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Abstract
We consider the 2d quasigeostrophic equation on the S-plane for the stream function
9, with dissipation and a random force:

(%) (—A + K) — pJ (b, Ap) — Bip, = (random force) — kA% 4+ A

Here ¢ = ¢(t,z,y), © € R/2rLZ, y € R/2xZ. For typical values of the horizontal period
L we prove that the law of the action-vector of a solution for (%) (formed by the halves
of the squared norms of its complex Fourier coefficients) converges, as 8 — oo, to the
law of an action-vector for solution of an auxiliary effective equation, and the stationary
distribution of the action-vector for solutions of (%) converges to that of the effective
equation. Moreover, this convergence is uniform in x € (0, 1]. The effective equation is an
infinite system of stochastic equations which splits into invariant subsystems of complex
dimension < 3; each of these subsystems is an integrable hamiltonian system, coupled with
a Langevin thermostat. Under the iterated limits limyp—, o limg_ oo and limx—o limg o0
we get similar systems. In particular, none of the three limiting systems exhibits the energy
cascade to high frequencies.

0 Introduction

0.1 Equations

The quasi-geostrophic equation on the -plane for the stream-function 1 (x) describes the hor-
izontal motion of the atmosphere and the ocean. In the case of atmosphere, v is defined on a
strip of the two-dimensional sphere around a mid-latitude parallel, while in the case of oceans
it is usually defined on a bounded domain of RZ. We will consider the equation in the strip,
under the double-periodic boundary condition

x = (z,y) € T}, =R/(27LZ) x S, St =R/27Z,

where L is the ratio of the horizontal to the vertical scale. Usually it is assumed to be large,
L > 1. On the contrary the vertical scale (we normalised it to one) is relatively short, so the
Coriolis force has approximately a linear dependence on y, and the equation takes the form

(A + K) ¢r(t,x) = pJ (1, AY) = fipy =0, x = (2,y) € T, . (0.1)
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Here K > 0 is the Froude number, J(1¢, Av)) denotes the Jacobian determinant of the vector
(1, Ap),! B is a constant parameter controlling the gradient of the Coriolis force and p is the
scale of the “physical” stream function (accordingly, we intend to study solutions 1) of eq. (0.1)
of order one).?2 The same equation describes the drift waves in plasma and is usually called in
the plasma physics the Hasegawa-Mima equation (see [CFT13] for a recent study of a simplified
version of this equation in 3d). With minimal changes, our approach applies to eq. (0.1) with
the Dirichlet boundary conditions on the strip’s boundary:

(:Evy) € Q = R/(27TLZ) X [O,W] ) w(tvmvy) |[0,00)><8Q: 0.

In this case we should argue as below, decomposing solutions 1 not in the exponential basis on
T7 1, but in the basis, formed by the functions il ke sin(kyy), ks € Z, k, € N.

In order to take into account the kinematic viscosity of the atmosphere, its friction against
the surface (called the Ekman damping) as well as various external influences, the equation is
modified by dissipation and random force (see [Ped79], Chap. 4, and [BDW98]):

d 3 X
(—A+ ) t(t %) = p (0,80) = B = = > | dheB (£)e™"
keZ2 (0.2)
—KA2¢+A1/) ) w:w(tvx)a XeT%,l‘
Here the term At represents the properly scaled Ekman damping and —xA2y, 0 < & < 1,

is the kinematic viscosity; for the Earth atmosphere x is very small (but positive). For k =
(ky, ky) € Z2 = 72\ {0}, ki, denotes the vector 3

kp = (kz/L, ky).
The numbers dy are real non-zero and even in k, i.e.
dy =d_x #0 Vk. (0.3)
They decay with |k| in such a way that Bs < oo, where for r > 0

By =2 [kp[*"|bi|* < o0. (0.4)
kez?

The processes ,Bk(t), k € Z?, are standard complex Wiener processes. That is ,Bk(t) = Wk(t)+
iWX(t), where W}r‘ and WX are standard independent real Wiener processes. The process ,Bk

and @ are independent if k # =+j, with the reality constraint 8% = ,Bk for all k. Abusing
language we will say that the processes ﬁk(t),k € 72, are standard independent complex

IThat is, J(u(x),v(X)) = ugvy — uyvg.

2The velocity field of the flow is u = (—%y,¥z)t. So the vorticity is w =curlu = —Aw, the Jacobian
determinant is J (1, AY) = —(u - V)w, and eq. (0.1) with K = 0 may be written as w¢ + p(u - V)w — Bu? = 0.
This is the (scaled) 2d Euler equation, perturbed by Coriolis term —Bu?. Accordingly, if K = 0, then eq. (0.2)
below, which we study in this work, is the stochastic 2d Navier-Stokes equation, perturbed by the Coriolos force
and the Ekman damping.

3In the following, the notation k; will be often used alongside that which explicitly involves L in order to
abbreviate formulas.



Wiener processes with the reality constraint. The random force which stirs eq. (0.2) is a non-
degenerate and sufficiently smooth in x real-valued random function. Last years stochastically
forced -plane equations have got much attention in the meteorological literature, e.g. see the
papers [FMVEQ5, DG04] and the numerous works which quote them. Eq. (0.2) with 8 =0 is
traditionally used in physics as a model for the 2d turbulence, e.g. see in [Ber00].

The space-mean of solution 1 is a time-independent quantity which is assumed to vanish:

(W)(¢) == . P(t,x)dx=0.

’LkL~X

If we write v(t,x) as a Fourier series, ¥(t,x) = ) s> vie , where vk are complex

numbers such that

V_x = 1_)1( ’ (05)
then, denoting
e = (ko + ke [?)/(K + ko) b= di/ (K + ke )
we rewrite (0.2) as the system
P ML S — < Y NP
L(K +[k?) = L(K +[k.[?)

jnez2 (0.6)
Kk
— vk + kB (¢), keZ?.

Here j x n = jn, — j,n,, and we use the standard in physics notation (see [Nazl1])

; 1 ifj+n—k=0
Jjn )
O = { 0 otherwise . ’ (0.7)

The Rossby number of a solution ¢ of (0.2) of order one is Ro := 5% , and we are interested in
the behaviour of solutions v under the limit of small Ro. This limit is relevant for meteorology
and climatology, see [Ped79]. Indeed, as it was first pointed out by Rossby [R739], under
this limit the characteristic features of large scale solutions of the 3d Navier Stokes equation
(3dNSE) of a sheet of fluid on a rotating sphere can be well approximated, at least in mid
latitudes, by solutions of (0.2). Among various linear modes of oscillations in the linearized
inviscid 3d NSE for rotating fluid, which are called Poincaré, Kelvin and Rossby modes (see
[GSRO06] for more details), only the Rossby modes survive as solutions of the linearized equation
(0.1) )=0. They appear only if the Coriolis acceleration is not constant, i.e. if 8 # 0. The Rossby
waves are responsible for most of the energy exchange in large scale motions of the atmosphere
and the oceans, so they are very important for the meteorology and oceanology.

Rigorous study of small Rossby number solutions of the 3d NSE for rotating fluid in the
deterministic setting was pioneered in [BMN97, BMN99] (also see the monograph [CDGGO6]).
There the case of constant Coriolis force is treated and no Rossby waves appear. For the case
of varying Coriolis force in the deterministic setting see the work [GSR06], where a rotating
shallow water model is considered and the asymptotic for small Rossby number is studied in
the unbounded domain S* x R (accordingly the dispersion relation for Rossby waves and the
resonance conditions are different from ours). In [AJW11] a version of the quasi-geostrophic



equation on the -plane under periodic boundary conditions was studied, with the addition of
damping and deterministic forcing, and it was shown that, in the limit of small Rossby number,
the flow becomes essentially zonal, i.e., independent on the vertical coordinate y.

The stochastic technique we employ in our study are different from the deterministic ap-
proaches in the above-mentioned works, so the results obtained differs significantly as well.

0.2 Effective equation and main results

Eq. (0.1) is a hamiltonian PDE.* Accordingly, eq. (0.2) is a damped-driven hamiltonian PDE,
written in the slow time. To see this, note that being re-written using the fast time T = [t the
equation becomes

(=A+ K) (T, x) = prd (v, ) =0 = Vv % > dBN (1) — v(rA - M),

kez?

where v = 7! and {Bk(T)} is another set of standard independent complex Wiener processes
with the reality constraint, c¢f. [Kuk10, Kuk13, KM13]. In the just mentioned publications it
was suggested to control the main statistical properties of solutions for similar equations as
v — 0 by studying suitable effective equations. Now we will derive an effective equation for
(0.2), using the interaction representation, following our previous work [KM13].

The interaction representation is standard in physics to study small-amplitude solutions for
nonlinear equations (including the quasi-geostrophic equation with small Rossby numbers, see
[Naz1l, CZ00] and [Maj03]). It consists in passing from the complex variables vk (t) to the fast
rotating variables

ak(t) = PNt (1), kez?, (0.8)

where

LK ky/L kgL
ALK = -

T K+ k]2 L2K + k2 + L2k2

is the frequency of the linear rotation (corresponding to a Rossby wave in the linearised system
(0.1) |p=0 with g =1). In view of (0.6), the a-variables satisfy the system of equations

. 14 . in . LK , LK
ak :m . Z Inz|? (j x n) ajandy’ exp (—zﬁt(x\j +ALE -\ ))
Jn€ezs (0.9)
— Ykax + bkeiw‘i’Kt,Bk(t) , k € 72,

The terms, constituting the nonlinearity, oscillate fast as 8 goes to infinity, unless the sum of
the eigenvalues in the exponent vanishes. Jointly with the observation that the collection of

processes {eiﬂ/\llz ’Kt,C-i'k(t)} is another set of standard independent white noises with the reality
constraint, this leads to a guess that only the terms for which this sum equals zero (i.e., the
resonant terms) contribute to the limiting dynamics, and that the effective equation is the
following damped/driven hamiltonian system

. P 2 /. jn s\ L,K jn ok
Tk = ————— n X 1) V3000 0 (A — YkVk + b t),
k L(K+|kL|2)j,n§ez2| L7 (G X m) vyoadic (A7) — vk + B () (0.10)

4Rather a Poisson one, but we neglect this subtlety.



where k € Z2 . Here we use another physical abbreviation:

. . LK LK LK _
5()\11:1(‘]1&) _ { 1 if )\J + )‘n Ak = O, (011)

0 otherwise.

Effective equation (0.10) takes a particularly simple form for values of the external parame-
ters L and K off a certain exceptional negligible set Z (for any fixed K this set contains at most
a countable set of L’s). Outside Z the equation is an infinite system of stochastic equations
which splits to invariant subsystems of complex dimension < 3; each of them is an integrable
hamiltonian system, coupled with a Langevin thermostat. Accordingly, the hamiltonian part
of the effective equation is a direct sum of integrable low-dimensional hamiltonian systems,
which can be regarded as nonlinear modes. All nontrivial trajectories of each finite-dimensional
subsystem are periodic. The whole hamiltonian part of the effective equation has the physically
remarkable property of conserving all Sobolev norms. The effective equation is well posed and
possesses a unique stationary measure po. In view of the integrability of the above-mentioned
lower-dimensional hamiltonian systems, this measure may be written down explicitly.

A similar splitting of the limiting equation to uncoupled finite dimensional subsystems
occurs in the averaging for the deterministic 3d NSE with constant Coriolis force (see [BMN97,
BMN99, CDGGO06]). In that case, which is closely related to the deterministic version of our
study, the averaging is performed on the Poincaré modes of oscillation, and Rossby modes are
not present. For the deterministic quasi-geostrophic equation, the splitting of the formal (as
Ro — 0) limiting equation to uncoupled small subsystems was observed in [RPK93], where the
authors considered the equation on the two-sphere, and studied the structure and properties
of the resonant relations, which define the terms of the effective equation (0.10) (see also the
book [Kar94]).

The main result of the present paper consists in proving, following [Kuk10, Kuk13, KM13],
that for (L, K) ¢ Z the effective equation (0.10) describes main statistical properties of the
actions I(1p®(t)) of solutions ¥? with large 3, where

I((t) = {I(u (1) k€ Z3},  I(v) = 5lul”. (0.12)

Namely, in Theorem 2.6 we show that the distribution of actions for solutions of the Cauchy
problem for the effective equation well approximate those for solutions for the Cauchy problem
for eq. (0.2)=(0.6) with large 3, on time-intervals of order one. While in Theorem 2.8 and
Lemma 2.3 we prove that the unique stationary measure pg for eq. (0.10) describes the statistics
of actions for stationary solutions for eq. (0.2) as § — oo, as well as the limiting statistic of
actions for any solution as t — oo and 8 — oo:

Theorem 1. Let (L, K) ¢ Z. Then
i) Equation (0.2) has a unique stationary measure p”, and

Tou? ~Tou as [ — oo,

uniformly in x € (0, 1].
ii) Accordingly, for any solution v?(¢) of (0.2) with 3-independent initial data v?(0) we have®

lim lim D(I(v?(t)) =T opu°.

B—o0 t—00

50ur results do not imply that the convergence lim;—, o0 (D(I(v?(t))) is uniform in .



ili) If B, < oo for some p, then

2
/eap\vlw pOdv) < Cp < oo, ks = |l [k|*

for suitable x-independent constants e, and Cj.

The unique limiting stationary measure u° describes the limiting, as t — oo and 8 — oo,
statistical equilibrium of actions for the system (0.2). In the same time, the limiting dynamics
of the system is non-trivial and is described by the effective equation (0.10), whose specific
form entails some interesting limiting properties for solutions of eq. (0.2). In particular, the
nonlinear periodic modes of the hamiltonian part of the effective equation should be observable
as approximate solutions of eq. (0.2) with large 5 and large energy (i.e., with large p), and
should be relevant for meteorology and physics of plasma, where equation (0.2) appears.°

Note that assertion iii) of the theorem implies that under the limit 8 — oo no cascade of
energy occurs in eq. (0.2), and that this happens uniformly in k£ > 0. The effective equation
still depends on the parameters L, K and k, but this dependence is regular. In Proposition 2.4
we show that the iterated limits limz—, oo limg o and lim, o limg_,o for solutions of (0.2)
are straightforward and the limiting systems are similar to the effective equation. In particular,
they also exhibit no cascade of energy.

In Appendix we discuss what happens if the boundary condition x € T%)l is replaced with

x € T}y =R/(2rLOZ) x R/(270Z) =: Ty, (0.13)

where 6 > 0 measures the size of the box of periods. In this case, again, for any 6 and for a
typical L the limit § — oo is described by the same effective equation, which is the hamiltonian
system (2.16), perturbed by a Langevin thermostat in each mode k, and the iterated limit of
large box limg_, o limg_, o still exhibits no cascade of energy.

Our treatment of equation (0.2) follows the approach to the damped-driven NLS equation
on the torus T¢ = R%/270Z<, developed in our previous work [KM13, KM14]. There in paper
[KM13] we derive an effective equation which describes the dynamics under a limit, similar to
the limit 8 — oo of this work. Significant analytical difference between [KM13] and what we
have now comes from the fact that in [KM13] all frequencies of the unperturbed linear motion
are of the form 62 times an integer, so their non-zero linear combinations are > 62 in modulus.
On the contrary, now non-zero linear combinations of the frequencies may be arbitrarily small.
It makes the averaging argument in the current paper (see in Section 3) more involved. The
effective equation in [KM13] is significantly more complicated than the effective equation (0.8).
In [KM14], using the heuristic tools, borrowed from the theory of wave turbulence, we show that
under the iterated limit § — oo it exhibits the power law spectra, predicted by V. Zakharov
and others, in sharp difference with the results of this work.

The lack of energy cascade in eq. (0.2) under the limit when  — oo and L — oo or § — oo
contradicts the results of physical works, exploiting the weak turbulence approach to eq. (0.1).
There power law stationary spectra and cascades of energy and enstrophy are predicted, at
least in some regions of the wavenumber space. See, for instance, [Pit98] and [BN90]. There

6Note that for large 8 the limiting in time dynamics of equations (0.2) with deterministic forces may be
rather poor. E.g., in [AJW11] it is shown that for the deterministic 3-plane equation with large 8 (and the
kinematic viscosity  ~ 1) the global attractor for the system reduces to a single point (a suitable zonal flow).



are two explanations to this contradiction. Firstly, our result applies only for typical values of
the ratio L between the z- and y-periods. If L takes an exceptional value, e.g. L = 1, then the
effective equation becomes more complicated; it may be that it has a power-law spectrum in
analogy with the result [KM14], where we consider NLS equations on the torus T¢. Secondly,
it is not quite clear which order of limits 5 — oo and § — oo is assumed in [Pit98] and [BN90],
and an order, different from what we accepted in this work, might lead to non-trivial limiting
spectra.

Notation and Agreement. The stochastic terminology we use agrees with [KS91]. All filtered
probability spaces we work with satisfy the usual condition (see [KS91]).” Sometimes we forget
to mention that a certain relation holds a.s.

Vectors. Z? stands for the space of nonzero integer 2d vectors. For k = (ky,k,) € Z2, k,
denotes the vector k, = (k/L,k,). For an infinite vector £ = (&, k € Z?2) (integer, real or
complex) and N € N we denote by ¢V, depending on the context, either the finite-dimensional
vector (&, |kr| < N), or the infinite-dimensional vector, obtained by replacing the components
&k with |kz| > N by zero.

Scalar products. The notation stands for the Euclidean scalar product in R? and in C. The
latter means that if u,v € C, then u-v = Re(@wv). The Ly-product is denoted (-, -}, and we also
denote by (f, ) = {(u, f) the integral of a function f against a measure pu.

Mazx/Min. For real numbers a and b we denote a V b = max(a,b), a A b = min(a, b).
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1 Preliminaries

1.1 Apriori estimates.

In this section we discuss preliminary routine properties of solutions for eq. (0.2); most of them
are well known (e.g., see [BDW98] and cf. [KS12]). By C*, C}, etc we denote various constants
of the form

C* = C(L, K, Ba, ||[90]|2)

which occur in estimates.
It is convenient to rewrite eq. (0.2) as

P =B(K — A) ", + p(K — A)~LI (1, Ay)
+ % D7 B (t)e e — (K — A) 7 (kA% — Ay) (1.1)

kez?

where ¢ = 9(t,x) and (1(t)) = 0. The numbers by = di /(K + |kz|?) are real and even in k.
The processes 3% satisfy the reality constraint, and we assume that By < 0o, see (0.4).

"Te., the corresponding filtrations {F;} are continuous from the right, and each F; contains all negligible
sets.



By H?, p € R, we denote the Sobolev space of functions with zero mean, H? = {¢ €
HP(T7 |, R), (¢) = 0}, and denote by (-,-) the normalised L*-scalar product on T7 |,

(u,v) = (47T2L)_1/ u(z)v(x) d.

T 1
We provide H? with the homogeneous norm || - ||,
2 ik -
1l = ((=2)"¢, ) = > lowlP[kel for d(x) = ) vie™ .
kez2 keZ3

In the space of complex sequences we introduce the norms

ol = > o ko™, meR, (1.2)
Kez2

and set A" = {v| |v|,m < 0co}. Then the Fourier transform
P(x) = v = {Uk}kezg e C™

defines isometries of the spaces H™ and ™, m € R.
Let ¢(t,x) be a solution of (1.1) such that ¥(0,2) = . It satisfies standard a-priori
estimates which we now discuss. Firstly, we fix any positive g such that eo(K2Bg + 2K By +

Bs) < 1/2, apply the Ito formula to f(v¢) = eso IV IS+KIYID and get that
df = eof (2(AY, (=Bha — pJ (U, AY) + kA% — AY))) dt + dM (t)
+f <250 > kL[P(E + k)b + 455> bk |* (K + k|?)” |vk2> dt
Kk Kk
= cof (=26 I} =2 103) dt +dpe(2)

2
+ Eof <(KB]_ + Bg) + QEOZblz(‘kLrl (K + |kL|2) Uk|2> dt,
k

where M (t) is a stochastic integral. Since eqbi (K + |k1|*)? < eq(K?Bo+2K By + Bs)/2 < 1/4
for each k, then taking the expectation and integrating, we obtain

T
Ef(4(T)) — f(to) < coF / F@®) (= 1602 + 2(K By + By))dt

T
< %0 (—Ef(z/;(t)) +C*/) dt.
0
So the Gronwall lemma implies that, uniformly in g > 0,p > 0 and & € (0, 1] we have

EeolvOIE < c* >0 . (1.3)



Now let us apply the Ito formula to g(v) = |[v[|3 + K||¢||3. We get that

9((t) — 9(¥o) + 2/0 (RI915 + Il13)ds = 26y [kpl*([kr | + K)big + M'(2)

k
. 4 . (1.4)
M'(t) = 2/ (—A, deelk’“'xd,@k(s» — 2/ Z¢k|kL|2dk dp*(s).
0 k 0 x
By the Burkholder-Davis-Gundy inequality (see [DZ96]) for p > 1 we have
T p/2
ZF:=E sup |M'(t)]" <C,E (/ (Z |¢k|2kL|4di)ds> )
0<t<T 0
On account of the Holder inequality the r.h.s. is smaller than
T p/2
CpT(P/?*l)\/O/ E (Z|¢k|2|kL|4d12{> ds .
0
Since di = bz (K + |[k.|?) < $(B1 + KBy), then in view of (1.3)
ZP <T@2Vigy  wp>1.
Therefore
E sup Y@’ < (TP +1)C;  VYp=>1. (1.5)
0<t<T

Equation (0.2), written as (0.6), is similar to the stochastic 2d Navier-Stokes equation,
written for the stream function. In view of the obtained a priori estimates, the techniques
usually employed to study the latter (see in [KS12]) imply the well-posedness of the initial
value problem for eq. (1.1), as well as the existence and uniqueness of the stationary measure.
We recall that we always assume (0.3) and that By < oo.

Theorem 1.1. For any o € H?, eq. (0.2), supplemented with the initial condition 1(0) = 1)y,
has a unique strong solution in H?, satisfying (1.5). Moreover, this equation has a unique
stationary measure, and the corresponding stationary solution ¥ also satisfies estimates (1.3)-
(1.5), where the constants C*,C{ depend on L, K and Bs.

We will need an estimate for the mapping J : ¢ — J (¢, A).
Lemma 1.2. For any q > 3, J defines a bounded quadratic mapping from H' to H~9.

Proof. By the definition of stream function v, the velocity u(x) equals u = V-, where
V4g(x) = (—gy, gz)- Besides, the vorticity w = V x u equals A, so that

JW) = (u-V)w .

Let B(u) be the nonlinearity of the 2-d Navier-Stokes equation, i.e., B(u) = (u-V)u. Then,
as is well known, (u-V)w =V x B(u) . On the other hand, B defines a bounded quadratic



map from L? to H~%, for any a > 2. Indeed, since (B(u),v) = —((u-V)v,u) if v(x) is a smooth
vector field, then , )
[(B(u),v)] < Clulpz Vol < Crfulgs (o],

fora > 2;s0 ||B(u)||—a < C, |u|2Lg Accordingly, J is the composition of the following mappings:
1) ¢ = u= Vi

2) u+— w = B(u);

3) w—V Xw.

The first map sends H! to L?, the second sends L? to H~%, a > 2, the third sends H~¢ to
H~*=1, This concludes the proof. O

1.2 Study of the three-waves resonances

Here we study the three-waves resonances for the linearized system (0.1)|,=o:

AN =20 wherek=j+n. (1.6)

We say that the linearised system is strongly resonant for a given value of the period L and
of the Froude number K (and also say that the pair (L, K) is strongly resonant) if (1.6) has a
solution such that all three frequencies /\J{:’K7 ALK and )\1];‘ K do not vanish; that is the numbers

Jz, e and k, all are non-zero. We denote by Z the set, formed by all strongly resonant pairs
(L, K), and have the following

Lemma 1.3. For any fited K > 0 the set of all periods {L € RT : (L,K) € Z} is at most
countable.

Proof. Relation (1.6) is equivalent to equating to zero a quadratic polynomial of L?. The
polynomial’s coefficients are functions of j and n, and if j, # 0, n, # 0 and k, # 0, then
the polynomial is non-trivial. In order to see this note that the constant coefficient of the
polynomial is proportional to

]xnmkw(nwkw +.7mka: - ]wnw) = ]a:nka(ka% + n?p - kwn:v) >0 if Ja> N kg 7é 0,

where the equality holds in view of conditions (0.7). Thus, for any fixed pair of integer vectors
Jj, n there exists at most two values of L for which the resonance relation is satisfied. So the
set of resonant L’s is at most countable. O

Similar results often hold also when the parameters K and L are not independent. A case
of particular relevance for the meteorology is when K = c¢L?:

Lemma 1.4. If K = cL?, then the set {L € RY : (L, K) € Z} is at most countable.

When (K, L) ¢ Z, eq. (1.6) still has solutions, where some of the three frequencies vanish.
They are called weak resonances. The weak resonances form three groups, depending on which
of the frequencies equals to zero:

1) Jz = —Ng , Jy =Ny ,

ii) ijO,jy:—Qny,

10



1.3 Resonant averaging

For a vector v € RY, where N < oo, we will denote |v]; = 3 |v;] < 0. Given a vector W € R”,
1 < n < oo, and a positive integer m, we call the set

A=AW,m):={se€Z":|s|s <m, W-s=0} (1.7)

the set of resonances for W of order m. We denote by A? the Z-module in Z", generated by
A (called the resonance module), denote its rank by r and set A =span A (so dim A% = r).
Here and everywhere below the finite-dimensional vectors are regarded as column-vectors and
“span” indicates the linear envelope over real numbers.

The following fundamental lemma provides the space A with a very convenient integer
basis. For its proof see, for example, [Bou71], Section 7:

Lemma 1.5. There exists a system 1, ..., (" of integer vectors in Z™ such that span{¢*,..., ("}
AP and the n x n matriz R = (¢*¢%...¢") is unimodular (i.e., det R = £1).

The Z-module, generated by ¢!, ..., (", contains AZ and may be bigger than A7, but the
factor-group of the former by the latter always is finite.

I
We will write vectors y € R™ as y = (ny1> .yl € R",y!! € R*". Then clearly A% =

{R (yol> cyl € ]RT}. Therefore

I

seA= R's= (% > for some y' € Z" . (1.8)

Since s € AR implies that W - s = 0, then also

I
{seZ", |s|y <mand R™'s = (Zi) ) for some y' €Z"} = s€ A. (1.9)
Let us provide R™ with the standard basis {e!,...,e"}, where e{ = 0;;, 1 < i < n, and
consider the vectors _ _

W =R, j=r+1,...,n (1.10)
Then the vectors "1 ..., 7" form a basis of (Af)*. Indeed, these n — r vectors are linearly

independent, and for each j > r, s € A in view of (1.8) we have
(s,17) = (s, (RT)""e?) = (R7's,¢’) = 0. (1.11)

For a continuous function f on T™ we define its resonant average of order m with respect to
the vector W as the function®

ow () = / Flos S o a0, (1.12)

n—r j=r+1

8To understand this formula, consider the mapping T¢ — T¢, ¢ s = RT . In the -variables the function
f(p) becomes f¥(¢)) = f((RT)"1y), and the equation ¢ = W becomes 1) = RTW. So 41 = --- = ¢ = 0, and
the averaging of f¥ should be f,ﬂ.n_T FY @1, .. et +0rg1,. .., s + 602)d6, which equals (1.12).
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where we have setdf; := %d@r The importance of the resonant averaging is due to the resonant
version of the Kronecker-Weyl theorem. In order to state it, for a continuous function f on T",
flo) =32, fs€''?, we define its degree as supyezn. .2 |s|1 (it is finite or infinite; in the former
case f is a trigonometric polynomial).

Lemma 1.6. Let f: T" — C be a continuous function of degree at most m. Then

T
lim = / flo+tW)dt = (fw(p) | (1.13)
0

T—oo T

uniformly in o € T™. The rate of convergence in the l.h.s. depends on n,m,|f|co and W.

Proof. Let us denote the Lh.s. in (1.13) as {f}(¢). As f(p) is a finite sum of harmonics f,e® %,
where the number of the terms is < C(n,m) and |fs| < |f|co for each s, it suffices to prove the
assertions for f(p) = ™%, |s| < m.

i) Let s € A. Then s- W = 0 and {™¥} = €% since e (*HW) = ¢is¢. By (1.11),
the integrand in (1.12) equals e™?[}_ e = ¢™*? So in this case {e"*¥} = e™*¥ =
<€is‘(’a>w.

ii) Now let s ¢ A. Since |s|; < m, then s-W # 0. Consider {¢*¢} = lim £ fOT ets (e +tW) gy
The modulus of the expression under the lim-sign is < 2(T'|s- W|)~1. Therefore {e**¥} = 0
and the rate of convergence to zero depends only on min{|s - W/| : s- W # 0,|s|y < m}. By
(1.9), (RT)"1s- €7 # 0 for some j > r. So the integrand in (1.12) is a function Ce*?  where ¢
is a non-zero integer vector, and (e’*?)y; = 0. We see that in this case (1.13) also holds. [

The proof above also demonstrates that if f is a finite trigonometrical polynomial f(¢) =
3 fse% of a degree at most m, then

(Hwle) =Y fudoawe™ = > foee. (1.14)

se A(W,m)

2 Averaging for equation (1.1)

From now on, the pair of parameters (K, L) is fixed to some strongly nonresonant value, i.e.
(K,L) ¢ Z, and we will usually discard K and L from the notation, except for Section 2.2.

2.1 Equation (1.1) in the v-variables, interaction representation and
effective equation

Let us pass in eq. (1.1) with ¢ € H", r > 0, to the v-variables:
dvi — iBAvdt =Py (v)dt — yoedt + bidB¥(t) , ke Z? (2.1)

where v(0) = F(t¢g) =: vg (cf. (0.6)). Here P denotes the quadratic nonlinearity of eq. (1.1)
Y (K — A)_l J (v, Av) , written in the v-variables. By Lemma 1.2,

P()|,. < Cslols,  ifs<—1. (2.2)

12



Note (see (0.6)) that

14
Pk(v) W %2 |nL| X n) UJUH(SJ (2.3)

We define the resonant part Ry(v) of Px(v) and its nonresonant part R (v) as

P 2 /s jn Jjn
Ry(v) i = ——— n X 1) V;0n0y 0(AY) 2.4
k(v) L<K+IkLl2>j,nZEZQ' 2l (5 1) vgoadl S () (2.4)
and
14 . jin
R (v) := Pc(v) — Ri(v) = TR+ Z Inz|? (j x n) vjondi’. (2.5)
j,n Zi
)\j+‘l)\n€*)\k7£0

Motivated by the averaging theory of [KM13] (see also [Kuk10, Kuk13] for the nonresonant
case), we consider the following effective equation:

dvie = Ry (v)dt — yevpedt + bedB® , k€ 72, (2.6)
Our goal is to show that the effective equation describes the limiting, as 5 — 0, dynamics of
(1.1), written in the a-variables of the interaction representation (0.8). Indeed, let 1°(t) be a
solution of eq. (1.1), satisfying ¢(0) = 1. Denote v”(t) = F(¢?(t)) and consider the vector of
a-variables _
@A (1) = {af (1) = (1), k € 22)
(cf. (0.8)). Notice that
0] = lag (O] Yk, (Ol =0’ (Ol Vp - (2.7)
From (2.1) we obtain the following system of equations for the vector a”(t):
daf = (Rk(aﬁ ,Bt) — q/ka@ dt + beelPNtgE(r), ke 72
where R = (Ry, k € Z2), is the nonlinearity P, written in the a-variables. By (2.2) and (2.7),
[R(a,7)
for each 7. We see immediately that Ry = Ry (a”) + Ri(a?, Bt), where

Rk(avﬂt) = eiﬁ/\ktRliw(v) |’Uk:=67iﬁ/\ktak Vk

pe < Cslal,  ifs<—1, (2.8)

_ P in,—iBt(\+An—Ak)
= n X 1) a0 0y 2.9
L(K+|kL|2) 26222 | L‘ .] ) n ( )
Aj +)\ 7/\1(750
Since the numbers Ay are odd in k, then the collection of processes {,6 = [efMtdgR(t), k €

Z2} is another set of standard independent complex Wiener processes Wlth the reality constraint.
So the vector-process a”(t) is a weak solution of the system of equations

daf = (Rk(aﬁ) + Ric(dP, Bt) — 'ykak> dt + bedB (1), keZ?. (2.10)

This system is identical to the effective equation (2.6), apart from terms which oscillate fast as
B — 0.

13



2.2 Properties of the effective equation. Limits L = p — oo and » — 0

To write the effective equation explicitly we consider separately the variables vy with k, = 0
and k, # 0. Since the pair of parameters (K, L) is not strongly resonant, then when k, = 0, the
only terms which survive in Ry (v) are those where j and n satisfy the relation i) of Section 1.2,
while for k, # 0 only the terms falling in the cases ii)-iii) give contribution. For the case k, = 0,
the nonlinearity vanishes if k, is odd, while if it is even, then

) k2
p e ,
Rk(v) - L(K + |kL|2) ez <L2 + Z) ]zky U(jmvky/m /U(_jmvky/z) ’ kx = 0 ’
Jx

which in turn vanishes because the odd symmetry in j,. On the other hand, if k, # 0, then
we have the case ii) or iii), when j and n are completely determined by k. So the sum in (2.4)
contains only two terms, and we get that

kyk o k2
Ry (v) = <2pL g L2k2y+ o7 (3ky - LQ> Vi 'U(O,Qky)) , (2.11)
@ ]

where we denoted k := (k;, —k,). Note that this formula applies both for the case k, = 0 and
the case k; # 0. We immediately see that

|Ric(v)] < C*kakoy|vgllveo,r,) | < C*/(k, s)|vlps|vlps (2.12)

so Ry defines a bounded quadratic function on hA®, for any k and any s. In a similar way, for

any s one has
[R(v)

he < O ol o

it - (2.13)

More importantly, the expression (2.11) shows that the hamiltonian part of the effective
equation,
e = Rk(v), keZ?, (2.14)

is integrable and decomposes to invariant subsystems of complex dimension at most three.
Indeed, if k;, or k, vanishes, then Ry = 0 and vk (t) = const.

Now let k;, &k, # 0. If 3L2k§ = k2, then again the equation for vy trivialises.” Suppose that
3L*k; # k2 and denote

kyk k2
Ay = 2pL 2y 3k2 — £ ) €R. 2.15
k=2 k§+L2k§+L2K< v L2)€ (2.15)

Then Ap = —Ax. Eq. (2.14) (with any fixed k) belongs to the following invariant sub-system
of (2.14):

Uk = Ak V(0,2k,) Vk>

Vg = — Ay 17(072;%)1)1(, (2.16)

O(0,2k,) = 0

9This case is non-typical and may be excluded by removing another countable set of parameters L.
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(we recall that v(gak,) = ¥(0,—2r,) by the reality condition (0.5)). This system is explicitly
soluble: if v(g 2x,)(0) # 0, then

V(0,2k,)(t) = Const, (2.17)
’Uk(t) = ’Uk(O) COS(|Ak’U(0’2ky) |t) + UR(O) Sgn(Akv(Oygky)) Sin(|Ak’U(0’2ky) |t) , '

where for a complex number z we denote
sgn(z) = z/|z] if z # 0, and sgn(0) =0.

The formula for v (t) is obtained from that for v (¢) by swapping k with k and replacing V(0,2k,)
by ¥(0,2x,)- All these solutions are periodic. If v ax,) = 0, then (Uk,’l]f(,v(o’gky)) is a singular
point for the vector field in (2.16).

Passing in (2.16) from the variables (v, vg) to (21, 22), where

21 = vk — 1 sgn (Arvo2r,) ) Vks 22 = Uk + 1 sgn (Axv(0,2k,))Vk »
we get for (21, 22) equations
Z1 = i|Axvo2r,)l21, 22 = —i|Axv2k,)| 22 -

Therefore the functions |z1]?, |22]? and sgn?(2129) are integrals of motion for (2.16). We have
proved

Lemma 2.1. Let k;,ky, # 0 and 3L2k’§ # k2. Then the three-dimensional complex system
(2.16) is an invariant subsystem for (2.14). Its singular points form the locus © = {v(o,2k,) =
0} U {vx = vg = 0}. The system has 5 real integrals of motion

V(0,2ky)> |Zl|2a |22|2, SgHQ(Z1Z2) .

Outside O they are smooth and independent, so there the system is integrable. All its trajectories
outside O are periodic and are given by (2.17).

Similar infinite-dimensional hamiltonian systems which split into finite-dimensional subsys-
tems systematically arise as resonant parts of various infinite-dimensional Hamiltonians. See
the book [Karl0] where many examples are discussed.

It immediately follows from the lemma (and can be easily checked directly) that |vi|? + |vg|?
and |v(0)2ky)|2 are integrals of motion for (2.16). So we have

Corollary 2.2. The quantity |v|2.. is an integral of motion for (2.14), for any m.

Accordingly, the effective equation (2.6) also splits into invariant subsystems of complex
dimension one (if kyk, = 0 or 3L*k} = k2), or of dimension three (otherwise). These systems
either are independent, or have catalytic interaction through the variables v(g 2x,) which satisfy
the Ornstein—Uhlenbeck equation

D0,2k,) = —V(0,2k,)V(0,2k,) T+ b(0,2%,)B "),

independent from other variables.
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Using Corollary 2.2 and arguing as in Section 1.1 it is easy to get a-priori estimates for
solution of the effective equation (2.6):

T
Eerlv(Mlip _genlvolin < E/ e eV Olir (25po ()2, — 2C, [u(®)[2, +Bp) dt
0

t
< E/ e esrlv Ol (_ ()2, + Bp) dt, ifB, <o,
0

for any e, < C,/(2Bp), where the constant C), depends on K and L. This implies, via the
Gronwall lemma, that

Ecrl"Dli» < C(jvglyr, By)  if B, < co. (2.18)

This analysis of equation (2.6) holds for x € [0,1] (not only for x € (0,1]). Due to the
decoupling of eq. (2.6) to finite-dimensional subsystems and since each subsystem is mixing,
(e.g., see [Ver97]), we have

Lemma 2.3. If k € [0,1] and for some p > 0 we have B, < co and vy € hP, then a strong
solution of (2.6) in the space h? such that v(0) = wvo exists globally in time, is unique and
satisfies (2.18). Moreover, the equation has a unique stationary measure u°. It is supported by
the space hP, is mizing and fesp‘”h?ﬂ’ pl(dv) < Cp, < oo for a suitable k-independent constants
ep and Cp.

As a consequence of straightforward analysis of the formula (2.11) we have:

Proposition 2.4. When L = p — oo or when »x — 0, solutions of the effective equation (2.6)
a.s. converge to solutions of the limiting system, obtained from (2.6) by replacing L = p by oo
or » by 0. Besides, the stationary measure of (2.6) weakly converges to the unique stationary
measure of the corresponding limiting system.

If p > 1, then by Lemma 2.1 the subsystems, forming the effective equation, become fast-
slow systems with one fast variable. So the limit p — oo for the system (2.6) can be described,
using the classical stochastic averaging, see [FW84].

2.3 Averaging theorem for the initial-value problem.
For any p € R denote X? = C([0,T],h?) .

Lemma 2.5. Let py < p < py and Q C XP such that:
i) Q is bounded in XP2,
i1) Q is uniformly continuous in hP!

Then Q is pre-compact in XP.

Proof. We have to show that every sequence {1, 22, ...} C @Q contains a subsequence {x,,;y,j >
1} which converges in X? to some point z,. For any N > 1 consider the projection

Oy :h — h, (v, k € Z2) = o,
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where vi¥ = vy if |k| < N, and vY = 0 otherwise. Then by the Ascoli-Arzela theorem for each
N there is a subsequence {z,, (;),j > 1}, such that

OnTpyiy = ynv €dnh as j— oo,

for some yn. Applying the diagonal process we get a subsequence {z,;,j > 1} with the
property that

Onzny — yn €nh as j— oo, (2.19)
for each N. Clearly
HNyM = YN it M 2 N, (220)
and by 1)
lynllx»s <C VN, (2.21)
for a suitable C. By (2.20), (2.21) the sequence {yn, N > 1} C X? is a Cauchy sequence. So
yn — T« € XP. This convergence jointly with (2.19) and (2.20) imply that z,(;) — .. O

Let a”(t) be a solution of (2.10) such that a”(0) = vo = F(¢)) € h®. Denote the white
noise in (2.10) as ((t,z) and denote U, (t) = R(a”, Bt), Ua(t) = —yray. Then

o —¢=U, +Us. (2.22)

Fix some r < —1. In view of (2.8), |U1(s)|. < C||¥(s)||2. So, by (1.5),
(t+7)AT
E/ |0, ds < CHT + 1)
t
for any ¢ € [0, 7] and 7 > 0. Similar,

(t+7)AT (t4+7)AT
E/ Uz, ds < C’*E/ lllz < CH(T + 1)7 .
t t

If U, and U, are such that

(t+7)AT (t+7)AT
[ wassom, [T s < v
t t

for all ¢t and 7 as above, then the curve t — fot (Uy + Usz)ds € h™ has a modulus of continuity
which depends only on K7, K.
It is classical that

P{|[Cllcrrs(o,m,n0) < R} =1 as Rz — 00,

and that the functions ¢ such that ||C||c1/3((0,79,00) < Rs have a modulus of continuity in h°
which depends only on Rs.

In view of (2.22) and what was said above, for any ¢ > 0 there is a set Q! C X", formed by
equicontinuous functions, such that

P{a’ €Q!} >1—¢,
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for each 5. By (1.5),
P{[a’|x> > C*e7'} <&,

for each 3, for a suitable C*'. Consider the set
Q- ={acQlillaly. e}

Then P{a® € Q.} > 1 — 2¢, for each . By this relation and Lemma 2.5 the set of laws
{D(a?), 1 < B < oo}, is tight in X277, for any positive 7. So by the Prokhorov theorem there
is a sequence 3; — oo and a Borel measure Q° on X2~ such that

D(aP(:)) = Q% as f; — oo, (2.23)
weakly in X277, Accordingly, due to (2.7), for the actions I (see (0.12)) we have
D(I(W"()) —=10Q" as B — 0, (2.24)

weakly in C([0,T);h7 7)) =: X7 7.
Relation (1.5) and the Fatou lemma imply that

/||a|| Q'(da) < C% Vp >0, (2.95)

cf. Lemma 1.2.17 in [KS12].

Theorem 2.6. Let v°(t) be a solution of (2.1) such that v?(0) = vy € h?, and let v be any
positive number. Then there ezists a unique weak solution a(t) of the effective equation (2.6),
satisfying the r-independent estimates (2.25), such that D(a) = Q°, a(0) = vy a.s., and the
convergence (2.24) holds as f — co. Moreover, this convergence holds uniformly in k € (0, 1].
That is,

dist(D(I(v?(1)), 10 Q%) =0 as B — oo, (2.26)
uniformly in k € (0,1], where dist is the Lipschitz-dual distance in the space of Borel measures

. 2—
in X; .10

Proof. The proof follows the Khasminski scheme (see [Kha68]), and is similar to the proof in
[KM13]. The main difference compare to the argument in [KM13] is in the demonstration of
the following crucial lemma:

Lemma 2.7. For any k € Z?2 the following convergences hold:

8.
AL = EorgtfixT / Rx(a”(s),Bs)ds| =0 asff— oo, (2.27)
¢ 2
B
Eogl%XT /0 Rx(a”(s),8s)ds| =0 asf — 0. (2.28)

10This distance metrizes the weak convergence of measures in X?_W, see [KS12].
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The proof of the lemma is given below in Section 3. Now we derive the theorem from the

lemma.
For t € [0,T] and 8 > 0 consider the processes

t
N = a0~ [ (Bia(s) = () ds ke Z2.
0
We regard them as processes on the measurable space (X277, F,P), where F is the Borel
sigma-algebra, given the natural filtration {F;,0 < ¢ < T}, complemented by negligible sets.
Due to (2.10), where Ry + Rx = Ry, we can write Nf as
ML) = N + Ny ()

ab(t) — fOt(Rk(aﬁ(s),ﬂs) — yap(s))ds is a martingale and the

where the process N{f (t)
process
t
B
N () = / Ruc(a?(s), Bs)ds
0
should be regarded as a disparity. The convergence D(a”) — Q° weakly in X2~7 and Lemma 2.7

imply that the processes

Nilt) = alt) = [ (Riclas) = mnds)) ds . ke Z2.

are Q" martingales (see for details [KP08], Proposition 6.3). Besides, a(0) = vy, Q°-a.s.
To proceed, we re-interpret equations (2.1) and (2.10) with the reality constraint (0.5) as

systems of equations for real vectors vy () € R?, ay(t) € R?, where

ke Z2 ={k= (ks ky) €Z2: ky >0, ork, =0 and k, > 0}
so that U—- = . e diffusion matrix for both systems is the block-matrix
h Zi Zf_ Zf The diffusi ix for both sy is the block i

2
A:m%{(% %),keﬁ}.

Uk

We will write real two-vectors as vy = <
v
k

01,09 € {+, —}, where AP'}? = di,k,00,0, by, -
+8
_ (alig) ceR? ke Zi) satisfies (2.10), then for o; € {+,—}

+
) and accordingly write matrix A as A = (Ag!2),

Since the process (aﬁ(t) "
k

and k; € Z2 the process

t
(027 a52)0) = (o2 a2) ) = [ (o2 (R + Rz =)
0 (R + R — ey’ ds — AT
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where R = R(a®(t)) and R = R(a’(t),3t), is a martingale. Passing to the limit as §; — oo,
using (2.23) and (2.28), we get that the process

t
(0F202) (0 (agtag) O) [ [of: (A2 o)
+af (R —maaf)| ds — AT ¢

is a Q-martingale.

That is, Q° is a solution of the martingale problem with drift Ry and diffusion A. Hence,
QY is the law of a weak solution of eq. (2.6) with the initial condition a(0) = vy. Such a solution
exists for any vy € h?, so by the uniqueness of a strong solution of the effective equation and the
Yamada—Watanabe argument (see [Yor74, KS91, MR99]), weak and strong solutions for (2.6)
both exist and are unique. Hence, the limit in (2.23) does not depend on the sequence §; — oo
and the convergence holds as 5 — oo.

It remains to show that the convergence (2.26) is uniform in . Assume that it is not. Then
there exists 4 > 0 and sequences ; — oo and {x;} C (0, 1] such that

dist(D(I(v1)), T0 Q1) > 7, (2.29)

for all . Without loss of generality we may assume that x; — k¢ € [0,1]. Since the measures
QY k € (0,1], were obtained as the limit (2.23), then by (1.5) and the Fatou lemma we have

/ 12 Q0 (dw) < C,

for each p and each x. The block-structure of the effective equation and this estimate immedi-
ately imply that Q¥ continuously depends on & in the space of measures on X277, From this
continuity and (2.29) we get that

dist(D(I(v))), 10 Q% ) > 15 VI>1, (2.30)

for a suitable .
Now consider the sequence {aJ!(t)}, where ai(t) is a solution of (2.10) with 3 = 3 and
k = K;. Literally repeating the first part of the theorem’s proof we see that, replacing the
sequence {I — oo} by a suitable subsequence {I’ — oo}, we have the weak convergence in X2~
D(an () = Q% as I — oo,

Kyt

in contradiction with (2.30). O

2.4 Averaging for stationary solutions.

Our presentation in this section is sketchy since the argument is similar to that in the previous
section, and missing details can be found in [KM13].

Let u® be the stationary measure for eq. (2.1), which is unique by Theorem 1.1, and
#7(t),0 < t < oo, be a corresponding stationary solution. Let i’ = D(9”) |p<t<o0o. Con-
sider the actions I(9”(t)) as in (0.12). Since 9” inherits the a-priori estimates (1.3) and (1.5),
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then a stationary analogy of the convergence (2.24) holds. Namely, for any v > 0 there exists
a measure Q on C([0, c0), hi_"’) =: XIQ_“’ and a sequence [3; — oo such that

DI () = Q as B — o0, (2.31)

weakly in X?_'Y. The measure Q is stationary with respect to translations of ¢.

Replacing the sequence {f;} by a suitable subsequence we achieve that the stationary mea-
sures /ﬁl = ﬂﬁl |t=const converge, weakly in h?77, to some measure m°. Clearly, I o m? is the
marginal distribution for Q as ¢t = const.

Consider a solution v°(t) of the effective equation such that D(v°(0)) = m°, and com-
pare it with @ (t) which is the solution 77 (), written in the interaction representation. Then
D(I(a?(-)) = DUI(%°(-)). Since D(a”(0)) — D(v°(0)), then for the same reason as in Sec-
tion 2.3, D(a?(-)) — D(v°(+)), if we replace the sequence {f3;} by a subsequence. So

D(I(a”(-))) = D(I(57()))) = DI(°()),

and I o D(v°(+)) = Q by (2.31). Therefore, I o D(v°(t)) = I om® for any ¢. Taking the limit as
t — oo using Lemma 2.3 we get that Tou® = ITom?, where u0 is the unique stationary measure
for the effective equation. That is,

Top’= lim Topl.
Br—00

Since the stationary measure p® is unique, this convergence holds as 3 — oo. For the same
reason as in Section 2.3, it is uniform in x € (0, 1], and we have

Theorem 2.8. If i is the unique stationary measure for eq. (2.1) and u° is the unique station-
ary measure for the effective equation (2.6), then limg_, Top? = Tou®, and the convergence is
uniform in x € (0,1]. For any solution v (t) of (1.1) with 3-independent initial data v°(0) € h?,
we have

lim lim D(I(v?(t))) =Tou’ .

B—o0 t—00

3 Proof of Lemma 2.7

We restrict ourselves to demonstrating (2.27) since the proof of (2.28) is similar. We adopt a
notation from [KP08]. Namely, we denote by s(t) various functions of ¢ such that » — 0 as
t — o0, and denote by . (t) functions, satisfying »(t) = o(t~™) for each n. We write »(¢; M)
to indicate that s(t) depends on a parameter M. Besides for events @ and O and a random
variable f we write Po(Q) = P(ON Q) and Eo(f) = E(xo f).

The constants below may depend on k, but this dependence is not indicated since k is fixed
through the proof of the lemma. By M and N we denote suitable functions of 8 such that
N = [k,

M(@B),N(f) > as [ — o0,

but
BHM" 4+ N") =0 asf—oo, Vn. (3.1)

We recall that a notation vV, where N € N and v is a vector (v, k € Z?2), is defined in Notation.
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Define .
| Raa® ¥ 5), 5y
0

As R =R — R, then by (2.8) and (2.13) the quadratic function Ry satisfies

Qlﬁ y = E max
) 0<t<T

|Rx(a, )] < C’|a|%1 V7. (3.2)
Since
v—oVh = Y I fleal® < N72offs,
[nL|>N

then we have
T
Qlﬁ - QlﬁN’ < E/ ”Rk(a’g(s), Bs) — Ru(a’N (s), Bs)|ds
0
T
< C’E/ |aP|p1]a® — a®N|pids (3.3)
0
C r 2
< NE/O ‘aﬂ|}12 ds < %(N) .
Denote by Qp; = Q@ the event
WVES { sup |aﬁ(7)‘h2 < M} .
0<7<T
Then, by (1.5), P(Q5;) < »x (M), and using (3.2) we get
T
Eﬂj,mi,N < / Eqc, [Rac(a® (s), Bs)|ds
0
T 1/2
< c(P( ;I))l/z/ (Bla?];,)" ds < ec(b)
0

So Qlin < st (M) + Qlﬁ,MM, where

A7 = Eq,, max
k,N,M M 0<t<T

/ORk(aﬂ’N(s),ﬁs)ds .

Consider a partition of [0, 7] by the points
Tw=nL, 0<n<K~T/L, L=p8"12,

where 7 is the last point 7, in [0,7"). Let us denote

Ti+1
= Ri(a?N(s),Bs)ds, 0<I<K—1.

Ti
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Since for w € Qs and any 7’ < 7”7 such that 7/ — 7/ < L in view of (3.2) we have

/T Rk(aB’N(s),ﬁs)ds < LC(M) ,

then
A s < LC(M) + Eq,, Z il (3.4)

Fix any » < —1 and consider the event

F = { sup |aﬂ(5) —aﬁ(n)|hr > L1/4} .

T1<s<Ti41

By the equicontinuity of the processes {a®(t)} on suitable events with arbitrarily close to one
B-independent probability (as shown in Section 2.3), the probability of P(F;) goes to zero with
L, uniformly in [ and §. Since |n;| < C(M)L for w € Qs and for each [, then

K—

—

K—-1
Ba,, Ini| — Ea,nzlml| < C(M)L Y P, (F) < C(M)s(L7") (3.5)
=0 1=0

and it remains to estimate ), Eq,\ 7 |nl.
We have

Imi| <

/”“ (Ri(a®N (s), Bs) — Ri(a”N (1), Bs)) ds

TI

Ti+1
/ (Rk(aﬂ’N(Tl),ﬂs)) ds| =: Tll + le .

1

+

v (3.2), in Q) the following inequalities hold:

‘Rk(aﬁ’N(s),,Bs) — Rk(aB’N(Tl),Bs)’ <CM ‘aﬁ’N(s) — aﬁ’N(Tl)’hl

<CMN'"" |aﬁ’N(s) - aﬁ’N(Tl)|hr .

So that, by the definition of F,

> Eo,\ s TH < LYAC(N, M) = ("% N, M) . (3.6)
l

It remains to estimate the expectation of Y Y?. Abbreviating a” to a and writing s €
[71,7141] as s =7 + 7, 0 < 7 < L, we write Ry (a’¥ (77), Bs) as

P Jﬂ —iBT1(A\j+An—Ak) ,—iBT(A\j+An—Ak)
S EETEET E n X n o J j )
L(K+ |kL|2) ' | L| ( )aJ(Tl)an(Tl) e
JLISN, |nL|<N
Aj+An— A #0
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Now consider the torus TN = {¢k : k| < N}, and the trigonometrical polynomial of degree
three, defined on TV:

R rearmc DS (Ine? G x m) az(m)an(n)

2
K+ Jkrf?) 5LI<N, Ing|<N
X+ An —AkZ0

% 5inefwn(Aj+An—Ak)efi(¢,~+¢n—wk)) .

Its coefficients are bounded by a constant C(M, N), and Ry (a™ (1), Bs) = fi(BTAN).
We have

BL
fitAN) dt
0

T =

=471 )

L
/0 fl(ﬁTAN) dr

/ " (Ru@®N (), B5)) ds

1

Since in the sum, which defines f;, the indexes j and n are such that A\j + Ay — Ak # 0, then in
view of (1.14), (fi)a~ = 0. Accordingly, by Lemma 1.6,

Y} < Lx(BL; N, M, A) .

Therefore
ZF‘QM\]ﬁTl2 < %(Bl/z;Nv M, A) (37)
l

Now the inequalities (3.3)—(3.7) imply that
Ay < 32(N) + 5600 (M) + 5¢(8; M) + 5(8; N, M) + 3(8; N, M, A) .

Choosing first N and M large, and then j large, in such a way that (3.1) holds, we make the
r.h.s. arbitrarily small. This proves the lemma. O

A The limit of large box.

Let us consider eq. (0.2), where the boundary condition x € T%J is replaced by x € ’JI%,

see (0.13). Now the eigenfunctions of the operator of Rossby waves (—A + K)~!o 6% are

i@kl 4uky) where k = (ky,ky) € 07122 =: Z%, , and the corresponding frequencies of the

Rossby waves are
kL

= , keZ3,.
L2K + k2 + L?k2

_ \0,LK
A = A

For the same reason as in Section 1.2, for any K > 0 and 6 > 0 the set of positive L such that
the spectrum {Ax} is strongly resonant, is at most countable (if K = 0, then this set does not
depend on 6).

Repeating the argument of Section 2 we see that for any L outside that countable set, the
resonant part R of the nonlinearity P in eq. (2.1) is given by (2.4), where now the sum is taken
over indexes j,n € Zg*, and that the resonant hamiltonian equation (2.14) still has the form
(2.16), (2.15), where k € Z2,. The assertions of Theorems 2.6, 2.8 remain true for any 6 > 0.
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When 6 grows to infinity, the lattice Z2, becomes dense in R?, and relation (2.6) defines a
field of nonlinear stochastic rotators on this lattice. Denote Jx = % (|vk|* + |vg|?). Since this
is an integral of motion for the hamiltonian system (2.16), then applying the Ito formula to a
stationary solution v(t) of (2.6) we get that 2nEJi = bf +b2. So E S (|u/? + |vg|?) = b%jf‘g‘,
and when # — oo the energy spectrum of the stationary solution is concentrated where the
spectrum of the random force is. That is, under the double limit 5 — oo and then # — oo the

equation (0.2) also does not exhibit the energy transfer to high modes.
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