N;’ such
that the following holds true. Let u be any Leray-Hopf weak solution of (3.1) with initial condition
uo, ||uollp2 < M. Then it holds for every B> 3/2 and § € (0,1 A (8 —3/2))

M2

E sup w51 | Sps6 ———=
te[l—74/2,1—Tq41] (1/4» /{q)T

Proof. Let us decompose u = u” + u! and write down the mild formulation for u” with ¢ €
(1 =741 = 7g41]
t
ul = P(t—(1— Tq))u{LTq - / P(t — s)IILIIdiv (us ® us)ds
1

—Tq

t
-3 / P(t — )T I div (us ® op,0)dWE
k.o 1—74

¢
+/ P(t—s) (Sq(usL) - gnunsL) ds.
1

—Tq

In the expression above we have conveniently denoted P = e(*+2£4/5)4 the semigroup generated
by the operator (v + 2k4/5)A, and we have used that IS, = S,II;, since S, acts diagonally on
the Fourier elements e,.

Since u is a Leray-Hopf solution, the energy inequality guarantees ||u”||z> < ||u¢l|z2 < M almost

surely for every t. Thus using |P(t)||g-1_ g1 57 we have

1
’S (v+2k4/5

M2

OETAEEE

E

te[l—74/2,1—7Tq+1]

sup 1Pt = (1= 7g))ui_, %11 S
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and by boundedness of II;IT and the embedding L' ¢ H—#+?

E

t
sup / (|P(t — s)II I div (us ® us)||%1_ﬁd31
1

te(l—74/2,1—7Tq+1] —Tq

‘ Jus @ usl|7
r H—-B+s
sup / — —ds
te[l—7q/2,1—7¢41] J1—74 (V+’%!1)1 6(t7 S)l 0

t 2 MA
S S
sup / s © sz ds] <
1

<E

~

SE

~

te(1-1y/20 -] J1—7, (V+ ) (L= 8)1 70| (v 4 kg0

In principle, the parameter ¢ in the equation above does not need to coincide with the parameter
0 defining the low modes projector IIz; however, we have chosen to use the same value for both
quantities, so to avoid the introduction of an additional parameter and keep notation lighter.

To control the stochastic integral, we want to apply [24, Lemma 2.5], in particular equation
(2.3) therein. Notice that, with respect to that lemma, here we have in addition the projector
II.IT; but it is easy to check that the very same proof applies also in this case. Therefore

2

t 2
M
E sup S / Pt — $)ITLITdiv (ug ® 0p.0)dWH L
tell=14/21-7q11] || oa /1= s (v + Kg)t =9

Finally, for the last term we have by (3.5) and using that P and S, commute

/lt P(t—s) (Sq(uSL) - ?/iunSL> ds

—Tq

t
< /{qu_‘s/ |1P(t — s)uSLHHlds
H-1 1_Tq

¢ t
< I{qu_é |1P(t — 5)U£HH2725dS < finq_‘S v+ Hq)_H_s(t — s)_1+5||usL||des

1—74 1—74

enT—0
S MrEgN,”°,

where € > 0 is small enough. Accordingly,
2

t
2
E sup / P(t—s) (Sq(uf) - 514un5> ds < M2/€35N;25.
te(l—74/2,1—Tq+1] 1—74 o1
Putting all together and assuming for every ¢ € N
1
2 AT—26 14652
(36) /{qENq 5 W, (V + /’iq) Tq Z 1,
by interpolation we arrive to
1/8 B+1
_ M2
E| s et | <MPFE| s s S
tell—14/2,1—7q41] te€[1—74/2,1-7q41] (v +kg) P

O

With this lemma at hand we are ready to prove our dissipation result in the case of transport
noise.

Proof of Proposition 3.1. Let (3.6) holds true. Without loss of generality we can assume ||ugl|pz <
M almost surely, for some deterministic constant M € (0, 00). For simplicity we denote

M?2/8
~2
Cqg=Co—=:

(V+’<5q) P

where Cj 5 is the implicit constant in the previous lemma and depends only on 5 and §. The same
lemma implies, by Markov inequality:

el Fr— < Nl -+ N -2 < (@ + NGOTD)M? =2 cqM?

for every t € [1 — 7,/2,1 — T44+1], with probability at least equal to 1 — é,.
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Recall the energy inequality (3.2) satisfied by Leray-Hopf weak solutions of (3.1): there exists
a full Lebesgue measure set of times 7 = 7T (w) such that for every r € T, t > r it holds

t
luell22 + 20 / a2 ds < [lus|2.
i

Formally, in order to prove smallness of |u;_r,,,[/z2 we would like to apply the following in-
equality with ¢, < 1:

2
(37) d(l 1 )ZI 1 %Hutlli2<—2u”ut”fﬂ<— v
2

dt \ [|uel|7 e, T eellze T fuellfo T g M

where the second to last inequality comes from interpolation [[u.||7> < [lug]|%: [|ue||%-. However,
the kinetic energy ¢ + |u;]|3, may have jump discontinuities and even vanish at some time ¢ €
[0,1). In order to rigorously make sense of the previous line, let us consider instead the function

e I3 2, ifteT,
B =9 liminf ful., ifteTe.
SET,s—t

The function E is non-increasing by definition of 7, therefore of class BV almost surely. In
particular, liminfser ¢ HuSH%2 always equals the right limit limgser sp¢ ||us||2L2 and E is right
continuous. Moreover, also the map t — |lu¢||3. is of class BV almost surely since it coincides with
FE on the full Lebesgue measure set 7. In particular, it holds as Radon measures

dllull72((s, t]) = dE((s,]) = B(t) — E(s).
Finally, E(t) > |Ju||2. for every ¢ € [0, 1) since

Jimming g2 > Hmint o2 > o]

by lower semicontinuity of the L? norm (recall that we require Leray-Hopf weak solutions to be of
class C,([0,1), H) almost surely).
Let us consider the Lebesgue decomposition of the measure dE':

dE(t) = eLen(t)dt + dEcan(t) + Y _(E(tT) — E(t7))d:,
teD

where erqp(t) is the density with respect to the Lebesgue measure of the absolutely continuous
part of dE, dE¢qy in the Cantor part of dF, D is the (at most countable) discontinuity set of F
and §; denotes the delta Dirac measure at time ¢.

By energy inequality (3.2) we have for almost every ¢ € [0,1)

eren(t) < —2v|ue|p,
and the Cantor and atomic parts of dE are non-positive measures:
dBcan(t) <0, Y (B(t") — E(t7))5 <0.
teD

Recall that we want to show that [[uj—r, ., [|2, is small. Assume E(1—7441) > 0 (otherwise there
is nothing to prove); by Vol’'pert formula (i.e. the chain rule for BV functions, see for instance [1])

we have with probability no less than 1 — ¢,
1 1 1

E(l=7441) 7 E(1—-74/2)  E(1—7441)
B /1Tq+1 eLeb(t)dt +/1‘rq+1 dECan(t)
1 1

o B EQR
1 1
+ Z 1{1—7—q/2<t§1—7—q+1} < E(t+) + E,(t_)>
teD
1=Tata ||y |2, dt =Tati gt U(Tq — 2Tq41)
H1 +1
o [ i g 0t
1—7,/2 [l 72 1—7,/2 [Jwell - Cq

In the last line we have used |ju||2. = E(t) for every t € T and ||w||%_, < cgM? for every
t e[l —14/2,1—7441] with probability at least 1 — ¢,.
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Therefore, as long as ¢ € N is such that E(1 — 7541) > 0 and assuming 7, — 27,41 > 7,/2, the
previous formula implies

2
P(dg) 2163, Ag:= {E(l — Tq41) < Mch} :
VT
Let us now fix parameters 5 = 12/5, § = 4/5 and

A4 . —10
Tg =479 Ng:=7,".

Since Zq €q < oo by our choice of parameters, by Borel-Cantelli Lemma almost every w €
belongs to the set A, for every ¢ larger than a certain ¢, = ¢.(w), and thus

sup  |Jugl|7 < E(1—7g41) = 0
t>1—Tg 41

almost surely as ¢ — oo, since for every fixed value of M and v

c
lim M?—% =0.
q—00 VT,

This obviously implies lim41 ||u;||z2 = 0 almost surely, and the proof is complete. O

Remark 3.5. As a consequence, Leray-Hopf weak solutions of (3.1) can be extended with u; = 0
to continuous functions at time ¢ = 1 with respect to the strong topology on H.

Actually, from the proof of the previous proposition one can deduce the following refinement.
Recall that the largest integer ¢ such that E(1 — 7541) > M 2% is almost surely finite by Borel-

Cantelli Lemma. In particular, we have the following almost sure “rate” of dissipation:

1-6 9\ 0
M
limsup( "Ta ) E(1—7441) < lim ( CQ> —0,

2
g—00 M?=c, =00 \ VT,

where 6 € (0,1), implying

1-6
) VTy 2

(3.8) llgris;p (M20q> tZlSEEHl [luel|72 = 0.

3.3. Non dissipating solutions. The key property that allowed us to prove total dissipation at
time ¢ = 1 in Proposition 3.1 was the energy inequality (3.2) satisfied by Leray-Hopf weak solutions
of (3.1). More than that, (3.8) shows that in this case some sort of enhanced dissipation holds
even before time ¢t = 1, although for ¢ < 1 it is neither total nor anomalous. In this subsection
we show that weak solutions not satisfying the energy inequality may not dissipate energy close
to time ¢t = 1. More specifically, from any divergence-free initial condition ug € L? almost surely
we construct a weak solution of (3.1) with unbounded kinetic energy on every time interval of the
form [1 — 74,1 — 7441], ¢ € N. This result highlights the importance of (3.2) in our construction.
Nonetheless, we point out that our result does not exclude that other weak solutions not satisfying
the energy inequality may anomalously dissipate kinetic energy.

Proposition 3.6. Let d = 3. For every v > 0 and zero-mean, divergence-free ug € L? almost
surely there exists a progressively measurable weak solution u to (3.1) on the time interval [0,1),
with continuous trajectories in H~' and initial condition u|—o = ug, such that almost surely

1
(3.9) / luelZedt = 00, V€ (0,1).

In particular, (3.8) can not hold true for the constructed solution.

The proof is based on a modification of the convex integration scheme of [37]. Let Z be the
unique weak solution on [0, 1) of the Stokes system

dZ + 3 0Ok - V) Z 0 dWH™ + Vpzdt = vAZdt,
divZ =0,
Z|t:0 = UgQ.

It is sufficient to prove the following:
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Lemma 3.7. For every K > 0 and q € N there exists a progressively measurable weak solution
u? to (3.1) on the time interval [1 — 74,1 — 7441] with continuous trajectory in H~' and such that
wl_. =27, andui_, = Zi_; ., almost surely, and with probability at least 1 — (¢ + 1)~ it
holds

1-7g4+1
[ lutiea > .
1

—Tq

Proof. Without loss of generality we can assume ||ugllrz < M almost surely. The idea is to
construct a solution u? as the sum of the solution Z to the Stokes system and a perturbation v,
under the additional constraint vi_,, = vi_r,,, = 0. In order to do so, we modify the convex
integration scheme in [37, Proposition 4.2] using two sided cutoffs x such that

0, if —co<t<1l—7, (12771,
x() =41, ifl-7(1-27")<t<1-704(1+27"),
0, ifl—7g(1427"71) <t < o0,

and monotone in between of these intervals. Notice that imposing the terminal value vy, ,, =0
does not compromise adaptedness, since the time 1 — 7,41 is deterministic. Then the estimates in
[37, Section 4.2] remain the same, with the only differences that the the iterative estimates can now
depend on v > 0 and time derivative of x is now controlled with |x| < 7, +112" and therefore may
depend on ¢; however this gives no additional problem since here v, g are fixed (notice however that
the constants C,, Cg, ... in [37, Proposition 4.2] may depend on v and 7441). The lower bound on
the kinetic energy of u? comes from (here u? denotes the solution of the Navier-Stokes-Reynolds
system obtained as n-th iteration of the convex integration scheme of [37, Proposition 4.2])

t

/ i (8) = ZO ~ I8 6) = Z) 3 — Bl d < Cebr,
1—7g(1—2-7+2)At

where 0y, is a given parameter going to zero sufficiently fast as n — oo, t <1 — 7,4, is a suitable

stopping time with P{t > 1 —7,/2} > 1 — (¢ + 1)~2, and C, may depend on v and 7,41. Then,

choosing ng sufficiently large (possibly depending on v and ¢) and 7,, > C’Tq’l(K + M?), we get

with probability no less than 1 — (g + 1)~

17Tq+1 t
2 [t [ Juf = 2Ot - 24°
1-7, 1-7y(1—2-n+2) At
t o0 o0
> | i, (1) — Z(0) ot — Co S bt 3 3 er — 2042
1—7g(1=2-"+2)At = =
t
z/ BYngdt —Ce D 0ni1—3 Y n—2M* > K.
1—7g(1—2-n+2)At ~ o

O

Proof of Proposition 3.6. It follows from the previous lemma by gluing solutions u? on different
time intervals and Borel-Cantelli Lemma. Gluing is possible because Z1_;_ ., € L? almost surely,
and the glued process solves (3.1) and enjoys continuity in H~!. Indeed for every divergence-free
test function f € C(T? x [0,1),R*) and 0 < s <1 —17, < .. <1 —7,4% <t < 1, since u is a
solution on every time interval [1 — 7,4;_1,1 — 744, (the endpoints s and ¢ being similar) it holds

1=7g+i
<u;774+i’ f1*7q+z‘> - <uf77q+i717f177—q+i71> = / (wr, O fr + (up - V) fr + VA fr)dr
1—7g4i—1

1=Tq+s

X[ (o VI oW,
ko Y17 Tati-1

where u;_.  denotes the left limit of u at time 1 — 744; and ultﬂwil denotes the right limit of

u at time 1 — 744;_1. By continuity in H!

<u1_—7—q+i’ fl—"’q+i> - <ui‘r—7'q+13,17f1_7'q+i—1> = <u1_7—q+i’fl_7—q+i> - <u1_7'q+i717f1_7-q+i71>’
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and therefore

<ut7ft> - <U37fs> = <utaft> - <u1—7q+k7f1—7'q+k> + ...+ <u1—7'qafl—7'q> - <uS7fs>
t t
= / <ur7 8tfr + (ur : v)fr + VAfr>dr + Z/ <ur7 (Uk,a : v)fr> o de,a.
s ka”$

O

4. TOTAL DISSIPATION BY SOLUTION OF RANDOMLY FORCED NAVIER-STOKES EQUATIONS

In this section we consider a relatively more regular (in time) approximation of transport noise.
Let the coefficients {0k, q }k,o be as in the previous section, and consider the Navier-Stokes equations
with large friction and additive noise (1.5):

dv+ (v-V)vdt + Vp, dt = Avdt — e tvdt + 71 Zk’a ok adWhe,
dive =0,

where ¢ = ¢(t) depends on ¢ and is constantly equal to ¢, € (0,1) on the intervals of the form
(1 — 74,1 —7441]. We shall assume ¢, — 0 sufficiently fast as ¢ — oc.

Definition 4.1. Given a probability space (Q, F,{F: }i>1,P) supporting a family of i.i.d. Brownian
motions {W*}y o, a weak solution of (1.5) is defined as a progressively measurable stochastic
processes v : 2 — Cy,([0,1), H) N L? ([0,1), H') almost surely such that, for every divergence-free

loc

test function f € C°(T? x [0,1),R3) it holds almost surely for every 0 < s <r <1

(Ury fr) = (s, f5) = /T<Ut>atft + (v - V) fe + Afy)dt
_/Tg;lwt,ft)dt+Z/T€;1<gk,a(.,t),ft>th/c,a_
s ko VS

Our main results are about total dissipation for progressively measurable (Leray-Hopf) weak
solutions. For the sake of completeness, here we specify our notion of solutions.

Definition 4.2. Given a probability space (Q, F,{F: }i>1,P) supporting a family of i.i.d. Brownian
motions {W"°}y o and a weak solution v of (1.5), a progressively measurable weak solution of (1.1)
is defined as a progressively measurable stochastic process p : Q — Cy([0,1), H) N L2([0,1), HY)
almost surely such that, for every test function f € C°(T? x [0,1),R3) it holds almost surely for
every 0 <s<r<l1

<p7”7fr> - <p87fs> = / <ptvatft + VAft>dt +/ <Pt; (vt : V)ft>dt7

and for almost every w € Q) there exists a full Lebesgue measure set T C [0,1) such that 0 € T and
for every r € T, t > r the following energy inequality holds almost surely

t
louls +20 [ 1¥pds < lor]3-
T

Definition 4.3. Given a probability space (Q, F,{F: }i>1,P) supporting a family of i.i.d. Brownian
motions {W*},  and a weak solution v of (1.5), a progressively measurable Leray-Hopf weak
solution of (1.7) is defined as a progressively measurable stochastic process u : Q — Cy([0,1), H) N
L2([0,1), H') almost surely such that, for every divergence-free test function f € C°(T3x[0,1), R3)
it holds almost surely for every 0 < s <r <1

(tr, f1) — (i fa) = / (ur, Oufo+ (g - V) fo + VALYt + / (s, (00 - V) o),

and for almost every w € Q) there exists a full Lebesgue measure set T C [0,1) such that 0 € T and
for every r € T, t > r the following energy inequality holds almost surely

t
luel22 + 2 / IV 2ads < [ur 2.
i
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Let us comment briefly on the previous notions of solutions Definition 4.2 and Definition 4.3.

Suppose (Q, F, {Fi }i>1,P), {WF}y o and v are given. For the passive scalar case Definition 4.2,
since we have assumed v € C,,([0,1), H) N L? ([0,1), H') almost surely and py € L? there exists
a unique weak solution p, which satisfies the energy inequality. This can be shown following the
lines of [19, Corollary II.1]. By uniqueness, the restriction plj 4 of p to a time interval [0,],
t < 1 coincides, up to time ¢, with the solution obtained from the same initial condition and
advecting velocity v|jg . In particular, p is necessarily adapted to the filtration {F;};>1 and
therefore progressively measurable. The same applies to the Navier-Stokes case Definition 4.3 in
dimension d = 2. However, in dimension d = 3 we can not prove uniqueness of solutions, and the
restriction u|jo 4 of a solution may depend on the values of v after time ¢. For instance, it could be
that the converging subsequence obtained by compactness depends on the whole trajectory of v.
As a consequence, there is no guarantee that u is progressively measurable, and in order to regain
adaptedness we may need to change the underlying probability space, see for instance [25].

The proof of Theorem 1.1, Theorem 1.4 and Theorem 1.5 is based on a generator approach
inspired by [18], which roughly speaking permits us to mimic the proof of Lemma 3.4 even though
technically speaking there is no Stratonovich corrector in the equations (1.1) and (1.7), since now
v has positive decorrelation time and therefore p and u are processes with finite variation.

Similar arguments can be applied without additional difficulties to the Ornstein-Ulhenbeck
approximation (1.6), but we shall omit details for the sake of brevity.

Let us consider (1.5) and let us split v on the time interval [1 — 7,1 — 7,41] as

v = E;I/Zerr,

where w(l —74) =0, r(1 —75) = v(1 —7,) € H almost surely, and w,r are divergence-free and
evolve according to

— -1 —-1/2H1/2
dw = —e, twdt + ¢ /2QL/2dW,

dr = —Sglrdt + A(‘E;l/zw + r)dt + 5(5;1/210 +r, 5;1/210 + r)dt.

In the lines above we have denoted for simplicity

Qq = Z(OZ)Q(akﬂek ® Gk,a€—k), W= Zak7aekW’“’a,
ko k,«

so that Tr(Q,) = K4 and

QY2AW =" 0fa aerdWh™ =Y op (dWH,
k,a k,«

and the operators A and b are defined as
A=A, b(v1,v2) := —II[(vy - V)va].

Next we are going to collect some energy-type a priori estimates on the processes v, w, and r.
Then our total dissipation results hold true as soon as v is a weak solution to (1.5) that can be

decomposed as v = 5(]_1/210—1-7“ on each interval of the form [1—7,, 1 —7,41], these energy estimates
hold true, and p (resp. ) is a progressively measurable weak solution to (1.1) (resp. Leray-Hopf
weak solution to (1.7)).

Notice that the estimates on r given below mark the technical difference between advection by
solutions of the randomly forced Navier-Stokes Theorem 1.1 and Ornstein-Uhlenbeck equations
Theorem 1.3. Indeed, » = 0 in the setting of Theorem 1.3.

We point out that it is easy to exhibit at least one process v satisfying this property, for instance
by taking the limit of the Galerkin approximations on (1 — 74,1 — 7441]

" = 6;1/2111” +r", n €N,

to produce a (Leray-Hopf) weak solution v to (1.5) on [1 — 74,1 — 7,41], living in a probability
space (Q9, F4, {F/}i>0,P?) supporting the Brownian motions {W*<}, , with N, < |k| < 2N,,
and then using continuity of v e.g. in H~! to glue together solutions on different time intervals,
see also [27].

It is worth mentioning that since each Brownian motion W*< has non-zero intensity ) for
at most one time interval of the form (1 — 7,,1 — 7441], the probability space (Q, F,{F:}i>0,P)
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supporting the whole family {W*<}, , can be just taken as the product of the probability spaces
(Qqu fqv {»Fg}tZOa ]Pq)

Notice that, given (Q, F, {F; }i>0,P), {W*}; o and v as above, there always exists a progres-
sively measurable weak solution p to (1.1) and (in dimension d = 2 only) « to (1.7). This is a
consequence of probabilistically weak existence and pathwise uniqueness, by Yamada-Watanabe
Theorem.

However, when d = 3 we are not able to construct Leray-Hopf weak solutions to (1.7) that are
adapted to the filtration {F; }+>0, and thus we need to define the probability space (2, F, {F; }+>0,P)
and Brownian motions {Wk’a}kya taking into account the adaptedness of u, too. This can be done
considering simultaneously the Galerkin approximations of v and u, working at fixed divergence-
free initial condition uy € L? and viscosity v € (0,1). More generally, one can fix countable
families ¥ C L? with null divergence and ¥ C (0,1) and consider simultaneously the Galerkin
approximations of v and w“"¥, where u*0" solves (1.7) with initial condition ug € € and viscosity
v € ¥. This marks the difference between the statements of Theorem 1.1, Theorem 1.4 and the
statement of Theorem 1.5.

4.0.1. Estimates on v. The basic a priori estimate on v; we get from (1.5), which in particular
holds true on the Galerkin approximations v™ for every ¢ € (1 — 74,1 — 7,41], is the following

Elof s +2 [

1—7,

t t

E\|v?\|%1ds+26q_l/ E|v™||2.ds

1—-74

< E”anlffq ||%2 + 5;2’%(771 = Tgt1);s

where in the right-hand-side II,, is the Fourier projector on modes |k| < n, and vy, is considered
as a given initial condition (we suppose to have already defined the solution v for times ¢ < 1—7,).
It is obtained by applying the Ito formula to [|v}*[|3. and taking expectations.

Therefore we deduce the following energy estimate on v:

sup  Efuellze < Ellvior, 122 + 5 Kg(mg — Tg11)
tE(l*Tq,lqu+1]

A

< sup IE||Ut||2L2 +5q_2"€q(7q — Tgt1),
te(l—Tq—1,1—74]

and iterating for ¢,q — 1,q — 2,...,1 we obtain (define v; = 0 for times ¢ < 0)

(4.1) sup E|lvs]|22 < Zaf&k(ﬂc —Tet1) S Eq_2l<&q.
te(1—7¢,1—=7¢ 1] k<q

Here we are assuming ¢, %kq > . % q_1. Once we have the estimate above for the L? norm of v
at every fixed time, we can deduce as well

T 2 2
(4.2) /1 Ellvs||31ds S e, kg,
-
and
T 2 1
(4.3) / Ello.|22ds < & sy,
1—-74
Applying the It6 Formula to |[v}'||7. we get with similar arguments
1=Tq+1
(4.4) / Ellvs|72ds < e, %Kz
1—74

4.0.2. Estimates on w. We have the explicit expression for the stochastic convolution

t
Wy = 6(;1/2/ e =D Q12amw,
1—74

t
. -1
:§ egak,ae2ﬂ-1k.w5;1/2/ e %a (tfs)d”rsk,a.

ka 1-714
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The estimates we need on w are the following: for every ¢ € (1 — 74,1 — 7441] and 6 > 0,
2
(4.5) E < kN2,

t
o[ e,
1—74 HO

which can be proved on the Galerkin approximations w™ by It6 isometry. By Gaussianity we also
have

4

(4.6) E S KNS

H°

t
G [ eteagyaw,
1-74

If we want to put the supremum over time inside the expectation (this will be needed in the proof
of Theorem 1.5), we can invoke maximal inequality for the one-dimensional Ornstein-Uhlenbeck
process [32, Theorem 2.2] and argue as in [3, Lemma 3.1]. As a result we get a similar estimate as
(4.6), up to a logarithmic factor in ;!

4
t
(4.7) E sup e /2 / e‘sgl(t_s)Qé/des Slog®(1 4, )RIN,Y.
t€[1—7q71—7’q+1] 1—74 HO
4.0.3. Estimates on r. We are left with the a priori estimates on r. Let C. = —Id+<cA and rewrite

dr = —eYrdt + A(e V2w + r)dt + b(e 2w+ r e V20 + r)dt
= e Curdt + e V? Awdt + b(v, e ?w + r)dt.
Testing the equation against the solution itself, we have the following estimate for the Galerkin
truncations 7", for every t € (1 — 74,1 — T441]

t t
ool +2 [ Iripds 425 [ ndiads

1-74 1—74

t
< llov—r I3 + 257 [

1-74

t
(Awg,r)ds + 2e /1 (b(e;ﬂv?, wy), ro)ds.
-
By Young’s inequality, there exist constants ¢ < 1 and C' < oo independent of g, n such that
t

t
itz +2 [ WEpds+ 2t [ ks

1—74 1—-74

< for, I o5, [

1—74

t
+ee;! / €120 2 o g} 2 s

—Tq

t t

[ |2.ds + C / el |2ads

1—-74

t t

< orer, |22 + et / [roN2ads +C [ ur|Zeds
1—714 1-714

t

t
+Ceq—1/ ||e;/2vg‘||i2ds+ceq—1/ [w?|| 45 ds.

1-74 1—-74

Taking expectations, using (4.4), (4.6) and passing to the limit n — oo, we deduce the following
preliminary estimate on 7:

1=7g+1
(4.8) /1 Elrsl7zds < rgNg*,

which is not very good (recall that x2N;? — oo relatively fast as ¢ — co) but is auxiliary to isolate
the leading order terms in the dynamics of r. Indeed, rewrite

dr = e 1Cordt 4+ eV Awdt + b(v, e 2w + r)dt
= e Crdt + V2 Awdt + e b(w, w)dt + e~V 2b(r, w)dt + e/ 2b(eV/ %0, r)dt.
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Taking into account r;_;, = v1_r,, the mild formulation of the previous equation takes the form

t
esilcg(t_s)Awst +€_1 / €€7lcg(t_s)b(wsaws)ds

1—74

t
-1
re= OOy +E—1/2/

1—74
t t
+e1/2 / eg_lcf(tfs)b(rs, wy)ds +e /2 / s ' Ce =) p(e/ 20, 1) ds.
1—-74 1—74

Let 6y > 5/2. After taking expectation and time integral on [1 — 74,1 — T44+1], we can separately
estimate in H~% each term on the right-hand-side of the equation above as follows. First,

~

1-7g41

-1

e 1O (t—1474) -1 1/2 1/2
[T e o |t S Bl S s S
1—74

where we have used (4.1) and assuming for every g > 1
1172 _
(4.9) qulnqél Se, 12,

Moreover, by Young’s convolution inequality and previous estimates (4.3), (4.5) on v, w and
dt

(4.8) on r we have
1=7g41
6;1/2/ E
1—74 H-"%

1- t

< —1/2 Tt e Y(t—s) < 1/2,1/2

Seg e Ellws||z2 dsdt S e,/ k',
1 1—74

—Tq

t
/ esflcs(tfs)Aws ds
1

—Tq

and similarly

t
/ eflcf(tfs)b(rs, wg) ds dt < sé/an/zNg,
1

—Tq

1=7g41
671/2/ E
q
1-74

12 1=7g+1
Eq / E
1—74

In the second and last inequality we have used that the operator b : H x H — H~% is bounded,
therefore

H—%

1/2,.3/2 A76
dt Se,/ K/ "Ny

t
/ ee_lci(tfs)b(aé/zvs, rs)ds
1—74

H—%

1/2 1/2
E|b(rs, ws) | r-o0 S Ell7slzzllwsllze < (Ellrslz2) "~ (Ellwslze) ",

and similarly for the term b(e}/ %vs,75). Putting all together, we obtain

1=Tg41
(4.10) /1 Ellr, — fally-sods < /2632 NS,

_r
where we have defined

t
T = 6_1/ eaflcf(t_s)b(w&ws)ds.
1

—Tq

An estimate similar to (4.8) holds for 7, indeed

1—744+1 w2 < 1—-7T¢41 S o 7871(577‘) )
E[7s[|72ds < g, € E||b(wy, wy)||72drds
1 1 1—74

—Tq —Tq

q 'q

Pk o 1 e~ (s—r) 4 2 A712
- —€ S—r
g/ / g, € E|lwy||gsdrds S k; N,
1 1-714

—Tq

and more generally, using b : H3t? x H3+9 — HY continuously for every 6 > 0,

1=7g+1
(4.11) /1 E|7s||Feds S k2N 2T

—Tq
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By interpolation we also get for every 6 € (0,6y) and p such that g—g + ”(1%9/90) <1

1=Tg41 1=7Tg+1
~ ~ 0 /0 1 0 9
/ Ellre — foll?,_ods < / Ellr — 7l[P% |l — 728 0/%0d
1 1

—Tq et

< (55/2,{3/2 N(?)PQ/ %o (2 qug)pa—e/eo)/z .

In particular, for § = 1/2 and p = 4/3

~

1 Tat v 172,32 76\ /2% ;91 19y(1-1/260)/2 _ 1712 2 /6
(4'12) /1 EHTS _TSHH 1/2 f, <€q/ K’q/ Nq) (K:qu ) S Eq/ HQNQ'

—Tq

4.1. Dissipation. As we have seen in section 3, when v is a white-in-time noise we can prove
anomalous dissipation for u thanks to the presence of a Stratonovich corrector in the It6 formulation
of (3.1). The goal of this subsection is to “find” the hidden Stratonovich corrector in the dynamics
of u solution of (1.7). We will focus on the Navier-Stokes case (1.7) only, and in particular on
Theorem 1.5; but the same arguments work with minor modifications in all the other cases.

Technically speaking, there isn’t any Stratonovich corrector in (1.7) since u has finite variation;
but morally speaking, the solution v of (1.5) excites the small scales of u just as well as the white-
in-time transport noise. Therefore, it is reasonable to expect that the same dissipation mechanism,
induced by transfer of energy to high wavenumbers, can happen in this case, too.

Let us work on a fixed time interval (1 — 74,1 — 7,41]. Let us consider the process

Ui=u+ 53/2b(w,u) + %b(w, b(w,u)) +V,

where the two correctors E;/ %b(w, u) and Sb(w, b(w, u)) are motivated by the heuristic arguments
presented in subsection 2.2 and serve to reintroduce the time roughness producing the Stratonovich
corrector in (1.7), and the auxiliary process V is defined as

V= Eb(b(w,w),u) +e4b((=C2) 717, ),

and is needed to compensate for the term b(r, u)dt appearing in the dynamics of u. Indeed, by Ito
formula we have

%d (b(b(w,w),u)) = —b(b(w,w),u) dt + Z(@Z)Qb(b(ak,aek, ak,a€—k), W) dt

1/2 1/2
5 €
+ =5 b(0(Qg 2 AWy, w), u) + =T=b(b(w, Qy/*dWy), u)
12
+ qu(b(w7 w), b(w,u)) dt + £ b(b( w), vAu + b(u, u) + b(r,u)) dt

and

gqd (b((—Ce) ™', u)) = —b(F, u) dt + b((—Ce) ™ "b(w, w), u) dt
+ e4b((—C) 717, vAu + b(u,u) + b(r,w)) dt
+ et/ ?b((—Ce) 7', b(w, w)) dt.
Notice that the It corrector Zkﬁ(&g)%(b(ak,aek, Uk,a€—k),u) in the dynamics of Sb(b(w,w), u)
equals zero since b(ag ok, akae—r) = 0 for every k € Z3 and « € {1,2}. Moreover, since it holds

(—=C.)™t — Id = ¢4A(—C.)~! (this can be checked multiplying both expression by —C.) we also
have

b((—=C2) ™ tb(w, w),u) — b(b(w, w), u) = e,b(A(—C.) " b(w, w), u).
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Therefore, the process U evolves according to
(4.13)

dU = vAudt + b(u,u) dt + b(r — 7, u) dt + Z(GZ)Qb(ak,ae;€7 blag,ae—r,u))dt + b(Q(l/Qath7 u)
k,a
L2
+ g}/Qb(w, vAu + b(u,u) + b(r,u)) dt + qu(wv b(w, b(w, u)) dt

+ 6?qb(w, b(w, vAu + b(u,u) + b(r,u))) dt
5<11/2 1/2 55/2 1/2

+ L b(Qy AW, b(w, ) + “5-b(w, QY AW, )
53/2 1/2 55/2 1/2

+ Tb(b(Qq AW, w),u) + Tb(b(w, Qy “dWy),u)

1/2

+ Equ(b(w,w), b(w, u)) dt + %qb(b(w,w), v Au + b(u, u) + b(r, u)) dt

+ egb((—=Ce) ™17, vAu + b(u, u) + b(r,u)) dt
+ 6}/2()((—05)_17:7 b(w,u)) dt + e b(A(—C2) " b(w, w), u) dt.
The term Y, (07)%b(a,aek, b(ak,ae—k,u)) comes from the second derivative of Sb(w, b(w,u))

with respect to w, and recalling the definition of b and (3.4) it coincides with the Stratonovich-to-Ito
corrector applied to wu:

> (07)%b(ak ack, b(ak ae—r,u)) = Sq(u).
k,a
Thus, we can rewrite
2
5

2

(4.14) S, (u) =

5, AU+ (S,(0) = 20,80 ) = /28, 0w ) = 5, 000,00, 1)) = Sy(V)
and the term %quAU gives us enough dissipation to control a negative Sobolev norm in the mild
formulation of U. More precisely, let II, be the Fourier projector onto modes |k| < N, q1—5’ for some

§ € (0,1), and denote UF =TI U. We have

Lemma 4.4. Let u be a Leray-Hopf solution to (1.7) with zero-mean, divergence-free initial con-
dition ug satisfying |uo|L2 < M for some deterministic 1 < M < oo, and let U* be defined as
above. Then for every g € N there exists a choice of the parameters 74, Nq, €4 and kg ~ Ng’ such
that for every 6 € (1/6,1)

M2 ed PR2ZNSM

o
N (v R0 yi/4

E [ sup ||UL||H_4

te[l—74/2,1—7Tg41]

Proof. Let P be the semigroup generated by vA+ 2k,A/5 = (v + 2k,/5)A, and consider the mild
formulation of (4.13) for times ¢ € [1 — 7,/2,1 — T44+1], taking also (4.14) into account.
First, at time t = 1 — 7, we have UX = ul" by definition of w, therefore

M

E sup Pt— (1 -1 )UE . |ga| S ——-.
LE[ 1P~ (=)L ] et

1—Tq/2,1—7'q+1]
We shall assume hereafter condition (3.6) on 7, and &, as in Lemma 3.4, and moreover (v+#,) % <
T4- In addition, we will take ¢, satisfying (4.9) and small with respect to the other parameters,
so to control easily all the terms multiplied by powers of ¢,. For these terms, we do not need the
action of the semigroup P to prove smallness, and we will use the simple estimate

1=7q+1
E sup 5/ E|l...||5-ads.
te[l—7q/2,1—Tq41] H-4 1—-74

Having said this, let us control the terms appearing in (4.14), which permits us to isolate the
strong dissipation term 2k AUY. By (4.5), (4.8), using ||Sy(u)|| -4 < Kgllullzr-2 and the Sobolev

¢
/ P(t—s)...ds
1

—Tq
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1-7g41
/ |lws @ ugl|g-1ds
1—74

1—7g41
< 53/211,1/ E|lws||pe |us||r2ds < Eé/zng/qug"_lM,

1—-74

embedding we have for 6y > 5/2

1=7g11
ey °E Ul 1Sg(b(ws, us)) | g-a dS] Sed/?hgE

—Tq

1-7¢41
/ |lws ® b(ws, us)|| gr-1ds

1—-74

1=7g11
‘SQE l/l HSq(b(wsv b(“’sv us)))”H% d3‘| S 5quE

—Tq

_

1—Tq 1
< Eq”q/ E”“’SH?{% usllp2ds < 5q“§N360M7
1

—Tq

and similarly by (4.11)

gqE

1=7q+41
/1 1194 (b(b(ws, ws), us)))|l -4 ds] < eqhigNg " M,

—Tq

1-7g41
gqlE l/l 1[4 (b((—Ce) ™ s, 1s)) | 1y ds] S egh2NAT20 0L,

—Tq

Moreover, by (4.6) and (4.11) the correctors giving the difference U — u are small, thus

K 2
E sup / P(t—s) (Sq(UL) - /quUL> ds
te[l—74/2,1—7g41] 1—74 5 -4
¢
fj/inq_‘s]E sup / ||P(t—5)ULHH,2 ds}
1—74

te(l—74/2,1—7Tq+1]
en—d 1/2,.1/2 A0o—1 4426
S RN IM (14 2}/ 2RY2NE T o g N0 )

for arbitrary € > 0 smaller than §/3, coming from the action of the semigroup.
Similarly we have
H-j

Let us now move to the other terms in (4.13). We use (4.6), (4.8) and have

¢
/ P(t—s)lIpvA(us — Us)ds
1

—Tq

E [ sup

te[l—7q/2,1—Tq41]

S M (el 2R1/2NE + 2gng g+

eé/Q]E

—Tq

1=Tq41
/ 1b(ws, v Aty + bltts, ts) + b(rs, 1)) s ds]
1

—Tq

1—7g41
Sy ’E V (llwsll oo+ sl 22 + llws [l oo (flus 122 + ||us||L2||Ts||L2)d8]
1

< 1/2,.3/2 nr6+00 7 12
Seg Ky TN, M

gqE

1-7g41
/ b, b(ws, v Aug + by, us) + b(rss 1)) s ds]
1

—Tq

S eE

1—, 1
/ ([lws | oo+ lws]l oo+ lusl L2 + [Jws | oo st||H90+1(||Us||2L2 + ||u5||L2||TS||L2))d31
1—74

< 5q53N§9°+7M27
and similarly by (4.11)
1=Tg41
gqE / 1b(b(ws, ws), vAus + b(us, us) + b(rs, us)) || g-a ds| S 6q53N390+8M2,
1

—Tq
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gqE

1-7g41
/ ||b((706)*1f5, vAug + blus, us) + b(rs, us))HH_4 ds] < €qK§N;4+200M2.

1—74

In addition,

1=Tg+41
Eé/2E l/l 6(ws, b(ws, b(ws, ws))|| -4 ds]

—Tq

S 5(11/2]E

1-7q+1
/ [ws[ oo+ [[wsl| geo [[ws | oo [[us | L2 ds
1—74

1/2,.3/2 A7360
Seq Ky “NGO M,
and

5(1/2]E

—Tq

1=7g+1
/1 [[b(b(ws, ws), b(ws, us))|| - ds] Se)?RPNI M,

1=Tg41
| [ o b ds] < el ANE N,
1=7g+1
gqgE /1 Hb Co)™ lb(ws,ws ), Us ||H 4ds] gsqnqN(?eoM.
-

All these quantities are small assuming
eghaN0 < 1.
For the terms involving stochastic integrals, we have by maximal inequality for stochastic con-
volution [17, Theorem 1.1]

+ 2

P(t — s)IILb(QL/2dW;, b(ws, u))

1—-74

gqE sup
tG[l*Tq/Q,lqu_Fl}

<qu/

and in the same fashion

H—4

= Tq“ 2 A7400 7 ;2
||b kakaekab(wsaus))HH 4} d5<€q N OM7,

2
t
eqE sup / P(t — s)Ib(ws, b(ch/des, us)) < quigN;GOMQ,
te[l—74/2,1—7Tq+1] 1—74 e
[ t 2 T
EqE sup / P(t — S)HLb(b(Q;/QdWS, ’LUS), us) 5 quiiN;wOMz,
te(l—74/2,1—Tq+1] 1—74 e
[ t 2 ]
okt sup P(t = $)TILb(b(w,, QY 2dW,),u,) | | S eqraNy® M2,
tell—rq/2,1—7q21] ||/ 1-7, .

which are small under the same assumptions on &,.
As for the other terms, we have

E sup

te[l—714/2,1—7g41] H_j

i [lus|| M?
S L2
sup / = —ds| S ,
tellory/20—ryir] J1—7, (W Fg) 70 (t — 5)1 70 (v + hig)t =0

t
/ P(t — s)IILb(us, us)ds
1—714

<E




and recalling (4.12)
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te[l—74/2,1-7g41]
1-7¢41
’SE / ||u$||H1/2||Ts_7'3|‘H—1/2d8

H‘J
1-74

1-7g41 . 1/4 1=7g41 o 53/12/13]\75]\/[
S E”Us”HuzdS El[rs _TS”H 120 S 1/4 :
1-74 1-74 v

Here we additionally need to ask

t
/ P(t — s)IILb(rs — T, us)ds
1—74

(4.15) eghiat N2 < 1.
The last Ito integral was already controlled in Lemma 3.4 by [24, Lemma 2.5] as
! 1/2 i M?
E sup / P(t - S)HLb(Q dWS7 us) S T o \1-6"
tell—14/2,1=7q41] ||/ 17, ! H—4 (v + Kg)t =0

Putting all together, we get for our choice of parameters (3.6) and (4.15)
M? el 122Ny

E sup HUtLHHf4 S i T - 1q/4 :

te[l—74/2,1—7q41] (v + Kq) v

We are finally ready to give the proof of our main result.

Proof of Theorem 1.5. The proof is similar to that of Proposition 3.1 in the previous section.
First of all, by Lemma 4.4, (4.7) and condition (4.15) it holds

sup HUt + O(ME;M)

te(l—74/2,1—Tq+1]

M2 ey PRINSM ,
=G ((u + hig) 10 T A = Mg,

[

E
Le[l—qu/ga_ﬁﬂ] H“t ||H 4

and therefore with probability at least 1 — &, we have for every ¢ € [1 — 7,/2,1 — 7441]
1/4
uellr—s < M2, < (3 4+ NFOD) T M = e, M.

We take 6, 74, kq and Ny as in Proposition 3.1, and ¢, satisfying (4.9) and (4.15), for instance
gg=2"" kg ®* N, ™. From now on the proof goes exactly as that of Proposition 3.1, and we omit
it. O

As already mentioned, the proofs of Theorem 1.1 and Theorem 1.3 descend easily by the same
arguments presented above. Finally, let us give the:

Proof of Corollary 1.2. Let P,, and P, be as in the statement of the corollary. Without loss of
generality we may assume | pg||z2 < M for P,, almost every py. Furthermore, notice that we can

replace the probability measure P, with an equivalent probability measure P, without affecting the
VAP, (dv)
fl v1/4P, (dv)’
suppose that the function v — v is integrable with respect to P,,.
Let us denote P := P,, ® P, @ P, with expectation E. For every triple @ = (po, v, w) there exists
a unique solution p = p(®) of (1. 1) which satisfies, by the same computations of Lemma 4.4:

statement of the corollary. Therefore, replacing P, with P, (dv) = we can additionally

—1/4

M?
E sup o - | < ﬁ +51/12 aNg M.
te[l—74/2,1— 74 41]
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This implies, arguing as in the proof of Proposition 3.1

) 2
P(A) >1-¢, A= {E(l —Tgp1) < MZC‘I}

UTy
for every ¢ € N and suitable ¢4, ¢4, decreasing fast enough so that Borel-Cantelli Lemma gives

thll lpellL2 =0 P — almost surely.
¢

In particular, by Fubini Theorem we have a full P-probablity set Q¢ = Qo(P,,,P,) C Q such that
for every w € Qg it holds limyq1 ||p¢ L2 = 0 for P,, ® P, almost every (po,v). In particular, total
dissipation for almost every initial condition and viscosity occurs for a generic realization v = v(w),
w € Q. It is interesting to observe that P(Qy) = 1. O
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