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Abstract

We prove an enhanced limit theorem for additive functionals of a multi-
dimensional Volterra process (y:);>o in the rough path topology. As an appli-
cation, we establish weak convergence as € — 0 of the solution of the random
ordinary differential equation (ODE) %xf = % Jxs, yé) and show that its limit
solves a rough differential equation driven by a Gaussian field with a drift com-
ing from the Lévy area correction of the limiting rough driver. Furthermore,
we prove that the stochastic flows of the random ODE converge to those of the
Kunita type Itd SDE dx, = G(x,,dr), where G(x, ) is a semi-martingale with
spatial parameters.
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1. Introduction

The aim of this article is to obtain an approximate effective dynamics for the evolution of
a particle moving in a fast oscillating non-Markovian random vector field f(-,y,(w)). More
precisely, we study the small-¢ limit of the R?-valued solutions of the equation

A= _f (xf,y%) dr. (1.1)

We begin with studying the convergence of stochastic processes of the form

X; = (\/E | iooas. e | EGN@S)ds)
0 0

together with their canonical lifts X§, o I (X2 — X9) @ dXZ, where (y)>0 is a multi-

dimensional Volterra process with power law correlation decay +~“ and spectral density. We
obtain a functional limit theorem together with an enhanced and a rough CLT. The set of admis-
sible functions G; for the CLT are L? functions with Hermite rank bounded from below by %

(or by % for the rough CLT) and rapidly decaying Hermite coefficients.
We then obtain a rough CLT for the function space valued stochastic process

X =z /0 Cfayods = <\/€ /o CFiCayds, o E /O Efd<~,ys>cls>

and cast (1.1) as arough differential equation (RDE) in a Banach space driven by (X7 )c(0.7)- The
convergence of the solution of (1.1) is then an easy consequence of the continuous dependence
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of the RDE on its driver. We emphasize that—even when y is a strong mixing Markov process
so we are in the classical domain—it is advantageous to consider the ordinary differential
equation (ODE) as an RDE. In fact with the approach presented here, we automatically obtain
simultaneous convergence of the solutions with any finite number of initial conditions to the
solutions of the same limiting SDE of Kunita type, which is not easy to prove with the usual
martingale method.

To illustrate the mechanism behind the homogenization problem, we first review the
following popular perturbation model:

z; = eg(zi,y0) + (&, yo),

where £, g : R? x R" — R are sufficiently regular with suitable initial conditions. On the scale
of [0, %], Z; can be identified with the solution of the slow/fast system:

. R 1 R
X = g(x‘;,y%) + %f(xj,yé), Xy = X0, Xo € R,

The parameter ¢ is a positive number tuning the relative speed with respect to the fast motion
y and is assumed to be small. If the stochastic process (y;);>0 exhibits oscillatory features and
[ averages to zero with respect to a measure determined by it, the slow motion feels the aver-
aged and the central limit theorem velocity. It is then plausible to deduce a simpler equation,
called the effective equation, whose solutions approximate (z;);>o on the scale [0, ﬁ]. This
is the principle of slow/fast homogenization. Unlike for (x}):c[0,r}, the effective equation for
lim._o x7 is autonomous. There are two well known theories on this: (1) the fast motion is
deterministic, (2) the fast motion is strong mixing Markovian. If the fast motion is periodic,
this is classic. More recently, diffusive homogenization is obtained for a class of non-uniformly
hyperbolic fast flows including solutions of the classical Lorenz equations [KM17]. The second
theory, in which (y);>0 is an ergodic Markov process satisfying a strong mixing condition, is
by now also classic [FW12, KP78]. The theory we intend to study is a fast dynamics with
slowly decaying correlations. Such dynamics appear naturally in natural, economical, and
social sciences, as well as in statistics, see e.g. [CR96, Riol7, Rob95, Sam06].

In this article, (y;);>0 1s taken to be an admissible ‘moving average’ Gaussian process. Let
W, be a Brownian motion in R?, and K(r) € L(R?, R") an admissible kernel. A Volterra process
is of the form

V= / K(t — u)dW,. (1.2)

Increments of (fractional) Brownian motions and the fractional Ornstein—Uhlenbeck processes
are Volterra processes. In fact, a centered one-dimensional stationary [? continuous Gaussian
process (y;):>o has the integral representation (1.2) if and only if its spectral measure has a
density [Kal21, proposition 14.20] by simply taking K the Fourier transform of the square root
of the density. We will assume an algebraic correlation decay: for some 5 > 0, s, > 0,

|E [y; @ y]| =

/K(s —wK*(t —uwydu| <O (1At —s|77).
R

For stationary Gaussian processes, the regularity of the spectral measure can be obtained
from the decay rate of the correlation function. In comparison, ‘strong mixing’, which can
be characterized by the spectral density, cannot be classified by the decay rate of its correlation
function.
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Before going ahead explaining how to propose the convergence theorem, we go back to the
well known situation in which (y,);>¢ is a Markov process or strong mixing and take g = 0
for simplicity. Then the ansatz is a diffusion process whose generator can be formally written
down and the road map for the convergence of x; is to show that (x*).c( 1} is relatively com-
pact followed by an application of the martingale problem method. The paramount question
is then to determine for which L? functions G a functional central limit theorem holds for
NG fot/ “G(y,)ds. This is the Kipnis—Varadhan theory [KV86] which has been become a cor-
nerstone in studying both continuous and discrete stochastic models, see [KLO12] and the
references therein. We would like to highlight the fruitful rough path approach explored in
[DOP19, GL19, KM17].

In case (y;);>0 is a non-strong mixing Volterra Gaussian noise, how do we formulate the
condition on the driver? Let us first take (y;);>0 to be the one-dimensional stationary fractional
Ornstein—Uhlenbeck process and consider

t/e
a(G, e’:‘)/ G(yy)ds.
0

Then the scale a(G,¢) and the scaling limit depend on its Hermit rank, which is the low-
est m in the Hermite polynomial expansion of G = »_.° = c¢;H;. Furthermore, the solutions of
the equations x; = vazl a(Gj, €) fi(x7)Gi(y,/-) converge [GL20a]. For N = 1, this is straight-
forward. For N > 1, this models different driving vector fields across different regions, is
already more complex and involves CLTs for the iterated integrals in a topology stronger
than the weak topology. An enhanced CLT is deduced from and built upon the vast existing
literature, cf [CNN18, MT07, Taq79] under a fast chaos decay condition. The effective equation
describes in some cases a diffusion, in other cases an anomalous super diffusion, or turns out to
be a stochastic differential equation with mixed Itd, Lebesgue, and Young integrals. For related
work see [ILRMS13].

The result we described applies to the product form f(x,y) = Zf’:l fi(x)G(y) and the one-
dimensional toy model noise. The problem remains open for the evolution in the random field
generated by multi-dimensional noise and for the non-product form. For a preliminary exami-
nation, let us assume that the random field F(x, t, e, w) = f(x, yé(w)) isin L7 Taylor expanding
F in x in some direction v, we see

F(x,t,e,w) ~ f(x0,yr (W) + Vif(xo,y: (W) v+ ...

The CLT applies only if f is sufficiently fast oscillatory so the oscillation compensates the
insufficient decay in the auto-correlation of (y;);>o. It is more efficient to take the Hermite
expansion of f withrespect to the Gaussian process (y;);>0. Wrapping the Hermite polynomials
around a Gaussian process amplifies its correlation decay. We use this to determine the decay
rate of the random field. In case of E[y, ® y,] = id, the Hermite rank of f(x, -) is the lowest
|€] with non-vanishing ¢, in the following Hermite polynomial expansion:

fey) = cu®H(y) V1=0, (1.3)
ZeNg
where £ = (€4, ..., #£,) is a multi-index and ¢, € R. Otherwise we use a transformed process

(z)s>0 for defining the Hermite rank. The Hermite rank precisely characterizes whether the
functional CLT holds. We will specify the regularity conditions later.

Main results. Our main results are presented in theorems 3.1 and 4.6. The former is
an enhanced and rough functional limit theorem for multi-dimensional Volterra processes:
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X® = X and under more stringent decay conditions on the Hermite coefficients, we also show
(X7, X%) = (X, X) where X is a Gaussian field. Theorem 4.6 is an application to the homoge-
nization problem for (1.1). We show that, for f € Cj, the limiting effective equation is an SDE
of Kunita type:

dx; = I'(x,)dt + F(x,,dt),

where F(x, ~)d§fX(x) is a martingale with spatial parameters whose characteristics are of
the form q; j(x,z,1) = 0; j(x,2)t. The advantage of the formulation as a Kunita SDE is that
for any finite set of initial positions we have the weak convergence of the N-point motion,
by which we mean (©°(z'),. .., ©°(Z")), where ©° are the solution flows of the SDE and
7' € RY are initial points. This is due to the convergence of the drivers in the compactly sup-
ported case and solution theory of SDEs of Kunita type. These theorems are proved under
further conditions on the Hermite rank of f.

The proof of theorem 3.1 is the content of section 3, which relies on computational tech-
niques from Malliavin calculus, and that for theorem 4.6 is presented in section 4. For the
proof of the convergence of (x7),ci0,r;, we take the continuity theorem route for solution
flows of RDEs. For this we cast the equation (1.1) as a Banach space-valued RDE. To put
this in the perspective of diffusion processes, this is analogous to lifting a smooth stochastic
differential equation to the diffeomorphism group. The RDE method has previously been
employed in the very nice work of Kelly and Melbourne [KM17], in a different context. We also
resolve a question raised in [KM17] in proposition 4.9 below, with which we also bypass the
invocation of the martingale problem method used there, for identifying the limit equation. We
then turn this problem back to a finite state problem, and interpret the resulting RDE as classical
stochastic differential equations of Kunita type and identify the characteristics of the driving
semi-martingales with spatial parameters. Note that we have kept the infinite-dimensional noise
in the Kunita type SDE, for we would lose the simultaneous convergence if it is converted to
an SDE driven by a finite-dimensional noise.

2. Preliminaries

This section features a brief overview of background material and a preliminary treatment of
the noise.

2.1. The normalized noise process

Definition 2.1. An R"-valued stochastic process (y,);> is called a (stationary) Volterra pro-
cess if there is an integer d € N, a square-integrable kernel K : R — L(RY R") with K(f) = 0
for t < 0, and a d-dimensional Wiener process (W,),cr such that

Vis0 = ( / K(r — s)dWs> : .1)
R >0

=

Let 5,0 > 0. We write V,(3, ©) for the space of n-dimensional Volterra processes which
satisfy

‘/_ (Ki(—w),Kj(—w) du| <O (LArYP) Yi=0,j=1,....n, (2.2)

where K ; is the j™ row of K. It is also convenient to declare V, &f U5,6>o V,(8, 0).
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It is clear that any y € V, is a centered, stationary Gaussian process, which is actually

ergodic under the canonical time-shift [CFS82]. We set 3 ) [yo ® yo] throughout the article.
By a simple application of the Cauchy—Schwarz inequality, the estimate (2.2) yields

/R<K,»(s—u),1<j(z—u)> dul <O(IA]t=s|") V5,620, i, j=1,....n

This in turn implies the following decay of the temporal correlations of (y;);>0
Els@y] <O (1A[t—s]").
Let us give a few examples comprised by definition 2.1:

Example A.
(a) Given a fractional Brownian motion B with Hurst parameter H € (0, 1)\{% }, one can show

that for functions f satisfying
s 2

H-3 1

/(/f(u)(u—s)+2du> ds < oo, H> —,

R \JR 2

g1 1
Jpy € L*(R): f(s) = /cpf(u)(u — s)+H 2du, H< 3

R

the following identity holds

/ / Faw— 9" dudw,,  H> %

f(9)dBs = ¢ { "R R
/R // Wdudws, H < l,
RJ0 uz 2

see [PTO0]. Here, cy > 0 is some explicitly known constant. Hence, the fractional Orn-
stein—Uhlenbeck process dX, = —X, dr + dB, [CKMO3] is a Volterra process with kernel

o] 3 1
/ e “(u— 0" 7 du, H> >,
KO =cu{” -
_ 110,001(1) — €71 c0,n(10) 1
' [0.00] [—c0.]
du, H < —.
€ /0 u%_H u < >
It is not hard to check that (2.2) holds with 3 = 1 — H.
(b) Another example is
0 if 1t <0,
K@) =cy {112 ifo<r<1, He(0,1),

A - DY ifr >,
which leads (for a suitable choice of the normalization constant ¢y € R) to a fractional
Brownian increment fR K(t — s)dWy = B, — B, [MVNG68]. It is again easy to see that
(2.2) holds with 3 =1 — H.

Fact 2.2. Let X € IL(R",R") be a positive semi-definite matrix with rank m. Then there is an

isometry O € L(R", R") such that D oTxois diagonal and features precisely the non-zero
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eigenvalues of X.. Let G be a real-valued function on R". Then

G e (R, N(O,Y)) < G (OD% ) € L2 (R",N(0,id)) .

Let (y;):>0 be a centered, stationary Gaussian process and recall that > = E [yg ® yo]. There
is no loss of generality in assuming that rank(3) = n for otherwise y lives almost surely in
a proper subspace of R". Without further notice, we shall resort to this case in the sequel.
Let D and O denote the matrices furnished by fact 2.2. For any G € L*> (R", N(0, X)), we have
the following L? (R", N(0, id)) convergent expansion:

G (0Dty) = > cetety),

ZeNg
where cp & / G (OD%y) Hy(y)N(O, id)(dy).

Here, H; : R" — R denotes the Hermite polynomial of degree £:

def

Hy(x) = [[He(x).  x=(x1.....x) R,
i=1

where

m 2

X2 d X
Ho() & (—1yeT S e %, xeR, meN,.

dxm

Note that Hy(x) = 1, Hi(x) = x and (Hu, Hu) 2R n0.1)) = Omam!. We want to remark that in
[Nua06] the Hermite polynomials are defined with a different normalization.
Let us introduce the normalized process (z;);>0 by declaring

2% p-i0Ty,. (2.3)

Then (z;);>0 is clearly a centered, stationary Gaussian process with E [z9 ® z9] = id and

GO =G (0D¥z) = Y ceHe(z), 120, (24)
LeNG

Note that, by definition,

o= / K(t — u)dw,, Ko D10 K@), (2.5)
R

. . 2
and z € V,(83, ©) where © = ’D‘%OT‘ o.

Definition 2.3. Let G € L? (R", N(0, X)) and consider the expansion (2.4).
(a) The Hermite rank of G (with respect to y) is defined by

def .

H(G) = inf{|£]: cp #0}.
(b) We say that G satisfies the fast chaos decay condition with parameter p > 1 if

S leel(p— 1) VE < 0.

LeNG
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Remark 2.4. Denoting the Ornstein—Uhlenbeck operator by

T,G = § coe "M H,,
ZeNg

we have D(Ty) = {G € L*(R",N(0,id)) : ZZeNg |ce|?> e 201l¢! < oo}, Thus, by an application
of Cauchy—Schwarz we obtain that a function G satisfies the fast chaos decay condition with
parameter p if for some 6 > 0, G € D(T_% 1n(1)—1)—6)'

Example B. The generating functions

laf2 at
elra) =" _ ZEHZ(X), a,x € R",
LeN] :

satisfy the fast chaos decay condition.

2.2. Malliavin calculus

In this section we recall some concepts from Malliavin calculus. For details we refer to
[Nua06].

Let 5 = L>(R,RY), w.r.t. the Lebesgue measure. If W, = (W/},..., W9) is a two-sided
Wiener process, we construct an isonormal Gaussian process {W(h) : h € €} by Ito—Wiener
integrals

UL / (h(t), dW)),
R

where £ is identified with an L2 function from R to RY. If f € %™ = [2(R",R?"), it corre-

symmetrization. We define the multiple Wiener integral with respect to W as follows:

I " — L QR),  for f € 4,

m=0

. d oo tm—1 5] . .
HEm Y /J / It AW AW,

i yeemi=1""

Given f = (fi,...,f,) € 2" and a multi-index £ = (¢,,...,£,) € NZ, we define f%¢ ¢
72 by

[t g g b, (2.6)

To keep the verification of the fourth moment theorem simple we introduce contraction oper-
ators between functions that are not necessarily symmetric. Let S and S be two index sets,
f = ®ies fi and g = ®,_5g; are primitive tensors with f;, g; € . For any pair p = {a, b}
where a € S and b € § we define the contraction of f®g
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Tr(f @8 = (fotn) | Q@ fil®| @ & |- ()

ieS\{a} icS\{b}

We define the multi-contraction with multi-pairs of k-elements. Let P = {(a;, b))}, be a set
of complete pairings, where {a;}*_; C Sand {b;}*_, C S. We set

k

Trfe)=[UVwe) | Q@ fileo|l K s 2.8)

i=1 ies\{ay....ar} i€S\{b1....b}

Then the following product formula holds for f € #“" and g € "

INHI@) = Gum Y I(Trpf @ g), (2.9)

PeP

where P runs through all multi-pairs from S = {1,...,m} and S = {1,...,n} so P =
ZLAS ‘Pr, where Py denotes the collection of all k distinct pairs of indices from S x S. The
contraction is f ® g. In particular,

EI(HI(@)] = dmam!(Sym(f), Sym(g)) ypem. (2.10)

We have the following straight-forward generalization of [Nua06, proposition 1.1.4]:

Lemma 2.5. Let £ € Njj and [ € 7" with ||fi|| e = 1 foreachi =1, ... ,n. Then we have

Hy (W(f) = I(f).

Given £ € Nj; we call a graph of complete pairings, without self-loops and with nodes
{1,...,n} L-admissible if the k™ node has exactly £, edges. We denote the collection of all
such graphs by I',. We will use the fact

ITe| < VeI — 17 @2.11)

For a graph G € I'y, we write ; ;(G) for the number of edges between the nodes i and j.

Proposition 2.6 (Diagram formula [BH02, Taq77]). Let£ € Njand X = (Xi,...,X,) be
multivariate Gaussian. Then

E[H/(X)] = Z H H E[X.X)] %i(C)
GeT'pi=1 j=1

In particular, if k € N, Y = (Y1,...,Y,) is multivariate Gaussian jointly with X, and both X
and Y have pairwise independent components, then we have

[E[HCOH]| S e VR — D max [E [x;7]] .

<i<j<n
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2.3. Hdlder spaces and their tensor product

The algebraic tensor product X ®, ) of two vector spaces X and ) is defined as the subspace
of the dual of the bilinear mappings X x ) — R spanned by the elementsx ® y,x € X,y € ),
which act by

def
(B,x ®y) = B(x,y).

We can also declare a dual action on X ®, )Y by (x ® y, x* ® y*) def (x, x*)(y,y*) for x*, y* in
the dual spaces of X’ and ), respectively.
If X and Y are Banach spaces, we call a norm || - || xoy on X ®, Y a reasonable crossnorm
if
lx @ yllvey = [lxllxllylly VxeX,ye),

. . def X" ®y*
I © ey & sup L&F €30

= |l las Iy flys VxTe X, yt ey
exey  Zllxey

It is easy to see that both canonical examples, the injective and the projective tensor norm,
define reasonable cross norms. Finally, the tensor product of X and ) is defined as the
completion of X ®, ) with respect to the norm || - || yey. Without further notice, we always
assume that X ® ) is equipped with a reasonable crossnorm. Further details on the tensor
product of Banach spaces can be found in the classical monographs [LC85, Rya02].

We now turn to the tensor product of interest in the sequel of this work. Let o > 0 and X
be a normed space. The classical Holder space Cj (R, X) is defined as the collection

GR:, ) E (e ®RLX): |fle < oo},

with the norm

a ID*f(x) — D f ()| x

f
[fleg = sup sup|D*f(x)|x + sup sup il (2.12)
£eNd xeR? £eNd x#y lx =yl
le|< o] [e]=]c]

We also write f € C2T(R?, X) if there is an o/ > « such that f € C' (R, X).
We will use the following result. It was shown in [KM17, corollary 4.6] for a
norm equivalent to (2.12).

Lemma 2.7. The canonical embedding
1: Cy R, R @ C(RY,RY) — €y (R, CH(RY, R ® RY)),

Wf @ NE f)®e() Y f,ge CERLRY, x,y € RY,

extending to the whole space by linearity, defines a reasonable cross norm on the former, with
respect to which the embedding is continuous.

2.4. Rough path theory

The theory of rough paths has by now certainly found its way into the mathematical main-
stream. This is, of course, also due to the very nice monographs [FH14, FV10] to which we
refer for further details. We shall work in the framework of controlled rough paths [FdLPO6,
Gub04] popularized in the book of Friz and Hairer.
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Let X,Y:[0,T] — X be Holder continuous with exponents 7, and y,, respectively. If
Y1 + 72 > 1, Young’s integration theory enables us to define fOTY dX as the limit of Riemann
sums Z[M]ep Y,(X, — X,,) along any sequence of partitions P of [0, T] with mesh |P| tend-
ing to 0 [You36]. Furthermore, the mapping (X, Y) — fO'YdX is continuous. Thus, for X €
C %+, one expects a unique solution theory to the Young differential equation dY; = f(Y,)dX;
(given enough regularity on f). Indeed, if f € C?, this equation is well posed and the solution is
continuous in both the driver X and the initial data. In the case y; < %, this fails and one cannot
define the integral [ X dX by the above Riemann sum anymore. This is partially remedied by
rough path theory, which allows to define an integral with respect to less regular integrators by
enhancing the Riemann sum, see (2.15) below.

Let T > 0,~ € (0, 1), and X be a Banach space. We write |X|c+ for the v-Holder norm of
a function X : [0, 7] — X. The space of all y-Holder functions [0, 7] — X is denoted by

C ([0, T], X). We set A7 & {(s,0: 0 < s <t<T}and

CARXRX)E (X:Ar 5 X0 X [X], < o0},

X ‘
XI, & up I s,z||2(§2(
(.HEAT ‘t - S‘

s

where || - || xox is the norm on X ® X. Note that any y-Holder function X € C” ([0, T], X)

has a natural lift to C"(Ar, X) by declaring X, d:efX, — X;. A ~-rough path with values in
X is apair X = (X, X) € C7([0,T], X) ® C*' (Ar, X ® X) obeying the algebraic constraint
(Chen’s relation)

Kot = XKoo = Xy =X @Xyy, VO<s<u<r<T. (2.13)

Owing to this identity, the values of the two-parameter process X can actually be recovered
from the knowledge of X, def Xos t €0,TT:

Xx,t - Xz - Xs - Xs & Xt~

It is customary to denote the set of -rough paths with values in X by € ([0, T], X). Albeit
this space is certainly not linear, it becomes a complete metric space in the topology inherited
from the Banach space C7 ([0, T], X) & C*¥ ([0, T], X 2) which is canonically equipped with
the norm

D (EE 1) (S (S

We emphasize that—unless X = {0}—the space € ([0, 7], X) is not separable. In order to
avoid norm versus seminorm considerations, we shall tacitly assume that X, = 0 which is
anyways the case in our ultimate application of the theory.

Let f € C* (R, L(X,RY)), Y € C'([0, T],RY), and X € €7([0, T, X). For v € (3, }] the
integral

/ F(Y)dX, € C7([0, 71, RY) (2.14)
0
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can be defined, provided that Y is controlled by X. This is to say, there is a Y’ €
C7 (10, 71, L(X,R%)) such that

Y — Y X = O (Jt—5]"), 0<s1<T.

In this case, it is also customary to write (Y, Y’) € @?{’([O, T1, RY). Under these conditions, the
integral (2.14) is well defined as the limit of compensated Riemann sums along an arbitrary
sequence of partitions with mesh tending to 0:

t
def ..
YdX, = 1 E S
/ fXy) \plffo ,

[uwleP([s.1) (2.15)

Do & (f(Y)Xuw + (Y, © DF(Y)) Xu) -

Here, we introduced the ‘product’

d
def

(Y, 0Df(Y) k@)=Y (Yi(),0f(Y)0). x.y€X.

i=1

Employing the algebraic relation (2.13), it is then an easy exercise to check that
5Ex,u,t défEs,t - Es,u - Eu,t =0 (|t - 3‘37) s 0 < N < u < t < Ta
whence the integral (2.14) is indeed well defined by the sewing lemma [FdLP06, Gub04].

1
Proposition 2.8. Let Y, R and v (1,1). If Xe €7(0,T],X) and feC]

(Rd,IL,(X, Rd)), then there is a controlled rough path (Y, f(Y)) € D?([O, T1,RY) such that
t
Y=Yy + / f(YpdX;, re][0,T].
0

Moreover, the solution map @(YO,X)CEY is continuous from R? x €([0,T], X) to c’
([0, T1,R?) for each ' < 7.

Remark 2.9. We note that the theory of controlled rough paths usually assumes the
continuous embedding

L (X, L(X,RY)) — L(X ® X,R%), (2.16)

see [FH14, section 1.5]. It is well known that this is ensured by working with the projective
tensor product on X @ X'. This, however, turns out to be rather inconvenient when X is a
Holder space, which is the case of interest in this article. It is in fact beneficial to work with the
more explicit reasonable crossnorm introduced in section 2.3. Thankfully, as already observed
by Kelly and Melbourne [KM17, proof of theorem 3.3], the proof of proposition 2.8 in [FH14]
does not really require the embedding (2.16), but it is enough to equip the tensor product with
a reasonable crossnorm.
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3. The multidimensional limit theorem

3.1. Statement of the result

First we need to introduce a bit of notation: W denotes the Stratonovich lift of an n-dimensional

standard Wiener process W, that is, W'S{ =/ ! (W; — WS’) o dW/. For a smooth function X, we
def def

let X;, = [(X, — X;) ® dX, denote the canonical lift and set (Y ® 1)X,, = ['TX,,d(TX),
where T is a matrix.

. 2
Theorem 3.1. Lety € V, (3, O) for some 8,0 > 0and © = ’D’%OT‘ O. Then for any real-
valued functions Gi, . ..,Gy € L* (R",N(0, X)) with

. 1
Jhin, HG > 5
and any terminal time T > 0 all of the following hold :

e (Finite dimensional distributions). If each Gy is of fast chaos decay with parameter
©@2n— 1)+ 1, then

X = <\/§/EG1(ys)ds, o \/E/EGN(yS)ds> M vy 3B
0 0

te[0,T]

where W = (W), is a standard Wiener process and Y is the unique non-negative
square root of the matrix

12,E / E [Gi(3)G,(0) + Gi30)G ()] dr, i,j=1,....N.
0

e (Functional central limit theorem). If each Gy is of fast chaos decay with parame-
ter ©2n — )(pr — 1) + 1 for p, > 2, then the convergence (3.1) is actually weakly in
c ([0, T], RN) forany v < % — (ming )~

44444

decay with parameter O(4n — D(px — 1) + 1, then, for any v < % — (ming py)~!, where
P> 2,

X =X,X)=X
in the rough path space € ([0, T1, RN), where

Xs,t = (TWs,t’ (T & T)Wx,t + E(t - S)) 5

1 [~ (3.2)
== /0 E [G:00)G, ) — Gi)G ()] dr-.

Theorem 3.1 is a multi-dimensional version of the result in [GL20Db], see also [Geh20] for
related limit theorems for Hermite processes.

Remark 3.2. The limiting rough path (3.2) can be rewritten in It form as follows. Let W
be the Ito lift of W. Then

Xo = (YW, (T @ TIWE + At — 5)),
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where

A= /0 E [G:00)G(y)] dr.

3.2. Functional central limit theorem

We fix y € V,(5, ©) and write K for its kernel. Let z be the normalized process (2.3). Recall,
. . 2 o def

z € V,(B,©) where © = ’D’%OT‘ ©. We also set 7,K'(s) d:fK’(t — ), s € R, for the normal-

ized kernel defined in (2.5).

Lemma 3.3. For each £ € Ny, He(z,) can be written in terms of the multiple Ito—Wiener
integral as follows:

Hy(z) = [ [ 1 ((nkH™) =1 ((mK)*") . (33)

i=1
Consequently, {Hy(z,), £ € Ni} is an orthonormal set for any t > 0.

Proof. Given a multi-index £ = (44, ...,£,) € Nj, using lemma 2.5,

Ho(z) = [ [ HeW@mK) = [T 1 (@k)™).

i=1 i=1

Since E[zp ® z9] = id, we see

(nK', K’y = / (K'(t — r),K'(t — r))dr = / (K'(—r), K/(—r))dr = §;,

r ¥
as claimed. O

Let G € L* (R", N(0, X0)). The expansion (2.4) becomes

G =Y ctHz) = > ced (rK)*). (34)

ZeNg ZeNg

The first step towards the proof of theorem 3.1 is to establish a central limit theorem for the
finite-dimensional distributions of the vector-valued process

(\/E / “Gids. o E / EGNm)ds) . 3.5)
0 0

te[0,T]

The argument proceeds along a well-established pathway, see e.g. [BT13, Geh20, NNZ16]:

(a) We first assume Gy, ..., Gy € L*(R", N(0, 2)) live in a finite number of chaoses (that is,
their Hermite expansion (3.4) is finite) and prove the statement of theorem 3.1 by invok-
ing the fourth moment theorem of Nualart, Peccati, and Tudor [NP05, PTO05], see also
[NOLOS, NP12].

(b) A simple truncation argument then shows that the general case can be reduced to 1.
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Proposition 3.4 (Fourth moment theorem [NP12, theorem 5.2.7]). Letm > 2 and
£ € N" be a multi-index with ordered components, that is, £; < ... < £,. Let (f).s0 C
f":l,%ﬂ@[". Denote by f the projection of f to F° . Assume that fori,j = 1,...,m, the limit

def

Aij = imE [1(/)IC5)]

exists and
m—1
limTrpfi® ;=0 VPe L_JIP,»,
i.e. all contractions of f5 with itself vanish, except for the 0™ and the k™. Then we have
(Le, (s - - - 1e, (f3)) = N(O, M.
By lemma 3.3, we may apply the proposition to stochastic processes of the form
{ve foz‘l H,j (z,) du}, which is done in the following two key lemmas.

Lemma 3.5. Lerk,£ e Ny with €| A |k| > § and s,1 € [0, T], then

hms/ / E [He(2)Hi(z)] dudv = dgja(s A1) / [He(z) Hi(zo)]
+ E [He(z0)Hi(z,)] du.

Proof. Using Hy(z,) =1 (Tuf(@k) and by (2.10), we may assume |£| = |k| and also s < 1.
We have

E [I (n k™) I (r,K*)] =E | I (Trp (n.k*) ® (r,K7))
PEP

Let K (t) = T()K K(—1). We will use the fact that for v < u, the right-hand side is a sum of
products of the form fR K (w—r), K/(r — v))dr, whence it is a function of u — v. We first take
s = t, and by a change of variables,

/ / I(r. k) I (7,K*%)] dudv
- /0 (= e E [1 () 1 (k™) + 1 (k") I (K)] du
0 /0 CE [ (1K) 1 (rok ™) + 1 (rok®0) 1 (k)] du.
Since

(ruK®) I (1,K*%)] dudv

<€// LA v —ul” 5‘k‘)dudv—>0

the claim follows at once. O
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Next, we show that the contractions vanish as we send € — 0. Note that, even though {7,K'}
are orthonormal, for two different times s # ¢, 7,K' and 7;K’ may not be orthogonal for i # j.
If they were, then the proof of the next lemma would be much simpler.

Lemma 3.6. Let £ € N} and t € [0,T). If |€| > 5", then forr=1,...,|€| — 1, and any
multi-pair P = {(ay,by), . .., (a, b,)}, with both indices of a pair from {1, ..., |€|}, one has

L L
Trp/ TMKZ du ® / TMKZ du — 0.
0 0

Proof. Letk',k* be the multi-indices obtained from £ by deleting {a;} and {b;} respectively.
We compute

t t 2
Trp/ TMKZ du ® / T,,KZ du
0 0

' ' 1 2 1 2
</ LA =77 (LA s = | 7) [(r K @ 70y K*, 7 K @ 7, K*°) | du
g

= /[ ) I]4<Trp(7'ulK£ ® Tu, KO, Trp(ri, K* @ 7, K5)) d*u
'€

~

: /[ N (P ATy = 27) (1A s — sl 7) (1 Al — Mz\fﬁ(‘e"’)) (1 N ud*ﬁ(\ﬂ*r)) du
0.2

by the correlation decay of the kernel K. To see that this expression is of order o(¢~2) as ¢ — 0,
we use the inequality x*y? < x**+% 4+ y**9 for x,y > 0 and o, € R to find

/[ ” (1 Aluy — u2|7“3‘£‘> (LA |us — uﬂfﬁr) (1 Alua — u4|7“3(‘£‘”)) d*u
0.z

t t t t
= Uy =y 57M2+ll4
= / du4/ (1 A \u3|’ﬁ(m”)) du3/ (1 N |M2|7/3r) duz/ (1 N |M1|7ﬁm> du,y
0 —ly —ly -

up+uy
2 2
- (1)276\2\/5 (1 A |u3|ﬂe(m7r)) du3/6 (1n |u2|7,«;r) dip = O (62;%\2\74) '
=~z s .
Thus, the claim follows since 3|€| > 1 by assumption. 0

Proposition 3.7. Let0<t; <...<t,<Tandf',... £ c N Then

8 ut
\/g/ Hgl (Zu) du \/g/ C Hgk (Zu)du
0 0
: D...® : = N(0, M),
Ve / Hy (2 du Ve / Hy () du
0 0
where
Al 1 Al,k
Y :
AR A'k,k
0
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Proof. Recall Hy(z,) =1 (T,,IA{M) from lemma 3.3. Now lemmas 3.5 and 3.6 allow to
conclude the claim by an application of proposition 3.4. ([

Remark 3.8. This together with the lemmas below immediately leads to parts 1 and 2 of
theorem 3.1 when Gy, are polynomial functions: X — YW in finite-dimensional distributions.
The second claim follows for polynomials from the Hélder bounds proved below.

The following L? estimate, which we will actually lift to an L” bound momentarily, plays a
key role in proving the weak convergence in Holder topology:

Lemma 3.9 (L* Hélder bound). Let 0 < s << T. Let G € L*R",N(0, X)) be a real-
valued function satisfying the fast chaos decay assumption with parameter 2n — 1)0©. If
H(G) > 87!, then

< |t — sz

H\/E / "GO

12

Proof. Owing to stationarity of (y,);>¢, there is no loss of generality in assuming s = 0. We
expand the square as double integral and make use of the expansion (3.4):

: ? Lot
E ( / CG(yu)du> = ) aa / / E [Hy(z)He(zo)] dudv.  (3.6)
0 0 Jo

kLN
Ik|.|£|ZH(G)

The series is absolutely summable, thus one can exchange the order of summation and
integration. Recall that

Elz, ® 2,1 <O (LA [u—v| 7). (3.7)
Combining this with proposition 2.6, we find
ElHi(2)He(z)] < 0 VB 2n = DF (17 u— o] 7).

Inserting this estimate back into (3.6), we get

' 2
’ </ :Gmd“) < Y larlled VAR @ — 1"
0

kLeNg
lkl.|e| =HG)

X /5/E (1 /\|u—v\’H(G)B) dudv S
0 Jo

)

1

€

since H(G) > 3! and ZeeNg|clg|é)‘§j(2n - 1)‘713‘ Ve < by assumption. This concludes the

proof. O
The following estimate will be used in section 3.4:

Lemma 3.10 (LP Hélder bound). Let0 < s <t < T. LetG € L*(R", N(0, %)) IfHG) >
B~" and G satisfies the fast chaos decay assumption with parameter 2n — 1)(p — 1)O + 1,
where p > 2, then
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<|r—s|2.

Hﬁ / "Gl

Ly

Proof. As in the proof of lemma 3.9, we may assume s = 0 without any loss of generality.
4

Recall that, by Gaussian hypercontractivity, || X]|.» < (p — 1)‘2_‘ |IX||;2 for any scalar random

variable in the |€|™ Wiener chaos. It follows that

: ull 1t
H / Gondr|| <> led(p—1)= / Hi(z,)dr
0 L LENG 0 12
! 4 [l
SA/2 D led(p— DT VEOT2n— 1) (3.8)
€

LENG,

The statement follows since the sum is finite by the fast chaos decay assumption, cf
definition 2.3(b). O

3.3. Lifted functional central limit theorem

The aim of this section is to prove the convergence of the iterated integrals. We begin with a

definition inspired by [JSO3]. Let us write J; def o(Ws, s < t) for the filtration generated by the
Wiener process driving y through (2.1).

Definition 3.11. We say that a function G : R" — R with E [G(yq)] = 0 satisfies the condi-
tional decay condition (with respect to y) if

/0 |E [G(rvo)|Fo] ||L2(Q) ds < oo.

As we shall see in the sequel, if y € V,(3, ©), then any centered G € L*(R", N(0, %)) with
H(G) > 237! falls in the regime of definition 3.11.

Next, we recall a stability result for stochastic integrals, which is a weaker version of [KP91,
theorem 2.2]:

Proposition 3.12. For each k € N, let X* and M* be stochastic processes adapted to a
filtration F*, If(X", M5 = (X, M) weakly in C ([0, T], RzN) and, for each k € N, M is an F*
local martingale with supyx||M%|| 2y < 00, then

(X",Mk, / X; @de) = (X,M, / X, @d%)
0 0
in C([0,T,R" &R R" @ RY).

Remark 3.13. The condition sup, x|/ M} 2, < oo is of course equivalent to Kurtz—
Protter’s famous uniformly controlled variation condition

supE [<Mk>T] < 00,
keN

where (-) denotes the quadratic variation.

Lemma 3.14. Let y be any stationary stochastic process which is ergodic under the canon-
ical time-shift. For each k € {1,...,N}, fix a function Gy : R" — R satisfying the conditional

1538



Nonlinearity 35 (2022) 1521 J Gehringer et al

decay condition with respect to y, the fast chaos decay assumption with parameter (2n — 1O,
and having Hermite rank H(G;) > 5. Set

X, = (\/E/EGl(ys)ds,...,\/E/EGN(ys)ds> , te[0,T].
0 0

Then we have the decomposition
X = M; +(Z — 70),

where the respective jth-components are defined by:
M Ve [T [G0017: | as - vE [ E[Go0iR] as
0 0
7= \/5/ E {Gj(ys)|fg] ds.

In addition, the following hold:

e For each € > 0, the process M® is a martingale with respect to the rescaled filtration

(J:% ) 120

o We have sup. 1y ||M; |12y < o0 for eacht > 0.
e Foreacht € [0,T], we have || Z; || 12y — 0.

Proof. Due to the conditional decay condition, the processes M® and Z¢ are well defined
and, in particular, (M;).c(o,1; is uniformly bounded in L?* for each t € [0, T]. Indeed, splitting
the first term and by the shift invariance of y we have

/ ) Gj(y,)ds
0

By lemma 3.9 and the conditional decay condition, both terms on the right-hand side are uni-
formly bounded in € € (0, 1]. The fact that ||Z;||;2q, — O for each € [0, T] follows from
the stationarity of (y,);>o in combination with the conditional decay condition on G and
Minkowski’s integral inequality:

‘ ‘ Mi]qg

(SVE + 2\/5/0 B [G00)1Fo] [ 20 ds-

L2(Q
L2(€2)

1z

|L2(Q) = \/E

/0 E [G(y,)| Fo] ds

gﬁ/HEMmWHM@“%O
L2(Q) 0

We also need the following standard result, see e.g. [Ald89, proposition 1.2]:

Proposition 3.15. Let (M*)ien be a sequence of martingales. Suppose that:

. . . d.d.
e There is a continuous martingale M such M* LNV

e Foreacht < [0,T], (Mf)keN
Then M* = M weakly in C ([0, T],R").

is uniformly integrable.
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Combining propositions 3.12 and 3.15 with lemma 3.14, we can prove the following central
result:

Proposition 3.16. Let y be a stationary ergodic stochastic process and X° be as in lemma
3.14, with the conditional decay condition with respect to y in place. Let W be a standard
Wiener process and let

T2, = /0 E [Gi00)G1() + Giy)Gy(yo)] dr.

IfX° = YWin C([0,T],RY), ase — 0, then
X° = (X°,X) = X
in C ([0,T],RY @ RN @ RY) where
Xor = (YWer, (Y@ MWy, + E(t — 5)) = (YW, (T @ VWL + At — 5))

with Wy, denoting the Stratonovich integral, Y the non-negative symmetric square root of 12,
and

l o0
== /0 E [G:00)G,0) — Gi3)G (30)] dr.

Proof. Without loss of generality, we may assume s = 0 by stationarity. By lemma 3.14 and
an integration by parts, we have the decomposition

t t t
[xew = [mea+ [ @-z) o
0 0 0

t T t
=M5®Xf—(/Xf®de) +[G-z)ea
0 0

Since [|Z; ;2 — O for each ¢ € [0, T] by lemma 3.14, we see that M — TW in finite-
dimensional distributions. Since (M?) is L? bounded on [0, 7] with uniform bound in &,
Burkholder—Davis—Gundy inequality shows that (X, M*).¢(.1j is tightin C ([O, 7], R™ ) .Con-
sequently, Z; — Z° is also tight and converges to zero in probability. Since X* = M*® + Z; — Z°,
it follows that

(X, M°,Z5 — Z°) = (YW, TW,0) in C ([0, T],R™).

By proposition 3.12,

T

t T ;

M; @ X; — (/0 X ® de) =T NW, W, — (/0 (TW), @d(TW)S>
t

= / (TW)Y ® d(TW)v + tTZ = (T ® T)WOJ + é’rz
0

weakly in C ([0, 71, RY @ R"). To conclude, we observe that
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/ (z-Z) ®dX; = ¢ / ) ( / E [GO»)|Fo] ® G(yy)dr
0 0

0

By Birkhoff’s ergodic theorem and stationarity, for each fixed ¢ € [0, 1] these terms converge
almost surely as ¢ — 0 to

/0 E (G| Fo] dr @ E[G(yo)] — / E[G(yy) ® G(yo)] dr.

0

We used the shift invariance and ergodicity of the process. The first term is 0 and the second
term is

—l/ E[G(,) ® G(yo)] dr.

0

To see that this convergence of fot (Z5 — Z5) ® dX: is actually almost surely in C ([0, 1], RY),
we apply lemma 3.17 below with

def

0L /o ( /0 TE[GO|R) © Glndr - / E (G| 7] @G(yodr) ds

+ t/ E[G(y,) ® G(yo)] dr.
0

Putting everything together, we have
t l [e’e}
/Xf ®dX; = (T @ THWo, + Eth - t/ E[G(r) ® G(yo)] dr,
0 0

the proposition follows from the identity = = %th —t fOOOE [GO,) @ G(yo)] dr. O
Lemma 3.17. Let f: Ry — R be locally bounded. If lim. e f (é) =0 for any t € [0, 1],

then also

lim sup ‘sf (E)‘ =0.

=0 sgf0,1] €
We return to the representation y, = fR K(t — u)dW, where K : R — L(R?, R") and set

. [T ot
yr & / K(t —wadw,, 7= / K(t — w)dW,.

o0 T

Note that, forevery 7 > 0,y; = y] + y;. Moreover, y” € F,, whereas y" is independent of .

. 1 . . . .
As the normalized process z, = D~ 20"y, is nothing but a linear transformation of y, we also
have the decomposition z; = z; + z/, where

Z=Dt0"y, F=D10Ty
By independence, [|Z] |7, + [|Z7]|7, = 1 necessarily holds.
Lemma 3.18. Fort > 7, we have that
- A —B
Izl <O (Alt—1]").
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Proof. For j=1,...,nletZ"" be the component of z”. We have that

N2 (=7 N R .
. {(Zf”) ] N / (Kj(—uw). Kj(~w)du <O (LA |t —7[7),

o0

as required. (|

Lemma 3.19. Let £ € Nij be a multi-index. Then, for each t > T
]
|E [He(z)| 7|, < VEOT@2n— 1)* (1 Al — r\——g)

Proof. We use the following well-known expansion formula for Hermite polynomials. For
any a,b € R with a> + b*> = 1:

m

H,(ax + by) = Z (7) a’b" H(x)H,—;(y) V x,y €R.
=0

Taking a = ||Z7||,2 and b = ||Z] |2, we obtain

n n e 3 —k,T ~k, 7
Hz(Z:)ZHHek(Z,)—HZ ( ") 27| 5 e |1 (H o )Hem (Hzﬁtf )
k=1 t

k=1 jz=0 HL2 HL2

£l N ~ =k, ~k,7
-3 ST () ettt e ) s ()
Jn=0k=1 12 2t 12

J1=0

Since 77 is independent of F, after taking the conditional expectation all terms vanish except
those with j, = £, thus, the sum reduces to one term:

E [Hy()| F.] Z ZH&)H’”HBH*TH“ " H,,

a=0  jy=0k=1

—kT ~k'r
[EHS [z 2

—k,T
_ H 7/(7' H < _
=7 lise (Hszu)

The asserted estimate follows by an application of proposition 2.6 and the diagram formula to
the term E [Hy (217 /||z1"7||2) |- The multiplicative factors just cancel. The required estimate
follows from lemma 3.18 and Cauchy—Schwarz. (]

Proposition 3.20. Lery € V,(5, ©). Then any function G € LZ(R" N(0, X)), which satisfies
H(G) > 237" and the fast chaos decay condition with parameter 0@2n — 1)+ 1, also satisfies
the conditional decay condition of definition 3.11.

Proof. Using the Hermite expansion of G and lemma 3.19, we compute
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[E GOl < D leel||E [Hezo)|Fo] ||

LN €[ =H(G)

< Y \cg\\/ﬁé‘éé‘(zn_l)ﬁ;(lm,giﬁ).

€N €] >HG)

Since 3oy e[ VAOT 20— )T < ox,

TIE[GOIF] [0 ds < e VEO T n=1)" sup [ (1Aas 75)ds < oc.
0 L 0

£ENIIEZH(G) lIZH©G)

The finiteness of the integral follows from the assumption that H(G) > 237" U

Lemma 3.21. Let £,k € N be multi-indices such that |€| A |k| > 57", Then

ro, 2
E <g / / Hg(zr)Hk(z,,)dudr) < QO (g — 1)EHIR g2,

Proof. By stationarity we may assume s = 0. We certainly have

Lo :
E ( / ' / Ha(e) Hiz)du dr) < / B [Hotes Hates Halay Hiz )] | ds.
o Jo [0,1]

3.9

Recall that z; ~ N(0,id) for any s > 0. Consequently, proposition 2.6 furnishes the estimate

4
|E [He(zs JHe(zo) Hize) Hiczs)] | < O TT (1A Isi — 5] 7@,

Gelm i,j=1
i<j

where & €, 6,k k) c Ng" is obtained by simple concatenation of £ and k. Recall, I'y denotes
the set of graphs of complete pairings with the node having exactly £, edges. For a graph
G € I'y, we write v; j(G) for the number of edges between the nodes i and j. For any given
G € I'm, 7:.,/(G) € Ny satisfy

3712G) + 713G +14(G) = [£],  712(G) +123(G) + 724(G) = |£],

713(G) + 723(G) + 134(G) = |k, 14(G) + 724(G) + 134(G) = |k|.

Owing to (2.11), the proof is concluded upon verifying that

4
B 1\2
/[OL]{H (1A ]si — 50 ®) ds < (g) , (3.10)
i
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uniformly in G € T',. To this end, let us fix such a graph and henceforth suppress it in our

. . def ‘ def <—k— def
notation. We abbreviate f(s) = 1 A Is| =2, v = Zlel%,k, and 1, = Z?:k +17ki- Then

L4 4
/[0 £]4Hf(si — s dts = /[o g /o [Lrer=spmrds | [T A= s ds.

Y ve Jj=2 =2

<j

An application of Holder’s inequality shows that
o= :
/ Hf(Sl — 55" ds; < sup / Sl —w™ds; < 2/ Sf(s)™ ds.
0 0 0
Jj=2

uel0,1]
Iterating this argument, we find
tot
4Hf(5i — s dts < SH / f(s)™ds.
[0.£]755 k=10
Similarly, it holds that
toort
/ J L —spmats <8 / Fls)* ds,
(0217 k=170
whence
2 4 L1 t
( / TLrGi— sy d“s) <II / fls)*ds / fs)™ ds.
[0.£]"55; k=170 0
Since 7y + v > |€] A k| > 5! foreachk = 1,...,4, itis easy to see that the right-hand side
is <(t/ ¢)*. This verifies (3.10) and the proof is complete. U

Proposition 3.22. Let p =2 Let G,Gy € L*(R",N(0, %)) satisfy the fast chaos decay
condition with parameter ©(4n — 1)(p — 1) + 1. Then

<t —s|.
L]7

e / E / G1(y)Ga(y)du dr

Proof. We may again assume s = 0 by stationarity. We make use of (2.4) and the hypercon-
tractivity estimate already employed in lemma 3.10:

‘ / [Gl(yr)Gz(yu)dudr <% el / / Hy(z ) Hy(z.)du dr
: : £ € 17

Lr ZeN{’)keNg
Lo
/ /He(z,)Hk(zu>du ar

<D lebed| (p— 1"

t €]+ k| ~ |k|+€] k| +1€]
<z 1.2 — k! _
N€§ § ok (p— 1) 7 VEKIO T (4n—1) 7 .

LENGLEN]
LeNGKEN]

12

Here, the last estimate relies on lemma 3.21. The fast chaos decay assumption precisely states
that the double sum on the right-hand side is finite. This proves the claim. (]
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3.4. Proof of theorem 3.1.

With the preparation work earlier, together with proposition 4.9 below concerning convergence
in the rough path topology, we can now prove theorem 3.1.

Proof of theorem 3.1. Let X° be as in (3.5). In remark 3.8 we have seen the conver-
gence of X° — TW in finite-dimensional distributions if Gy are polynomials. Let M € N and
G € L*(R", N(0, 2)). We denote the function obtained by truncating the Hermite expansion of
G atlevel M by

def
G"(3)E D ceHi(zy).
LEN]
le|<m

Combining lemma 3.3 and proposition 3.7, it follows that, for each M € N,

oM def <\/E/ GY(yyds, ..., \/E/g G%(ys)ds> fdd Ty W,
0 0

1€[0,1]
where now

def

(Y3 = /0 E [G)(y)GY (v0) + G (30)GY (vy)] ds.

The convergence in the finite-dimensional distributions follows from the Portemanteau
theorem, see e.g. [Bil99, theorem 3.2]: we only need to verify the convergence of each
component in probability (since we also have Y); — Y and therefore T, W = TW).

It remains to send M — oo. For this we observe that, for each ¢ € [0,1] and each
i=1,...,N,

: L ?
E <\/E / Gily)ds — /e / G?(yods)
0 0

€ Z czck/E/EE[HZ(yu)Hk(yu)] dudv
0 0

k.eNg
|Ke| | €|>M
S Z 5\8\,\k\ceckmé\‘\(2n_1)\2\_>0
k.LeNg
|k, €]>M

uniformly ine > 0 as M — oo.

Fix v < § — (ming pr)~". The weak convergence of X° to YW in C([0,T],R") follows
from the tightness of the left-hand side of (3.1) in C" ([0, T, RY) (upon slightly decreasing ).
Together with the fact that finite-dimensional distributions uniquely determine Radon measures
on C7([0,T],RY), cf [Bog07, exercise 7.14.79], this follows similarly as in proposition 4.9
below. We conclude the asserted weak convergence.

It is only left to lift this limit theorem to the iterated integrals. By proposition 3.20 and the
convergence of X° to YW, the process X°, with y € V,(8, ©) and with G; € L*(R", N(0, X))
satisfying H(G) > 237! and the fast chaos decay condition with parameter O@2n — 1)+ 1,also
satisfies the conditions of proposition 3.16. Applying the latter we conclude the convergence

X° = (X°,X5) “%5 (TW.(Y @ TW,, + 2t - 5)) .
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Furthermore, || X;,||» < |t — s\% by lemma 3.10 and ||X§,||z» < [t — s| by proposition 3.22
with bounds independent of e. Thus, sup..qE [|[X|cac2] < oo for every v < 1 —
(ming p;)~!, and an application of proposition 4.9 concludes the proof. (]

4. Rough homogenization

Consider the family of ODEs
-1 . .
dv ="/ (viove)dn  x5=xo relo.Tl, @D

depending on a scale parameter € > 0. Let D, f denote the derivative of f in the x-variable,
of order £ = (€, ...,£;). We also write D, f for the full Jacobian in the x-variable. We shall
interpret (4.1) as a Banach space-valued RDE, see section 2.4 for background.

4.1. Casting the homogenization problem as RDE

Let us explain how to cast the ODE (4.1) as an infinite-dimensional RDE. To this end, we set
1 !
X°:[0,T] — CJ(RY,RY), > —/ [ (hys)ds. 4.2)
Ve o :

Thus, X¢ is a curve in C,?(Rd, Rd). We denote its canonical rough path lift by X° = (X<, X¢),
where

B t R R 1 1 r
Xg, = / (X; — X)) @dx; = / ( / f(-,yg)du> © fCyn)dr. (43)

This notation has to be understood in terms of the embedding C,?(Rd, RY) ® C;}(Rd, RY) —
C(R? x RY,R? ® RY), see lemma 2.7. The function X, : RY x R” = R? @ R? is given by

B 1 t r
X;,I(XI’XZ) = g/ (/ f(xl’y‘;)> du) ®f(x2’y£)) dr.

Furthermore, we define

§:RY= L (CyRERY),RY),  with 6.(f) = f(x). (4.4)

Occasionally, we shall also use the notation d(x) &t 0. The operator 9§ is sufficiently regular as
the next lemma shows:

Lemmad4.1. Fora € (0,00)\N, the operator (4.4) inherits the regularity of the image space:
§ € Cy (RYL(CHRYR),RY)) .

Proof. For simplicity let us only consider v € (1, 2). All other cases can be treated similarly.
We claim that DS, € L (R, L (C§(R?, RY),R?)) acts as

Do,(h)(f) =Df(x)h, fe€Cy(R,RY), heR" 4.5)
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In fact,

105t — 0 — Dax(h)H]L(CZ'(Rd,Rd),Rd) = sup |f(x 4+ h) — f(x) — Df(x)h|

Hfl\Cg(Rd,Ra)él
1
<|h|  sup / |Df(x + ch) — Df(x)| ds < |h|.
11 e et <10
U

Next, we write (4.1) as a RDE:

Lemma 4.2. Fixa f € Cg’OJr(Rd x R",RY) and a deterministic path y € C7 ([0, g],R")
for some i > 0. Then, for any € > 0, the RDE

dx = §(x9)dXE (4.6)

driven by the rough path defined in (4.2) and (4.3) is well posed. Furthermore, the unique
global solution to (4.1) solves the RDE (4.6).

Proof. Well-posedness of (4.6) follows immediately from proposition 2.8 and lemma 4.1.
For the last part set

=2, 50 (XE — X0) + (6(x%) © DO(x9)) X2,
=¢ def c
St = f (xs’y%) (t—s),
where Dd acts by (4.5). By the sewing lemma, it suffices to show that, for some 7 > 1,

—_c =
=& _ =
—s,t —is,t

S le—sl”,

as it implies the integrals obtained by =3, and =5, are the same, see [FALP06, FH14, Gub04].
Note that, since € > 0 is fixed, the prefactor in this bound is allowed to diverge as ¢ — 0.
Remember that, by assumption, we have y € C7 ([0, L], R") with probability 1 and f € C; .
It follows that, for some n > 0,

e =e 1 [ i )
B~ B < %/ ’f (x;,yg) —f(x‘;,yg) dr
1 [ r ) )
*g/ (/ [Dof (x5sy ) | [F (5 ve) du) dr
S Je= sl
as required. )

4.2. Statement of the result

We begin with a simple lemma:

Lemma4.3. Letf:RY x R" — R? be differentiable such that f(x,-) € L* (R", N(0, ¥); R")
for every x € RY. Then, if sup y<g 1D f(x, )| 2o o3y < 00 for each R > 0,

infH (Do f(x,)) = inf H (f(x,-)) .
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Proof. If (f(x,-),Hy) =0 for some multi-index £ € Njj, then also (D,f(x,-),Hs) =
DX <f(xa ')aHZ> =0. O

We define the Hermite rank of f(x, -) to be

H(f (x, ~))—i inf | H(ﬁ(x )

44444

Letcp = (cé, ...,cy)and c]lf = (cé’k, .. .,cZ’k) where fori=1,...,n,
fie )= Y ci0H,,
£ENZ € >H(fi(x.)
ik
Difilx,") = > dfoH,

LENG,E| ZHDy fi(x,)

Condition 4.4. Let~ € (3, 3) and p > 175 We impose the following conditions on the
datain (4.1):

(a) The fast process y has almost sure sample paths in C°* ([0, T], R"). Moreover, there are
5,0 > 0suchthaty € V,(5, ©).

(b) fe CE’0+ (Rd X R”,Rd).Foreachj =1,...,d,0 < |[k| <3, wehaveinf, H (fj(x, -)) >
%, Dy fj(x,-) € L* (R",N(0, %)), and

> suplef (x| @n — D5 -1V <00 YR>0 4.7

XEBR
LeNG

where ¢/* are the coefficients in the Hermite expansion of Dy f;.

Lemma 4.5. The condition (4.7) holds if for some 0 > é(4n— D(p—1) and every
j=1,....d, k| <3,

sup 3 [ei¥()]0% VA < . (4.8)

xEBg £eN]

Proof. Firstly forany 6 > 0,a > 1,

Zsup\c (x)|9@\/_.\ sup sup||cf (x)\97a2 Z g
Nt

ZeN”xe R ZEN"

Since the composition number of |€| into n blocks is at most of the order |2£|", we have

Za’é ia’% 0" < 0.
=0

LeNG

Hence (4.7) follows from SqueBR SUPgeny |c£ (x)\@ Yar \/_ < 00, the latter clearly follows

from sup, ., ZZEN"|C£ (x)\G VI < 00.In particular,

sup sup\cl (x)|9 ; \/_ < 0, 4.9)

XEBR ZGN"
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concluding the proof. U
We have the following limit theorem on the solution to (4.1):

Theorem 4.6. Consider the ODE (4.1) with condition 4.4 for ~ € (%, %) in place. Then, for
each € > 0, there is a unique pathwise solution (x;)icjo.r). Fori,j =1,...,d, let

o) / E [fi(x 30 f 2 30) + fiGeyo) )] dr.
0

A€ / E [fi(x,y0)f(z,y,)] dr,
0
t = [CEIDF (o dr
0
Then the following hold:

(a) Suppose that f(-,y) have common compact support for every y € R". Then there is
a limiting rough path X € € ([0, T1, C,f’(Rd, Rd)) such that X° converges weakly to
X. Furthermore X = (X, X,; + (t — s)A), where X is a Gaussian field with covariance
0 j(x,2)(t A s). In particular, for any (random) initial condition xo independent of (y;)i>o,
as € — 0, the solution x° of (4.1) converges weakly in C” ([0, T1, Rd) to the solution of the
RDE

dx; = 0(x)dX,.

(b) Suppose furthermore that xo € L™ is independent of (y;);>o. Then the solution of (4.1)
converges weakly in C ([0, T1, Rd) to the unique solution of the following Kunita type Ito
SDE:

dx; = T'(x)dr 4+ F(x,, dr). (4.10)

def . . . . . .
Here F(x,-)= X(x) is a martingale with spatial parameters and with characteristics
A; j(x,z,1) = 0 j(x, 2t. Furthermore, if ¢° denotes the solution flow, the N-point motion
(@7 (x1), ..., p;(xN)) converges to the N-point motion of the limiting equation.

Let us record a few remarks on theorem 4.6:
Remark 4.7.

e The limiting equation (4.10) is equivalent to the classical Itd SDE
dx, = F(x,)dt + \/E(.xt)th.

e Theorem 4.6 extends the results of [GL20a] from product to non-product drifts and from
one- to multi-dimensional environmental fast-scale noise.

e We observe that—unlike the one-dimensional work of the first two authors of this arti-
cle—the limiting rough path has a non-vanishing Lévy area. The reason for this is the
non-reversibility of the Gaussian process (y;);>o in dimension n > 2. Indeed, a one-
dimensional, stationary Gaussian process is always reversible in the sense that, for each
T >0,

d
eero,r1 = Y1—rcto,r)-
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In higher dimensions, stationarity of a Gaussian process is a genuinely weaker requirement
than reversibility. We also note that the presence of the non-trivial area term matches the
findings of [DOP19].

4.3. Weak convergence in rough path spaces

This method of lifting the RDE on R? to a Banach space of functions has previously been
successfully employed in the very nice work of Kelly and Melbourne [KM17]. Since there
is however a minor inaccuracy in that article (see example C below), we choose to recall
an appropriate amount of detail of their approach. Without further notice, we shall assume
the regularity assumptions of condition 4.4 in the sequel. Let us first elaborate on the minor
inaccuracy in the work of Kelly and Melbourne, then present results leading to tightness of
X° in the rough path spaces over C3(RY,RY), the space of smooth functions with compact
support in Bg. This is proposition 4.9 below which resolves a question raised in [KM17] and
allows us to bypass the martingale method problem as well as to obtain a Kunita type SDE in
the limit.

The example below shows that tightness in rough path spaces over infinite-dimensional
Banach spaces is a touchy business.

Example C. When proving tightness of the driving rough path X° = (X°,X%) in
[KM17, corollary 5.9] (there denoted by WF), the authors assert that the unit ball in
€7 (10, T), C3(R%, RY)) is compact in the metric of €7 ([0,T], Cf(R% R?) for each
~ < 4. This, they claim, should follow by a standard Arzela—Ascoli argument as in [FV10,
chapter 5]. In the latter, however, the authors only consider rough paths with values in a
finite-dimensional Euclidean space. In fact, for any infinite-dimensional Banach space X, the
embedding &’ ([0,T], X)— €7 ([0, T], X) is not compact. To see this, let us take 7 = 1 and
a sequence of points {x,},cy C By, given by Riesz’s lemma, with |x,, — x,| > % for any

m # n. Set F}' déftx,, and F?y,‘g%(xn ® x,). Then {F, = (F",F")},.y is bounded in
€7 ([0, T], X), but not compact, as |F,, — Fy| g2 = % for all m # n.

A remedy of this lack of compactness was presented in the recent preprint [CFK*20]. There,
the authors worked in the p-variation setting, but the arguments of course transfer to Holder
rough paths. We recapitulate a streamlined version of the argument in the sequel; mainly for
the reader’s convenience, but also to fix some notations.

Let R > 0. We let Cy denote the Holder functions supported in the ball of radius R,

def

RRELRDE {f € X:supp(f) CBr}, X =Cj(R\,RY.

Definition 4.8. Let X = (X,X) and Y = (¥,Y) be random variables with values in
%7 ([0,T], X). We say that X and Y are equal in finite-dimensional (space-time) distributions
if, foreachn € N,0 <ty < ... <t, <T,and xi,...,x; € R (i = 1,2),

(Xll(xi)’xll(x{’x%)) (Yll(xi)’Ytl(xi’x%))
. d .

(%, (1), X, (2}, 22)) (V@) Y, (x1, x2))

as (R@ (RY® Rd))"—valued random variables.
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Our main weak convergence result of this section is as follows:

Proposition 4.9. Ler~ € (%, 1], a > 0,and R > 0. Let (X"),en be a sequence of random
variables with values in € ([O, T], g(Rd, Rd)). If there is ap > 1 such that

supE [|X"|ZA/(DC2AJ < o0
neN

and if the finite-dimensional space-time distributions of any weak limit point of (X")nen
coincide, then there is a random variable X € €7~ ([0, T], C,%’(Rd, Rd)) such that X" = X
weakly.

Remark 4.10. Proposition 4.9 resolves the question raised in [KM17, remark 5.14]. In

fact, by employing it, one could bypass the invocation of the martingale problem used in

[KM17, section 6] in order to characterize the limiting equation.

Proof of proposition 4.9. Fix+' < yand o’ < a.Lete > 0. Then (X"),cy is tight in the

space € ([0, 71, ¢y (RY, Rd)). Indeed, there is an M > 0 such that P (X" ¢ Ky/) < £ where
Kn® {Xe€ € (10, T], CgRLRY) : [X|epeer < M}

By lemma 4.11 below this set is relatively compact as a subset of & ([O, T, Cg/(Rd, Rd)).

It remains to show that the finite-dimensional space-time distributions uniquely characterize
the limit points of (X"),,cy. Let X and X be limit points of (X"),cn. By the Portmanteau theorem,
the laws of both X and X are Radon measures. A compactification argument (see e.g. [Bog07,
exercise 7.14.79]) shows that these two measures coincide, provided we can exhibit a test set

JF of bounded continuous functions f & ([0, T, Cﬁ’(Rd, Rd)) — C such that

e F separates points on € ([O, T1],C% (RY, Rd)),

e F is closed under pointwise multiplication,

e 1 € F, where 1 is the function with constant value 1,
e E[f(X)] =E [f(X)] forall f € F.

We choose F as the family of characteristic functionals furnished by the space-time
evaluations of definition 4.8:

]-"déf {(X, X) — exp iz ; (X,j(x}), th(x},x?))

=1

neN, 1;€[0,T], xi? eR’, ;€ L (R’® (R ®R?) ,R)

. . . d < .
One verifies that F satisfies the requirements above, whence X = X, as required. |

Lemma 4.11. LetR > 0, % <y <v< % and 0 < o < . Then the embedding
% (10, T1, C3R%, RY) < & ([o, T],cg’(Rd,Rd)) @.11)

is compact.
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Proof. The embedding (4.11) is certainly continuous. To see that it is actually compact,
it is enough to show that the set K, def {X ce’ ([O, T1, C,‘;/(Rd,Rd)) C X erperr < 1} is
relatively compact.

We shall make use of a general version of the Arzela—Ascoli theorem recalled in

proposition 4.12 after the proof. Let (X"),cy be a sequence in K;. We need to show that
both (X")uey and (X")ney are relatively compact in the spaces C ([o, 71, €3 (R, Rd)) and

c>’ Ar, Cg/(Rd, Rd) ® C,%/(Rd, Rd)) , respectively. Since the arguments are similar, we only
detail the relative compactness of (X"),cy.

By the algebraic constraint (2.13) and a straight-forward interpolation estimate (see
e.g. [FH14, exercise 2.9]), it is enough to show that (X{ ),ey is relatively compact in
C ([0, T, C,%/(Rd, Rd) ® C,‘;/ (Rd, Rd)). First note that this family is equicontinuous. Indeed,
again by Chen’s relation,

I1X6, — X5l < IIXE

co g ¥ ‘ | co g + ‘X;l ‘ co’ |X;~1J ‘ co’

forall 0 < s < ¢ < T. We are thus left to show that, for each 7 € [0, T, the set {X}},: n € N}
is relatively compact in C,%l(Rd, RY) ® Cﬁ/(Rd, RY) in order to conclude with proposition 4.12
below. For this it is enough to note the compact embedding

C® (Bg x Bg,R? @ R?) — C* (Bx x Br,R ® RY),
which in turn again follows from the Arzela—Ascoli theorem—but this time in the spatial
coordinate. (]

The following version of the Arzela—Ascoli theorem, employed in the previous proof, can
be found in multiple places, see e.g. [Kel75, theorem 7.17]:

Proposition 4.12 (Arzela—Ascoli). Let X be a compact metric space and Y be a metric
space. Let C(X, Y) be the space of continuous mappings f: X — Y, equipped with the uniform
topology. Then a set K C C(X, Y) is relatively compact if and only if

e The set {f(x): f € K} is relatively compact in Y for each x € X and

e The set K is equicontinuous, i.e., foralle > 0,thereisad > 0suchthatdy (f(x), f(y)) < e
forall f € K, provided that dx(x,y) < 0.

4.4. Proof of theorem 4.6

We can now conclude the proof our homogenization result:

Proof of theorem 4.6  We first assume that f(-,y) and g are supported in Br for each
y € R". Owing to proposition 2.8 and lemma 4.2, it is enough to show that

X = X (4.12)
in €7 (10,71, C; (R, R%)). We wish to employ proposition 4.9. To see that

XE

sup E [|X°|] < oo, (4.13)

£€(0,1]
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we argue as in lemma 3.10: first notice that, forany i = 1,...,d and any p > 1,
1 ! 1 ) ¢
w2 [ ad =Sl Socico [ (5 o
XEBR € s LP(2) XEBR ZENS s

LP()

cwﬂ/m@mu

1
<2 s
\/EZENS XGER LP(Q2)
By hypercontractivity and our assumption cg(x) =0 for all x € R? whenever |€| <
inf, H(f(x, -)), we get as in (3.8)

1 !
sup %/fi (x,yx) du

.XEER

< V=3 sup |en| VBB T 2n— DT (p— T

LP(Q) £eNg X€BR

The series on the right-hand side is finite by the assumption (4.7). By lemma 4.3, we know that
the derivatives of f have (at least) the same Hermite rank. Hence, we can similarly prove that

SVit=s|, k=1,2,3

LP(Y)

1 t
sup 7E/D’;f,- (%, yu) du

XGER

and (4.13) follows by Kolmogorov’s continuity theorem. Arguing as in lemma 3.21 also shows
that sup_. .1, E [|X%|¢2,|] < co. Then theorem 3.1 and remark 3.2 show that X* converges to
X with X, (x,2) = (T @ TYW(x, 2) + A(x, 2)(1 — 5).

It remains to prove statement (b). Observe that X is a Gaussian process with covariance
0;j(x,2)(s A 1) and

Gx, ) € X,(x) + Tt
is a semi-martingale with spatial parameters and characteristics

A€o (2 and Tl
The characteristics are sufficiently regular so that the Kunita type equation

dx; = F(x;,dr) + I'(x,) (4.14)
is well posed. The regularity of A; j and I comes from the uniform correlation decay assumption

inf, H(f(x,-)) > 3. For example, the functions E [D(f;(x, y,) f1(z, y0) + fi(x,y0)f/(z, y,))] are
absolutely integrable in s on [0, 00), consequently

m@@zAEUMmmmw+ﬁwmﬁwﬂm

is C} in both variables and jointly continuous in (x, z). The same argument applies to .
Furthermore, by the theory for SDEs driven by semi-martingales with spatial parameters
[Kun97], there is a unique Brownian flow ¢ ,(x) to the equation (4.14) and for each s, x,

P (X) —x — / F(‘ps,r)dr
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is a square integrable martingale with limy,_,o E[(¢r41(x) — X)(@rs40(Y) — I = oi,j(x, .
The RDE is ‘equivalent’ to the Kunita type SDE which can be seen from the Riemann sum
approximation for integration with respect to the semi-martingale G:

/ G(xynds) ~ Y Glxynu) — G(x,, v)
0

[uv]CP

where P denotes a partition of [0, 7]. On the other hand, the rough integral,

t
[ X~ 37 B0t X0+ F O + A= o),
0 [u,v]CP

where the prime on (x;) denotes its Gubinelli derivative, which is (DJ)y,(6(x,)-)(-) when
applied to A(:, ), is:

I/ = /0 ELDS (- v £, o)) 1dr-

It is then routine to verify that ¢,(x) is the solution to the RDE
d.xt = (5(xt)dXt + A(x,)dl. (415)

The latter equation is also well posed.

We then fix R > 0 and let 5 : RY — R be a non-negative smooth function with ng = 1l on
Bg and 1 = 0 on BS,. Set fr(x,y) def nr(x)f(x,y). By the first part of the theorem, we know
that there is an X* = (X®,XF)e %7 ([0, T1, C; (R?,R")) such that x® = xR, where

Re 1 R
dx;”" = —=fr(x;", yodt,

Ve
dxf = 6(xFydx®.

As before, the convergence is simultaneous for any finite number of initial conditions. Mim-
icking that for G, let Gz = XX 4 I'gt denote the spatial semi-martingale with characteristics
Uf j(x, y) and I'gz. Then for each initial condition x, the solutions of the Kunita type SDEs

dx® = Gr(xR, dr)

converge weakly to the solution of (4.15) with the same initial distribution. We have applied
[Kun97, theorem 5.2.1], it is trivial to verify the conditions there: sup, |D“DbUR(x,y)\ |v:x,
where a, b € {0, 1} and sup, |D,Tg| are uniformly bounded, also the characteristics are in the
required class Cg for some o > 0, cf [Kun97], and converge uniformly in (x,y) on compact
sets. The convergence is in the sense that, given any initial data (xf)), i=1,...,N,the N-point
motion converges.

Finally, we show the weak convergence of x* = x. By the Portemanteau theorem, it is equiv-
alent to showing that lim sup._o P(x* € A) < P(x € A) for any closed set A C C ([0, T1,R?).
Since x®¢ = xR weakly in C ([0, T], Rd), the Portemanteau theorem gives the estimate:

limsup P(x* € A) < limsup P(x** € A) + limsup P (|x*°| > R)
e—0 e—0 e—0

< PR € A) + P(|xf|. = R). (4.16)
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Hence, limsupg .o P(x® € A) < P(x € A). Note also that P(|x%|, > R) = P(|x|s = R) for
R > ||x0l| <. Markov’s inequality gives that P(|x|,, > R) — 0 as R — oo. Consequently, send-
ing R — oo in (4.16), we have proven that lim sup._,o P(x* € A) < P(x € A) which concludes
the proof for the weak convergence of x* = x. The proof for the convergence of the N-point
motion is an easy adaption of the above, as we have the N-point convergence for both x* as
¢ — 0 and for x® as R — cc. O
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