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LARGE, MODERATE DEVIATIONS PRINCIPLE AND o-LIMIT FOR
THE 2D STOCHASTIC LANS-ao*
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Abstract. In this paper we consider the Lagrangian Averaged Navier-Stokes Equations, also
known as, LANS-a Navier-Stokes model on the two dimensional torus. We assume that the noise is a
cylindrical Wiener process and its coefficient is multiplied by /a. We then study through the lenses
of the large and moderate deviations principles the behaviour of the trajectories of the solutions of the
stochastic system as « goes to 0. Instead of giving two separate proofs of the two deviations principles
we present a unifying approach to the proof of the LDP and MDP and express the rate function in
term of the unique solution of the Navier-Stokes equations. Our proof is based on the weak convergence
approach to large deviations principle. As a by-product of our analysis we also prove that the solutions
of the stochastic LANS-a model converge in probability to the solutions of the deterministic Navier-
Stokes equations.
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1. Introduction

The Navier-Stokes system is the most used model in turbulence theory, but its nu-
merical simulation is computationally expensive. In order to overcome this issue, reg-
ularisation models of Navier-Stokes equations such as the Navier-Stokes-a (also known
as Lans-a), Leray-«, modified Leray-a, Clark-a to name a few, were introduced as
subgrid scale models of the Navier-Stokes equations (NSEs) in recent years. See, for
instance, [6,7,9-11,20]. Numerical analyses in [12,21,23,25,28,29,32,33] seem to con-
firm that the previous examples of a-models can capture remarkably well the physical
phenomenon of turbulence in fluid flows at a lower computational cost. It is worth
mentioning that while many of the regularisations of the NSEs mentioned above do not
satisfy Kelvin’s circulation theorem, the LANS-«, for a> 0, regularisation model does.
This particularity overcomes some of the physical limitations present in the other reg-
ularisations. Furthermore, the derivation of the LANS-a was based on substituting in
Hamilton’s principle the decomposition of the Lagrangian fluid-parcel trajectory into its
mean and fluctuating components. This was followed by truncating a Taylor series ap-
proximation and averaging at constant Lagrangian coordinate, before taking variations.
This derivation has more “physical” flavour than the derivations of other regularisation
models. We refer to [10] for more detail on the derivation of the LANS-a.

Another tool used to tackle the closure problem in turbulent flows is to introduce
a stochastic forcing. These forcings were introduced in order to better understand
the situation of small variations or perturbations at small scale present in fluid flows.
Similar to the derivation of the LANS-«, this probabilistic approach, which is motivated
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by Reynolds’ work which stipulates that hydrodynamic turbulence is composed of slow
(deterministic) and fast (stochastic) components, was used in [31] to derive stochastic
Navier-Stokes equations with gradient and nonlinear diffusion coefficient. It is also
worth emphasising that the presence of the stochastic term (noise) in the model often
leads to qualitatively new types of behaviour, which are very helpful in understanding
real processes and is also often more realistic. In particular, for the 2D Navier-Stokes
equations, some ergodic properties are proved when adding a random perturbation.
Motivated by these facts, in this paper we will consider a stochastic version of the
LANS-a in non-dimensionalised form. More precisely we let O=[0,27]? be the 2D
torus, we fix an arbitrary time horizon T € (0,00) and we consider the following system

dve+[-Av*+u® - Vv* + E?:1V;¥Vu°‘ +VpQldt = a2 G(u®)dW

v =u®—a2Au®

divu® =0 (1.1)
Jou®(z)dz=0

u®(t=0)=¢,

where u®, p® are the fluid velocity and fluid pressure, respectively. The symbol W
represents the cylindrical Wiener process evolving on a given separable Hilbert space K.
The noise coefficient is a nonlinear map defined to take values on Hilbert spaces that
will be given later. The symbol a denotes a small positive parameter.

We should note that the choice of the form of the stochastic perturbation
a2 G(u®)dW appearing in (1.1) is for mathematical convenience. In fact, in some parts
of this paper we rely on previous results on existence and uniqueness of solutions of the
stochastic LANS-« proved in [8] and [17]. Hence, we chose the form of and assumptions
on the stochastic perturbation in our system in such a way that we can use the results
in [8] and [17]. In view of the derivation of the LANS-& model, see [9-11], or the ap-
proach in [31] the stochastic perturbation will probably take the form o?F(u®,v®)dW
for some (possibly) mapping F. Here we chose the pre-factor o having in mind the
time dimensionality of noise and as it is customary in the study of LDP for SPDEs. We
postpone the investigation of this issue of the noise of the form o?F(u®,v®)dW to the
future.

We also observe that when a=0 the above system reduces to the deterministic 2D
Navier-Stokes equations (NSEs):

du+[—-Au+u-Vu+Vpldt=0
divua=0

Jou(x)dz=0

u(t=0)=¢.

(1.2)

Thus, we expect that a sequence of solutions to the system (1.1) will converge in ap-
propriate sense to a solution to (1.2) as a— 0. For the deterministic case, i.e., when
G =0, it is known from [20] that then as a—0 a weak solution to the deterministic
3D LANS-« (1.1) model converges to 3D Navier-Stokes equations. In [7], when G=0
the rate of convergence of the unique solution to (1.1) to the unique solution to the 2D
Navier-Stokes equations was studied. For the stochastic models, it was proved in [8]
that the stochastic 3D (1.1) has a unique strong solution when the noise coefficient G is
globally Lipschitz. When G is only continuous, it was proved in [17] that the stochastic
3D (1.1) has global weak (or martingale) solutions. Furthermore, it is shown in [16]
that when a— 0 a sequence of weak (or martingale) solutions of the stochastic 3D (1.1)
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model converges in distribution to a weak solution (or martingale) of the 3D Navier-
Stokes equations. In the above references, the coefficient of the noise is not allowed to
converge to 0 as v —0.

Our main goal in this paper is to study the behaviour of the solutions u® to the
system (1.1) as a«—0 through the lenses of the Large and Moderate Deviations Prin-
ciples (LDP and MDP). For this purpose we assume that the coefficient of the noise
is multiplied by the square root of «, i.e., of the form a%G(ua). We then analyse
the asymptotic behaviour, as a—0, of the family of trajectories of (u®)qe(,1) and
(a*%)\*l(a)[ua —u]) o] where A:(0,1] — (0,00) is a function satisfying

(0%

M) = 00 and a%)\(a) —0as a—0, (1.3)

and u is the solution to the deterministic NSEs with initial data & Thus, our goal
and results in the present paper are different from the results in [16] and from results
from several papers dealing with the deviation principles of a-models of Navier-Stokes
equations, see for instance [13] and [39).

Roughly speaking, in the study of the MDP one is interested in probabilities of
deviations of lower speed than in the classical LDP. In small diffusion (the coefficient
of the noise is usually multiplied by a%) the speed for the LDP is usually of order
a. The speed for the MDP is of order A\?(«) and is provided by an LDP result for

(04_%)\_1 () [u™— u]) o Observe that since A(a) converges to co as slow as desired,
ae(0,1

then the MDP bridges the gap between the Central Limit Theorem and the LDP. We
refer, for instance, to [22] and [24] for more detailed explanation and historical account
of the MDP. We refer, for instance, to [1-5,13, 18,26, 27, 37, 38,40-42] and references
therein for a small sample of results from the extensive literature devoted to MDP and
LDP for stochastic differential equations with small noise.

In several papers about LDP and MDP for stochastic system, the authors usually
present two separate proofs of the two deviations principles. In this present paper,
instead of presenting two separate proofs of the LDP and MDP results we present
a unifying approach for these deviation principles for the LANS-« model. A similar
approach was introduced in [35] for the vanishing viscosity limit of the second grade
fluid. To be precise, we fix § € {0,1} and consider the following problem

dy ™9+ [Ayo"‘s +As(@)Ba(y*?,2%9) 46 [Ba(u,za"s) + B, (y*?, J(;lu)H

= —)\gl (a)é[Ba (u,J;'u) — B(u,u)]dt + az )\gl (@)Gq(du+As(a)y®?)dW,
Za,é :ya,6 +042Aya’6,
yo (t=0)=(1-6)¢,

where

(1.4)

u is the unique solution to the deterministic NSEs with initial data &;
e A is the Stokes operator, J, = (I +a?A)~};

B(u,v) is roughly speaking the projection of u- Vv into the space of divergence-
free functions;

B(u,v) is the projection of u- Vo + Z?Zl v;Vu; into the space of divergence-free
functions; ‘
finally, By (u,v) = JoB(u,v) and G (u)=JoG(u).
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The major part of the paper is devoted to the proof of LDP result for the system
(1.4). Denoting by H the subspace of the Sobolev space L2(Q) consisting of periodic,
divergence-free functions that have zero mean, by V the space D(A%) and by %4 (X,Y)
the space of Hilbert-Schmidt operators from X onto Y, the main results in this paper
can be roughly summarised in the following theorem.

1

THEOREM 1.1. Let 6€{0,1}, £€ D(A2) and the map G:H — % (K,H)N % (K, V)
has the following property: there exists C' >0 such that for any u,v € H,

1G(u) = G(v)l 2ok, v) +1G(w) = G () || 2,k 1) < Clu—1]
1G (W)l x,v) +1G (W)l 2k, 11) < C(1+u)).

Then, the family (uo‘"s)ae(m] of solutions to (1.4) satisfies an LDP on the space
C([0,T];H)NL2(0,T; D(A2)) with speed a~*N\2(a) and rate function I5 given by

Is(z)= mf {/Hh ||Kdr}
{heL2(0,T;K):x=T"° (f; h(r)dr)}

As usual, we understand that inf() = oco.

In the above theorem Fg’é :C([0,T];K) — C([0,T];H) NL2(0,T; D(Az)) is the solu-
tion map of the skeleton equation associated to (1.4) which is obtained by replacing
dW by an element h€L2(0,T;K) in (1.4), see Subsection 4.2 and Proposition 4.1 for
more details. The precise definitions of all used notations and the formulation of the
assumptions on our problem are presented in Section 3.

The above theorem, which will be restated and proved in Section 5.3, provides the
LDP and MDP results for the LANS-« model (1.1). In fact, we observe that:

e when 6=0, the unique solution to (1.4) is exactly the unique solution to the
LANS-« (1.1). Thus, the LDP results for system (1.1) follow from the LDP
result for the system (1.4) when § =0.

e When =1, the unique solution to (1.4) is exactly a~2A~!(a)[u® —u] where
u® and u are the unique solutions to (1.1) and the deterministic NSEs with
initial data &, respectively. Hence, the MDP result for (1.1) follows from the
LDP results for the system (1.4) when §=1.

The precise statement of the above result will be done in Theorem 5.1 whose proof is pre-
sented in Section 5.3 and based on weak convergence approach to LDP and Budhiraja-
Dupuis’ results on representation of functionals of Brownian motion, see [4] and [5].
Also, we closely follow the techniques presented in the recent paper [3]. Note how-
ever that our results do not fall into the framework of these papers or the results
in [1,2,13,35,37,39]. The authors of the papers [13,37] and [39] study the LDP or MDP
of the Navier-Stokes equations and other hydroddynamical models, but their physical
parameters such as the viscosity in their equations are not allowed to vanish. The
papers [1,2] and [35] treat the LDP and zero viscosity limit of the shell models, the
Navier-Stokes equations and the second grade fluids, respectively.

It is also worth pointing out that even though we rely on the abstract results
in [4] and [5], our analysis is not trivial. Our results require the derivation of uniform
estimates on the difference between the terms in the LANS-a model and the Navier-
Stokes equations. Due to the unifying approach to the LDP and MDP we present in
this paper, these crucial estimates are not available from previous works. We also note
that as a by-product of our analysis we also show that the solution to (1.1) converges
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in probability to the unique solution to the deterministic NSEs with initial data & as
a— 0, see Lemma 5.1 and Remark 5.1. Of course, since we are in the two-dimensional
case this result is stronger than what was proved in [16].

To close this introduction we now outline the layout of the paper. We introduce the
necessary notations and the basic model in Section 2. In the same section we also give
several preliminary results which are crucial for the subsequent analysis. In Section 3,
we introduce the standing assumption on the noise and state and prove a theorem on
the existence and uniqueness of the solution to the problem 1.4. Section 4 is devoted to
the study of auxiliary deterministic and stochastic controlled systems. The results in
Section 4 are important not only for the description of the rate functions associated to
the LDP and MDP results but also for their proofs. Section 5 contains the main results
and their proofs. Therein, we show the convergence in probability of the solution to the
stochastic LANS-a to the unique solution of the deterministic Navier-Stokes equations.
By using the weak convergence approach we also prove in Section 5 that the solution of
(1.4) satisfies the LDP on C([0,T];H)NL?*(0,7;V). This LDP result for (1.4) provides
the LDP and MDP results for the problem (1.1).

2. Notations, the basic problems and some key estimates

2.1. Notation and the basic problems. We introduce necessary definitions
of functional spaces frequently used in this work.

For a topological vector space X we denote by X’ its dual space and we denote by
(u,ux) x: the duality paring between u € X and ux € X'.

Throughout this paper we denote by LP(O;R?) and W™ (O;R?), pe[1,0c], meN,
the Lebesgue and Sobolev spaces of functions defined on O and taking values in R2.
The spaces of u€ LP(O;R?) and W™P(O;R?) which are 27-periodic in each direction
x;, 1=1,2, see for example [14], are denoted by L?(O) and W™P(O), respectively. We
simply write LP (resp. W) instead of L?(QO) (resp. W™ P(Q)) when there is no risk of
ambiguity. We will also use the notation H™ := W2, For non-integer r > 0 the Sobolev
space H" is defined by using classical interpolation method. The space [CSS,(R?)]?:=

per

Co2.(R?,R?) denotes the space of functions which are infinitely differentiable and 27-
periodic in each direction z;, i=1,2.

We also introduce the following spaces

H:{UELQ((’));/ u(z)dr =0, divu:O}7
o
V=H'nH.

It is well-known, see [36], that H and V are the closure of
V= {u € [Cgﬁr(Rz)F;/ u(z)dr=0, divu= 0},
o

with respect to the L? and H' norms. We denote by (-,-) and |-| the inner product
and the norm induced by the inner product and the norm in L?(O) on H, respectively.
Thanks to the Poincaré inequality we can endow the space V with the norm |lu| =
|Vul,ueV.

Let I1: L?(O) — H be the Helmholtz-Leray projection, and A = —IIA be the Stokes
operator with the domain D(A)=H?(O)NH. It is well-known that A is a self-adjoint
positive operator with compact inverse, see for instance [36, Chapter 1, Section 2.6].
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Hence, it has an orthonormal sequence of eigenvectors {e;; j € N} with corresponding
eigenvalues 0 < Ay < Ay <... The domain of A", r €R is characterised by

D(A")=VNH",

see [14, page 43].
For a€(0,1) we set

le]|la =V ]ul?+ @?|Aul?, ueV.

Then, we observe that |-||, ||-|la, @€ (0,1), and |A2-| define three equivalent norms on
V.

For the time being we assume that the stochastic perturbation G(u®)dW is a
divergence-free function. Then, when projecting the system (1.1) onto the space of
divergence-free functions we obtain the following stochastic evolution equation

dv® + [Av® + B(u®,v*)]dt = a2 G(u®)dW
v =u®+a?Au” (2.1)
u®(t=0)=¢.

In a similar way, we can also write the 2D Navier-Stokes equations as the abstract
evolution equation

{ 4u+Au+B(u,u)=0

u(t=0)=¢. (2:2)

In (2.1) and (2.2) the nonlinear terms B and B are roughly defined by

2
B(u,v) =I(u-Vv+ ZUjVuj)
j=1
B(u,v) =II(u-Vv),
respectively. These nonlinear maps satisfy several properties that will be recalled in the
last subsection of this section.

By introducing the following nonlinear maps

Ba(u,v)=(I+a*A) "' B(u,v),
Go(u)=(T+a*A)"*G(u),

the Equation (2.1) can be rewritten in the following form:

du® +Au® + B, (u®,v®) = a2 G, (u®)dW
u*(t=0)=¢.

In the next few lines we will introduce an abstract stochastic evolution equation
which will enable us to give a unifying approach to the large and moderate deviations
for the problem (2.1). For this purpose we fix a € {0,1} and introduce the function
A5 :(0,00) = (0,00) defined by

1, if §=0,
As(er) = { a%)\(a), if6=1,



Z. ALI, P. RAZAFIMANDIMBY, AND T. TEGEGN 2237

where A:(0,00) — (0,00) is a function satisfying (1.3).
REMARK 2.1. In view of the definition of As(«), we see that as a—0

As(a) —1—0.
Observe also that for /€ {1,2} and k> £

aFAs (@) =0 as a—0.

Hence, we can and will assume that for £€{1,2}, k> £ and a€(0,1)

aFAst(a) <2 (2.3)

where A(«) is the function considered in (1.3).

Before proceeding further we recall the following result on the 2D Navier-Stokes
equations, see, for instance, [14] and [36] for its proof.

THEOREM 2.1. Let £€V. Then, the problem (2.2) has a unique solution u€
C(0,T}; V)N L2 (0T D(A)).

Throughout this paper, the symbol u will denote the unique solution of the problem
(2.2).
Now, we consider the following stochastic evolution equations.
dy ™9+ [Ayo‘"s +As(a)Bo(y*?,2%9) 46 [Ba (0,2%) + By (y™?, J;lu)} }
= —)\gl(a)é[éa(u,J;lu) - B(u7u)]dt+a%)\gl(a)Ga(5u+ As(a)y®0)dW,
Za,é :ya,5 —|-042Aya’6,
y*O(t=0)=(1-0),

where J, = (I+a?A)~ L,

(2.4)

REMARK 2.2.  Observe that, if one is able to prove a LDP result for (2.4) then one
just proved LDP and MDP results for (2.1). In fact, (2.4) reduces to (2.1) when §=0.
When § =1 then an LDP result for (2.4) yields an LDP for the process y®!=4—4

=N
This is just an MDP result for (2.1).

2.2. Several key estimates. To close the present section, we recall and prove
several well-known properties of the bilinear maps B and B. These properties will play
an important role in the sequel.

We first recall the following lemma that was proved in [20].

LEMMA 2.1. R
(1) Let X be either B or B. Then, the operator X can be extended continuously

from V XV with values in V' (the dual space of V). In particular, for u,v,w €
A%

(X (,0),w)ve | < el 2| ful 2 ]o]| w], (2.5)
and

(B(u,v),w) = (B(uw),w) — (B(w,v),u). (2.6)
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Moreover
(B(U,U),UJ):—(B(U,’U)),U),’U,,’U,wEV, (27)

which in turn implies that

(B(u,v),0)=0, u,u € V. (2.8)
Also,
(B(u,v),w) = (B(u,v),w) — (B(ww),u), u,u,w eV, (2.9)
and hence
(B(uyw),u)=0, u,veV. (2.10)

(2) Furthermore, let u€ D(A),ve V,wcH and let X be either B or B, then

[(X (u,0),w)| < c| AZu|2|Aul 2| A2 0| |w]. (2.11)
(3) Let ue V,ue D(A),weH, then

[(B(uw),w)| < | AZul|AZv[/2|Av|/?|uw]. (2.12)

(4) The operator B and B can be also extended continuously from D(Az) x H with
values in D(A™Y). In particular, if u€ D(A%),v eH,we D(A), then

(B(u,v),w) < Cllu> |A2u|*|A2w]? |Aw|? +|Aw]|[A>ul]|v], (2.13)
hence the Poincaré inequality yields

[(Bluw),w)pay| < ClAulfol|Auwl. (2.14)

Also, by symmetry we have for allue D(A),veH,we D(A%),
[(B(u,0),w) pay | < ClAul[v]|A2w]. (2.15)
REMARK 2.3. Observe that by using the Hélder and the Gagliardo-Nirenberg in-
equalities one can refine the estimate (2.12) as follows. Let ue V,v € D(A),w € H, then
|(Bluw)w)] < clul |A%ul*|AZo]/2|Av] 2 u]. (2.16)

See [14] and [36] for the details.
Notice also that thanks to (2.10) we have

(Ba(u,v),J5 u) = (B(u,v),u)yv: =0 for all u,veV. (2.17)

The following lemma, which was proved in [7], will be needed in several places later on.

LEMMA 2.2. Let ¢ cH, we D(Az). Then, for any a € (0,1) we have

(6 Jad,w) < S[dl[Auw]. (2.18)
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We also need the following three lemmata.

LEMMA 2.3.  There exists a constant C >0 such that for any a€(0,1), any y,u€ D(A)
we have

(J ', Bluu) = Ba u,J; ') < C [ SIA Ty +a? Ayl | (1B(uw)|+ A% ul[Aul), (219)

S _ Q1 «
(4, B(u,u) = Ba(u,J;, 'u)) < O§IA2yIIB(u,u)I+§C|Au\2 |yl (2:20)

Proof.  Let y,u€ D(A) and a€(0,1). In order to simplify the notation we set

¢=B(u,u). By the bilinearity of B and B, and the fact B(u,u)= B(u,u) we have

(JojlyaB(uau) _Ba(uajz;lu))
= (J7 Yy, B(u,u) — JoB(u,u)) + o2 (J; 'y, Bu,u) — Jo B(u,Au)),
Z(y,B(u,u)fJaB(u,u))+a2(Ay,B(u,u)fJQB(u,Au))+Oz2(J;1y,B(u,u)fJaB(u,Au)).

By using the last line, (2.18), the facts that

2
2 2431 " Ag
aA(l+a”A =sup———— <1, 2.21
la”A( ) e SUD oy, < (2.21)
1 a2)\k)% 1
aAz(I+a?A)™! =su (7 <=, 2.22
| ( ) e keg 1 Fa2n, =2 ( )
and the inequalities (2.13) we easily establish (2.19).

The second estimate (2.20) is proved in a similar way. |

LEMMA 2.4.  There exists a constant C' >0 such that for any y,e H,v,we€ D(A), and
any a€(0,1) we have

(Ba(v, I3 "w),) < ClAv]ly] (|A ] +alAw]) (2.23)

Proof. Throughout this proof C will denote a constant independent of a.
Let ye H,v,we€ D(A), and a € (0,1). Observe that

(BG(U’J;1w>7y) = (B(U7w)7<]ocy)+O‘2<B(U7Aw)7Jay>D(A)’-

Now, by applying the inequalities (2.9), (2.6), (2.13) and the Holder inequality we find
that there is a constant C' >0 such that

(Ba(v,J5 ' w),y) < C|A||AZw]|Jay| +a’|A% Jay| | Aw]|Av].
By using the fact |(042A)%(I+CU2A)_1|$(H) <1 and |Jo| @) <1 we see that
(Ba(v, J'w),y) < C|Av] [ A%l [y| +aly| [ Awl[ A,

which completes the proof of the lemma. 0

LEMMA 2.5. There exists a constant C >0 such that for any a€(0,1) and any
ueD(A),yeD(A):

(Ba(u, J3'y), I3 y) + (Ba(y, Jo '), I3 'y)
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<120472A%20474A2 =272 22A§2
<l + S IAB Y+ T Ay a2 Clulpay [y +a?[Ay) .

Proof.  Let u€ D(A),y€ D(A) and z=y+a?Ay. Using equation (4) on page 5
of [20] we obtain:

Using the well-known property

<B(U72)7y>v’ = _<B(Uay)a2>vu

we obtain

(Ba(u,z),z) = —(B(u,y),z>v/ +<B(y7u)7z>v"

Now the Hélder and Young inequalities along with the Sobolev embedding, D(A) C L*°
and V C L* we find that there exists C'>0 such that

(Ba(u,2),2) <Cla| [[ulue [yl + [y lulpea)]
<Clz[lulpllll

< {12+ Cluf i Il

< 21+ a?AyP +a=2Clufb 0% P

< 1P+ ATy + HAy P+ a2 Clufbn P+ o).
The last line of the inequality completes the proof of the lemma because

(Ba(y,J3 '), 2) = (Jo By, J, '), I3 My)
= <B(y7J;1u)7y>D(A)/ =0.

3. Assumptions on the noise coefficient and a well-posedness result
This section is devoted to the formulation of the standing assumption on the noise
and the presentation of a well-posedness result.

3.1. Formulation of the assumptions on the noise. Throughout we fix
a complete filtered probability space % :=(Q,.#,F,P) where the filtration F={%; t€
[0,T]} satisfies the usual conditions. We also fix two separable Hilbert spaces K and K;
such that the canonical injection ¢: K — K is Hilbert-Schmidt. The operator @ =w.*,
where ¢* is the adjoint of ¢, is symmetric, nonnegative. Since ¢ is Hilbert-Schmidt @ is
also of trace class. Moreover, from [34, Corollary C.0.6] we infer that K =Qz (K;). Now,
let W be a cylindrical Wiener process evolving on K. It is well-known, see [15, Theorem
4.5], that W has the following series representation

W)= vaBi(Oh;, te[0,T],

Jj=1
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where {f;; j €N} is a sequence of mutually independent and identically distributed stan-
dard Brownian motions, {h;;j € N} is an orthonormal basis of K consisting of eigen-
vectors of @ and {g;; j €N} is the family of eigenvalues of Q. It is also well-known,
see [15, Section 4.1] and [34, Section 2.5.1], that W is a K;-valued Wiener process with
covariance Q.

Now, we recall few basic facts about stochastic integrals with respect to a cylin-
drical Wiener process evolving on K. For this purpose, let J# be a separable Banach
space, Z(K,) the space of all bounded linear S#-valued operators defined on K,
and AE(H) = .M*(Q x [0,T);5¢) the space of all equivalence classes of F-progressively
measurable processes ¥:Q x [0,7] — K satisfying

T
E/ [ (r)]|%0dr < oo.
0
We denote by % (K, ) the Hilbert space of all operators ¥ € £ (K,.7) satisfying

M1, ko) = D 1215 < 0.
j=1

From the theory of stochastic integration on infinite dimensional Hilbert space,

see [30, Chapter 5, Section 26 ] and [15, Chapter 4], for any ¥ e #Z2(%(K,#)) the
process M defined by

M(t) :/0 U(r)dW (r),t€[0,T],

is an J¢-valued martingale. Moreover, we have the following It6 isometry

E<’/Ot\11(r)dW(r) ;) :]E(/Ot||\Il(r)||?%(KJf)dr>7 wel, T, (3.1)

and the Burkholder-Davis-Gundy’s (BDG’s) inequality

E(Os;i;é)t /0 W)W () q)

t 2
<CB( [ 190 ) e D.TLYE 0.0, (32)
0
The standing assumptions on G are given below.

ASSUMPTION 3.1. The map G:H— L(K,H)N% (K, V) satisfies the following:
there exists C' >0 such that for any u,v e H

1G(u) = G (V)] 2 x,v) +[1G(u) = G()|| 2k 1) < Clu—v]|

1G(W)ll.2ox,v) +1G (W)l 2k, 11) < C(1+u)).

REMARK 3.1. From the above assumption, we infer that there exists C' >0 such that
for any u,v €V

C|AZ (u—v
1660~ G0lacn < { o s
and
C(1-+ul)
[ECOIPAPRRES Rel CRATEH)

C(1+ul) + o?|Azul.
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3.2. The well-posedness of the basic problem (2.4). In this subsection
we state a well-posedness result of basic problem (2.4). Since there are several papers
which deal with the existence of solutions of LANS-a model we give a rather sketchy
proof of this well-posedness result.

We first give the concept of solutions to (2.4) that we adopt in this paper.
DEFINITION 3.1.  Given 6 €{0,1},uo € V:= D(A?), a stochastic process y*°:[0,T] —
V is a strong solution to (2.4) if and only if

o y*9 is F—adapted, i.c., for each t, y*°(t) is F;-measurable,
e and y*° € C([0,T); V)NL2([0,T); D(A)) with probability 1.
e Moreover, for all t€[0,T], P.a.s.

t
<yaﬁ@%¢ﬁ+l/<Aym5+Adaﬂixymﬂzaﬁ%+ﬂ3ahbz%%
0
+ By (y*?,J; ), 0))ds

—(y™3(0),0) + / (A5 (@)[B(u,u) — Ba(u, I3 "u)],0)ds
0

+atata) /O G (S0 (a)y™)dIV, ).

With this definition in mind we now give the following results which concerns the
uniqueness of solutions to problem (2.4).

PROPOSITION 3.1.  Let §€{0,1} and (£ €V. Assume that G satisfies the Assumption
3.1. If the stochastic evolution Equation (2.4) has two strong solutions yia"s,izl,Q mn
the sense of Definition 3.1 such that

yi? €LY (Q:0[0.T]: V)NLA([0,T]: D(A)).
then with probability 1
vy () =y3°(t) for all t€[0,T).
That 1is, the strong solution to the system (2.4) is pathwise unique.

Proof.  The proof of the proposition follows the same lines as in [8], but for the
sake of completeness we give the details.

Since the system reduces to the 2D Stochastic LANS-a model when 6 =0 and the
proof of the uniqueness result can be done as in [8]. Hence, we will focus on the case
& =1. Since the parameter a does not play an important role for the proof of uniqueness,
we can and will assume aw=1 and As(a) =1. With these in mind, let y; and y»2 be two
solutions to the system (2.4). We set

Yy=yi1—Yy2
z=y+Ay
z;=y;+Ay;, fori=12.
Then, using the bilinearity of B,, B we see that y satisfies:
dy + {Ay—}—Bl(y,zl)+Bl(y2,z)+Bl(u,z)+B1(y,Jf1u)
=[Gi(u+y1) - Gi(uty2)]dW
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Recall that By (z,y) = (I+A)"'B(z,y) and Gi(z)=(I+A)"'G(z). Let N>0 and 7y
be the stopping time defined by

™ :inf{te 0,7]: [A%y, ()] >N} /\inf{te 0,7]:|A¥ys(1)] >N}.

Let t€ (0,7 be fixed.
Applying the Ité formula to y and the functional ¢(z)=|z|2+|A2z|? for z€V,
yields

a(Iyl?+IA2y[?) + [[ARy P+ A2+ (v, B(y2.2) + B(u,2)) | dt
=[|G(uty1) = Gu+ty)l e, w mdt+ (v, Glutyr) = Glutys)dW),
where we used the facts that for x € H
O WIIT+A ] =2(y+Ay,(I+A) " 'z)=2(y,z)
1

3¢ (¥)lw2]= (z+Az,(I+A) ) =[z]?,

and the cancellation property (2.10). Note that thanks to (2.15), the continuous em-
bedding HC D(A?) and the Young inequality we deduce that there exists a constant
Co >0 such that

2/(Blyz+u,2),y)|
<[IARyP+ Ay | +Col|Ay 2+ |Aup] [|Afyal2 + [Auf+ 2] (3.3)

Now, we let
U(t) = e Colsllava()PHAu()lds 4o 7],
and apply the Itd formula to the real-valued process
£() = W(0)p(y() =0 (1) [[y (O + ALy (0] e 0.7,
This procedure, along with (3.3) and the Lipschitz continuity of G, yield
tATN .
senm)+2 [ o) [[Ay(s) P+ Ay(s)]
0
T 2 2 1 2 2
<a(0)—Co / (s) [JAy2() + [Au(s)1?] [|Ay(s) 1+ |y (s) 2] ds
tINTN N tANTN
+/ W(S)l(B(yQﬂLu,Z),Y)IdSﬂL/ U(s)|G(uty1) = Glaty2)llZ ik mds
0 0
tATN
[ W) (). Gty - Gluty2) )
0

tATN tATN .
<o0)+C [ W)yi-yalidst [ W) [y ()P Ay ()] ds
0 0

+/ E U(s)(y(s),G(utyr) —G(utyz)dW).
0
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Observe that,
1
lyi—y2l?=lyP<ly+[Azy[*.

Hence, by taking the mathematical expectation and using the fact that the stopped
stochastic integral in the above inequalities are a zero mean martingale we obtain that

Ex(t/\TN)-l-]E/O Tugs) [IA%y(S)\QJrIAy(S)IQ} ds
gEx(O)+C’/MTNE3:(S/\TN)d5.
0

By applying the Gronwall Lemma and the fact that 2:(0) =0, we see that
Ex(tATy)=0, te[0,T].
Since x>0 and ¥ >0 we see that for all t€[0,T] a.e.
yi(t)=y2(t) in V.
From the fact y; € C([0,T];D(A?)) a.e. we finally conclude that a.e. for all £ € [0,T]

Y1 (t) =Y2 (t)v
which completes the proof of the proposition. 0

THEOREM 3.1. Let 6€{0,1} and £€V. Assume that G satisfies the Assumption 3.1.
Then the stochastic evolution Equation (2.4) has a unique solution y*° in the sense of
Definition 3.1 such that

y*° e LP(Q;C[0,T); V)NL2([0,T]; D(A)) for all pe[1,00).

Proof.  Observe that if 6=0, then the problem (2.4) reduces to the stochastic
system (2.1). Under the Assumption 3.1 it was proved in [8] that (2.1) has a unique
solution y®? satisfying y*° € L*(;C([0,T];V))NL2(0,T;D(A)). The fact that y* e
L?(Q;C([0,T); V))NL2(0,T;D(A)) for all p>1 is proved in [17].

Next, we recall that the deterministic evolution Equation (2.2) with initial data

€€V has a unique strong solution, ue C([0,7]; V)NL?(0,7;D(A)). Note that u is de-
terministic. If § =1, then, as discussed above, the stochastic process y*' defined by

a,0
yol =Y =R eL/(@:C([0,T]; V) NLA(0,T; D(A)),
)\5(&)
satisfies the problem (2.4). 0

REMARK 3.2. The existence and uniqueness of a strong solution to (2.4) enables us
to define a Borel measurable map F?’é :C([0,T);K) — C([0,T);H) NL2(0,T; D(A?)) such
that F?"S(W) is the unique solution to (2.4) on the filtered probability space (2, #,F,P)
with the Wiener process W.
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4. Analysis of the controlled evolution equations

In order to describe the rate functions associated to the LDP and MDP results,
we also need to introduce a few additional notations and two auxiliary problems: the
stochastic and deterministic controlled evolution equations.

For fixed M >0 we set

T
Ay = {heLz(O,T;K):/ () Idr < M }.
0

The set Ay, endowed with the weak topology
1. /7
)= 5| [ ()= kr).ur) e (4.1)
k>1

where (€x,k>1) is an orthonormal basis for L?(0,T;K), is a Polish (complete separable
metric) space, see [5].

We also introduce the class &7 as the set of K-valued (.#;)—predictable stochastic pro-
cesses h such that fOT||h(r)||%<dr< 00, a.s. For M >0 we set

y={hed heAya.s.}. (4.2)

4.1. Analysis of the stochastic controlled evolution equations.  With the
above notations at hand we now consider the stochastic controlled equation:

dy 0 + Ay dt+ \s(a) Bo (y©°,2%)dt + 6 By (u,2%°)dt + 6 Bo (y*°, J tu)dt
A7 () [Ba(u,ngu)fB(u,u) dt
= Go(Su+As(Q)y® ) h(t)dt+az A5 (a)Go(Su+As(a)y™?)dW, (4.3)

where h € L2(0,T;K).

We now need to prove the existence and uniqueness of (4.3) and derive uniform
estimates for its solution. This will be the subject of the following theorem.

PROPOSITION 4.1.  Let 6€{0,1}, € D(Az), pe[l,00). Let us also fix M >0 and
he . If Assumption 3.1 is satisfied, then the stochastic controlled system (4.3) has
a unique solution y:’é €C([0,T];V)NL2(0,T;D(A)) such that

yz’ézF?é (W—i—a_%)\g(oz)/ h(r)dr).
0

Furthermore, then there exists a constant C >0 (which may depend on p) such that
for any a€(0,1) we have

|%,d5

t

5 ) _ F)

E sup |yj (t)lli”E/ lyn  OIZ 2 llyy
te[0,T7] 0

sc(1+|A%yg»5(o)\2+0M%T%(1+52P|A%u\2p))efoT%(s)dSP-a.s., (4.4)
where

O5:=1+||hl[k +62[|Aul? + [u?]+ |B(u,u)]> + |Au|*|AZu[>.
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Proof. Let §€{0,1}, €€ D(A2), p€[l,00). Let us also fix M >0 and h € «7);. The
proof of the theorem is divided into two parts.

Part I: Well-posedness of problem (4.3). Since h € o/j; we have

T
Eexp (;al)\g(a)/ |h(7")|2d7"> < 00.
0

Thus, by Girsanov’s theorem there exists a probability measure P}, such that

&—ex 1ofl a)? ' M| &dr— a2 \s(a ' T T
L p<2 e [ dr—a~2xs(e) [ hir)aw( )>,

and the stochastic process W (-) ;=W (-)+a~ 2 M« @) [y h(r)dr defines a cylindrical Wiener
process evolving on K and defined on the ﬁltered probablhty space (Q2,#,F,Py). Fur-
thermore, the probability measure P is absolutely continuous with respect to the new
probability measure P,. We also note that on (2,.#,F,P;,) the problem (4.3) reads as

dy 0 + Ay 2dt+ \s(a) B (y*°,2%%)dt + 5 By (u,2%°)dt + 6 Bo (y®°, J tu)dt
+0A5 () Ba(u,Ja—lu)—B(u,u)} dt =2 A5 (@) Ga (SutAs (@) y®®)dW. (4.5)

Thus, similarly to the proof of Theorem 3.1 we can show that on (Q,% F P;) the
problem (4.5) admits a unique strong solution yz’é. In view of Remark 3.2 y?";:
F?"S(W) on (Q,.#,F,P,). Note that on (Q,.#,F,P) we have

3 (v ),

That is, yZ"S is the unique solution to (4.3).

Part II: Proof of the uniform estimates (4.4).

The proof of the estimate (4.4) relies on the application of the Ité formula to the
functional N, (z):=|z||2 and the It6 process y*°. Before proceeding further let us
observe that N, () is twice differentiable and its first and second derivatives satisfy

N (2)[h] =2(x,h) + 202 (A2 2, A% h) x,h € D(A?),
N"(2)[h, k] =2(h, k) +20%(A2h,A2k) z,h,k € D(A?).

Also, if z€ D(A) and he D(A?) then
N/ ()[R =2((I +o?A)z,h) =2(z,h) + a*(A2z, A7 h) =:2(z, h)q.

Now, by applying the It6’s formula to N, (y®°) and then to the function ¢(z) =P

and [|y®?]|? and using the property (2.17) we obtain

1 ,0
lys ¢ \2”+p/ lyi? ()12 1A 2y 5 e +pa® / lys ()22 Ay fads

0 [ G2 B s
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t
L2251 (a) / Iy (5) 1222 (B, T ) — B, 0), ¥ ) ods

<[y ()11 +pars *( Z/ ly5r ()12 G(u+As(@)yy O ex|F2ds

k>1
ozé 2p 4 2
Hpr-DarP@Y | v (s) 2 (Glou+As(@)yi”)er,y™?) ds
k>1
raiA /lly N2y GalSut As(@)y;,”)dW ). (4.6)

We need to estimate the terms one by one in this relation. For doing this we start with
the It6 correction terms. It is not difficult to see that there exists a constant C(p) >0
such that

I+ I =par;? Z/ Iy ()21 G Gu+ As(a)ys el 2ds
k>1

2
plp=1)ar; %)Y / Iy @112 (Gout As(@)yyer.y™ ) ds

k>1
t
<C(p)ar;2(a) / Iy ()22 |G+ A )y 2 ), o en s,

from which, along with the Assumption 3.1 and Remark 3.1 and the Young inequality,
we deduce that

Lt L<Cmor?(@) [ [ lyes @] (148 + 320 ye12) d
SO (@) [ 1+ Gl + 8 u* + 23 () ly 5”2 ) ds
t
pax (@) [ Iy @I [+ Pl ds+Cloga [ Iy 0)lds
0
t
<cran@ [ [1+||y:’ (s)\li”] (146l )ds+ Cpla | Iyi (s)ds. (07)
0 0

Next, since h € o)y, applications of Cauchy-Schwarz’s inequality, Assumption (3.1) and
Remark 3.1, and Young’s inequality imply that there exists a constant C >0 such that
for any a€(0,1)

t
[ IS >(GEu Ase)y™*hr).y () dr
0
t
<@ [ Iy I+ CaiT? (“52” sup u<s>l2p>'
0 s€[0,T]

The perturbation term containing u can be estimated as follows. By applying (2.19)
we infer that

t
“(a) / Iy 25 () 1272 (Ba(u, J5 w) — B(wyw), (I +a2A)y?)ds
<on;! / Iy 2120202y 0| + ol A2y ™0 | + 02| Ay 29| B(u,u)|ds

lu|ds.

roat; @) [ Iy Iiavy
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Several applications of the Young inequality on the right-hand side of the last inequality
imply

t
P [ Iy I (Bata, Iy W~ Blaw. (1+a* Ay )ds
0
t
<C(p)a?A;?(e) / (1+1Ba w2+ |AuPAbuf) [T+ [y 2] ds
+2 [l (Why R 0%y ) s (19

By using the estimate (2.15), the Young inequality yields and the fact |y| <||y|lo we
see that

po / Iy (1220 B,z ads
—pb / Iy ()22 (e, Blu,z))ds
<Cpd / Ivi () 122 ATy | Au] (Iyf* |+ Av; ) ds
)5 / 'y 9(s) |27 Au(s) Pds
+2 [ I 2 (AR a2y ) . (49)

The following estimates are obtained by applying the Burkholder-Davis-Gundy in-
equality (BDG) and the Young inequality

E sup
0<s<t

/Hya";(S)\Ii”_2<Ga(5H+A5(a)ya’5)dW7ya75>a
0

2

t
<E [/ by ()22~ ||G(5u+)\6(O‘)ya75)”‘2§5’2(K,H) Iya"s(S)li”dS}

1 o o a,
< 3E sup [ly* I+ CE ||y 3 ()22 G 0w+ As(@)y ™) 1%, (¢ gy ds-

Observe that second term of the right-hand side of the last inequality can be dealt with

the same technique as used in the proof of (4.7). In particular, we see that

E sup
0<s<t

/||y°"5(8)||§p’2<Ga(5u+Aa(a)ya"s)dW,ya"%
0

1 t
<2E s [y 2+ C8 [ [y @] [+l @] s (410)
0

0<s<t
By plugging the inequalities (4.7), (4.8), (4.9) and (4.10) into (4.6) and by taking into
account the Remark 2.1 we find that there exists a constant C(p) >0 such that

§
E sup v7"( ||2p+pE/ Iys 122 [1A5 Y5 I+ Ays I ds
se|0,t
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2

t P
<CWE [ [ 15 O] " (Il 82 AuP + uf]) ds
t 2p N
+COE [ [1+1v7° 0] (1Bonw) P+ [AuPlAtul?) ds
+OMT? (1+52P\A%u|2p) FE[[y (0|22 (4.11)

Applying the Gronwall lemma now yields that there exists a constant C'>0 such that
for any ac€ (0,1) we have

B s Ivi 0l [ w2y s
<C (1+E|A§yh’ (0)2+CM3T? (1+52P|A%u\2p)) Eelo ®5()ds, (4.12)
where
<I>::1—|—M+62[|Au|2+|u|2]+|B(u,u)\2+|Au|2\A%u|2.
This completes the proof of Proposition 4.1. 0

4.2. Analysis of the deterministic controlled Navier-Stokes-a. In this sub-
section we fix h € L2(0,T;K) and analyse the following deterministic controlled Navier-
Stokes-a model:

dy® +Ay°dt+(1—08)B(y°,y°)dt +0B(u,y®) + 6 B(y®,u) = G(du+(1—0)y°)h, (4.13a)
y°(0) = (1-6)¢. (4.13b)

The main result of this subsection is given in the following theorem.

THEOREM 4.1.  Let heL?(0,T;K) and £€V. Then, (4.13) has a unique solution
y2 € C([0,T;HY)NL2(0,T;H?). Moreover, if h€ Ay, M >0, then there exists a deter-
ministic constant C >0, which depends only on M and ||£||, such that

T
sup ](Iyi(t)\Q +llya®I) +/0 (IAy2(OP+HAy(D)?)dt < C. (4.14)

tel0,T

REMARK 4.1.
e Note that when § =0 and h=0 the above theorem provides also the following
estimates for u, the unique solution to (2.2):

sup Hu(t)||2—|—/0 |Au(t)|?dt < C. (4.15)

t€[0,T]
This estimate could be found in many classical works for the Navier-Stokes
equations such as [36] and [14].
e Note that when h € o/, M >0, then (4.13) still has a unique solution y9 such
that y9 € C([0,T);H') NL2(0,T;H?) with probability 1. Moreover, the estimate
(4.14) holds with probability 1.

Proof. (Proof of Proposition 4.1.) Since the system (4.13) is the Navier-Stokes
equations with the linear perturbations 6 B(u,y?)+6B(y°,u) and the Lipschitz continu-
ous perturbations G(du+ (1—§)y?)h, we can prove the existence and uniqueness results
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in the above theorem by following the standard scheme of proof for the Navier-Stokes
equations, see, for instance, [36]. Since this is now standard we only focus on deriving
the crucial estimates for the solutions. For the sake of simplicity, we will just write y?
instead of y‘fL. We will also suppress the dependence of y° on the time variable.

By formally multiplying the first equation in (4.13) by (I+A)y’(t) we find that

1d . .
535 (Y PHIALY) +AY P+ ALY P+ (1=6) (T +A)y" By’ ¥"))

+O(I+A)Y’ B(wy’)+B(y’,u)) = ((I+A)y",G(ou+(1-8)y°)A(t)).  (4.16)
Observe that since we are working on the torus
(I+A)y’,B(y’,y°))=0 and (B(u,y’),y’)=0.
By the Holder, the Gagliardo-Nirenberg and the Young inequalities we obtain
3(B(u,y’)+B(y’,u),(I+A)y’)
SOOI+ A)y|[[ule~ [AZY" |+ [y’ |2 | Vulee]
<6C[ly|° +|Ay’[]|Aul|A2y|
1
<AV P+ OO+ [AuP][ly’ P +] A2y

We will now deal with the term containing G. By using the Cauchy-Schwartz, the
Young inequalities and the Assumption 3.1 we see that

(G(Su+(1=38)y°)h,(I+A)y°)
<G|(I+A)y°||h|x|G(su+(1-0)y°)| 2k m)

1
SilAY5|2+C|y5|2[|h|f<+(1—5)2] +C|h[%[146%ul?].

Collecting these inequalities together implies

1d 512 15 1 502 1 512
ga[ly " +[Azy° |+ [A2y°] +§|Ay |

<Clly’ P+ A2y |[5(1+]Auf) + bl + (1= 6)°]+ ClA[K[1+ 6% |ul).

Applying the Gronwall’s inequality yields that there exists a constant C' > 0, depending
only on M and |A¢[, such that

T
1 1
sup (ly° (1) +|A2y°(6)]%) +/ [AZy° (1) + |Ay° (1)]dt < C, (4.17)
t€[0,7) 0
which completes the proof of Proposition 4.1. ]

REMARK 4.2.  The above theorem enables us to define a map Fg"s:C([O,T];K)%
C([0,T];H)NL2(0,T;D(A?)) by setting
. Fg"s(aj) is the unique solution ug to (4.13a) if x= [ h(r)dr, he L*(0,T;K);

. 1—‘276(1') =0 otherwise.
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We will see in the next theorem and Remark 4.3 that this map is in fact Borel measur-
able.
We now state and prove the following two important results.

PROPOSITION 4.2. Let § and € € D(Az). Then, the set {1"2’5([0' h(s)ds):heAp} is a
compact set of C([0,T]:H)NL2(0,T;D(A2)).

REMARK 4.3. The above proposition amounts to saying that if (hy,)nen C Apr, M >0,
is a sequence that converges weakly to h € A, then I‘g"s ( fo hn(r)dr) strongly converges

to Fg’é(fo' h(r)dr) in C([0,T];H)NL2(0,T;D(Az)). Consequently, the map

Aur 3R T [ hiryde) € (0, TIH) AL, D(AR),
0

is Borel measurable.
Proof. (Proof of Proposition 4.2.) Let (hy,)neny C Ay and h € Aps such that
hn—h weakly in L2(0,T;K).
Let us denote by yn:FO"S(fO' hn(s)ds),n€N. Then by Proposition 4.1 there exists a

constant C' >0 such that for all ne N

T
sup (Iya ()P +A%OF) + [ (1Atya+ Ay, (0 ) ds<C. (4.18)
t€[0,T] 0

Furthermore,
|6tYn| < |Ayn| + (1 75)‘B(Yna}’n)‘ +5[|B(uayn)| + |B(Yn;u)u

Now, observe that by making use of the Holder and the Gagliardo-Nirenberg inequalities
we obtain that there exists C'>0 such that for all n€N

(1= 8)|ynlLo| A2y, +8[[ulre [AZyn |+ |yn L~ |AZul]
<C|Aya|[(1-0)[AZy,|+6|AZul]+Co|AZy,||Aul.

Hence,
T ) ) T
/|8tyn|2dt§0[(1fé)sup|A5yn|2+5sup|A§u|2}/ |Ay,.|%ds
0 t t 0
) T
+C§sup|A5yn|2/ |Au|?ds
t 0
) T
SC’[(175)+5sup|A5u|2]+C'6/ |Au[2ds, (4.19)
t 0

The estimates (4.18) and (4.19) imply that
e (yn)n is uniformly bounded in C([0,7]; D(Az))NL2(0,T;D(A)).
o (0;¥n)n is uniformly bounded in L2(0,T;H).

Hence, by the Banach-Alaoglu and the Aubin-Lions theorem there exists a subsequence,
still denoted by y,, of y,, and y such that

[N

yn—y weak-* in L*°(0,7;D(A?))
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Yn—¥ weak in L%(0,T;D(A)) (4.20)
yn—y strong in L?(0,T;D(A?)) (4.21)
Oryn— 0y  weak in L(0,T;H)

The last convergence and the first one imply that
y€C([0,T);H)NC, ([0,T); D(AZ)),

where C’w([O,T];D(A%)) denotes the space of functions f:[0,7]— X, X a given Banach
space, that are weakly continuous. By passing to the limits we shall show that y is a
solution to the system (4.13). In fact by arguing exactly as in [36] we see that

B(y",y")—=B(y,y) in L*(0,T;H).

1

Since B(u,y™), B(y™,u) and Ay" are linear continuous D(Az), D(Az) and D(A), re-
spectively, by using the strong convergence (4.21) and the weak convergence (4.20) we
obtain

e B(w,y,)+ B(yn,u) — B(u,y) + B(y,u) strong in L2(0,T;H).
e Ay, — Ay weak in L2(0,T;H).
Note that the first convergence holds because ue C([0,7],D(A2))NL2(0,T;D(A)).
What remains to prove is that

G(0u+As()yn)hn — G(0u+As(a)y)h  in L?(0,T;H). (4.22)

To prove this fact we first observe that the Assumption 3.1 and the strong convergence
(4.21) imply

G(6u+Ns(a)yn) = G(du+As(a)y)  strongly in  L?(0,T;.%(K,H)).

This, along with the assumption that h,, —h weak in L?(0,T;K), implies that conver-
gence (4.22) holds true.

By collecting all the above convergences, it is not difficult to see that y is a solution
to (4.13). By uniqueness, y =y% =I'*?( [, h(s)ds) and the whole sequence y,, converges
to yi . This completes the proof of Proposition 4.2. 0

5. The deviation principles result and its proofs

5.1. Formulation of the main results. This section is the heart of this paper.
We will state and prove our main results in this section, but before doing so we briefly
recall a few definitions from the LDP theory.

Let £ be a Polish space and B(E) its Borel o-algebra.

DEFINITION 5.1. A function I:£—[0,00] is a (good) rate function if it is lower
semicontinuous and the level sets {e€&;1(e) <a}, a€[0,00), are compact subsets of E.

Next let ¢ be a real-valued map defined on [0,00) such that

o(g) = 00 as e > 00.

DEFINITION 5.2. Let (2, #,P) be a complete probability space. An E-valued random
variable (X:)cc(0,1 satisfies the LDP on & with speed o(e) and rate function I if and
only if the following two conditions hold
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(a) for any closed set F C&

limsup o~ *(e)logP(X. € F) < — inf I(x);
e—0 zeF

(b) for any open set O CE

. 1 > _ )
hggl(r}fg (e)logP(X. €0) > leelfOI(m)

We are now ready to state our main results.

1

THEOREM 5.1.  Let §€{0,1}, £€ D(Az) and Assumption 3.1 holds. Then, the family
(u™®) o e(0,1) satisfies an LDP on C([0,T];H) NL2(0,T;D(A2)) with speed a2 () and
rate function I given by

Iy(z) = inf { / Ih(r ||Kdr}
{heL2(0,T;K):a=TY"° (f; h(r)dr)}

As usual, we understand that inf () = co.

Proof.  The proof requires a few preparations and hence it will be postponed to
Subsection 5.3. O

We can divide the result in the above theorem into two parts which will form the
following two corollaries. They give the LDP and MDP on C([0,7];H)NL2(0,T; D(Az))
for the solution u® to (2.1).

COROLLARY 5.1.  Let fED(A%) and G satisfies Assumption 3.1. Then, the family
of solutions (U*)qe(0,1) to (2.1) satisfies an LDP on C([0,T;; H)NL2(0,T; D(A %)) with
speed o~ and rate function Iy given by

Ip(x)= inf { / Ilh(r ||Kd7"} (5.1)
{heL2(0,T;K):x= F (f0 r)dr)}
COROLLARY 5.2. If §€D(A%) and G satisfies Assumption 3.1, then
(a_%)\_l(a)[ua—um 011 satisfies an LDP on C([0,T;H)NL2(0,T;D(Az)) with
ae(0,
speed \?(a) and rate function Iy given by
1T )
Li(z)= inf = |h(r) |l dr ¢ (5.2)
{heL2(0,T;K):a=T2" ([ h(r)dr)} L 2 Jo
5.2. Intermediate results. In order to prove Theorem 5.1 we will use the

weak convergence approach to LDP and Budhiraja-Dupuis’ results on representation of
functionals of Brownian motion, see [4] and [5]. These require a few intermediate results
which are stated and proved below.

LEMMA 5.1.  Let M >0, (hy)n CAM and (Oén)neN be a sequence such that o, —0 as
n—oo. Lety,=I" (W—i—an As(an) [y hn ds) and z, =109 (f hn(s)ds). Then,
for any >0

T
lim P( | sup |yn(t)—zn(t)|2+/ A% (y, —2,)|?ds | >¢ | =0.
n—oo t€[0,T] 0
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Before proving lemma we state the following important remark.

REMARK 5.1.  Observe that if h, =0,Vn €N, and § =0, then the above lemma gives
a result on the convergence in probability of the solutions of the stochastic LANS-a,,
to the solution of the NSEs (2.2) as a,, —0. In fact, y,, =9 (W) and '’ (0) =u are
the unique solutions to the stochastic LANS-«,, corresponding to problem (2.1) and to
the NSEs (2.2), respectively.

Proof. (Proof of Lemma 5.1.) Let y, and z, be as in the statement of the
theorem. Let us put w, =y, —2,. Let 7, 5 be the stopping time defined

Tp,N =Inf{t € [0,T]: |y, (¢)| > N} AT, N >0.

For the sake of simplification we just write « instead of «,, throughout this proof. Also,
we simply write 7 in place of 7, n.

Since y, and z,, are the unique solutions to the stochastic controlled and determin-
istic controlled systems, respectively, it is not difficult to see that w,, satisfies

AW, + AW, 4 A5 () Ba(yn, I3y ,,) — (1—0) B(2p,2,,)
+6[Bo(w,J; Yy,) — B(u,2,) + Ba(u,J; 'u) — B(zy,,u)]
= 5/\5_1(04)[B(u,u) — Ba(u, J;lu)]
+G o (V) by — G(Pr)h+ a2 A; L (@) Go (T,,)dW,

where ¥,, =du+ As(a)y, and @, =du+(1—9)z,.
Let

N[¥n:2n] =As () Ba(yn,J7 'yn) — (1—0)B(zy,2,) and
L[Ynazn] :6 {Ba(ua J;1Yn) —B(U,Zn) +Ba(y”7<](;1u) _B(Znau):| .

2
By applying It6’s formula to ¢(z) = ||2||o = |2|? + > ‘A%x’ and to the process wy,, tak-

ing the supremum and the mathematical expectation to the resulting equation we obtain
tATN . 2 9
||wn(t/\TN)Hi+2/ UA2wn(s)‘ +a? |[Aw, ()] }ds
0
tATN
<2 [ ((Nlyaz] 4 Llynz) T ) lds
0
tATN N
+25/\5_1(04)/ |(B(u,u) — By (u,J; ), J, 'w,)|ds
0
tATN
+2/ (G a(¥)h, G(®) Ry, T, W, |ds
0

tATN

tINTN .
+ar % (Q)E /0 IGEZ germ ds+a? A5 (@) /O (W, G(U,)AW).  (5.3)

Using (2.19) and Young’s inequality we see that

tIANTN B
2631 @) [ (Bt~ Butu,J; ),y ) ds
0

<2075 () /MTN <[Z ‘A%wn
0

+a2|Awn|2} |B(u,u)|+Ca? ‘A%wn

2
|Au|2) ds
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tATN 1 ) 2
. 24

It follows from the bilinearity of B and B, and the Equations (2.8) and (2.10) that

2 . 2
a—Aan—i—C A7 Ha)|AZu| +a?| |Aul? | ds. 5.4
24 o

/\6(04) (Ba(}’nyjt;l}’n) —Ba(ZmJ;lZn),J(;an)

. (5.5)
=)\s(a )( (Wn, Wn), zn) +a?Xs(a )(B(zn,Awn),wn).
Thanks to the estimate (2.16) and the Young inequality we obtain
As(@) (B(Wn, W), 2n) = —As () (B(Wn, Zn), Wn)
1 1
<Ns()| Wi |A2z,| " Az, |2 W, 2 |ASw, |
1 1
<As(a)|wn|? [A%z,|" |Az,|2 |[AZw,|
1 1 2 4 2
gﬂ‘van A2 ()W 2 ]Azz ( Az,3. (5.6)

We now proceed in estimating the term a?\s(a)(B(zn,Aw,),w,). For doing so we
utilise (2.15) and Young’s inequality and find that

0?25 () (B(2n, AWy), Wi ) < 0®As (@) |[Aw, || Az, | [AZw,

< —|Awn\2—|—C)\2 ’A2w ‘ Az, 2. (5.7)
Thus,
)\6(0[) (BQ(YnaJojlyn) 7BQ(ZH,J;1Zn),J;1Wn>

1 2 4 1 2
<o [Atwa| +ON (@lwal2[Adz,| " Az

2 L2
+ 3—4|Awn|2+0)\§(a)|Azn\2 <a2 ’Aiwn + |wn|2) . (5.8)

By using the bilinearity of B and B it is not difficult to see that
(As(a) a(znv )_(1_5)B(Zn7zn)ﬂ]¢:1wn)
:(Ag(a) o(2n,2,)—(1—9)B (zn,zn),Jojlwn)+a2A5(a)(Ba(zn,Azn),J;lwn)
= ([As(@) = (1= 0)]B(2Zn,2n), W) + (1= 0)(Ja B(2Zn,2n) — B(vazn)ajojl(a)wn)
+a2A5(a)(Ba(zn,Azn),wn)

Owing to (2.12) and the Young inequality we get:

3
Ry < Ao(a) = (1-0)|[Adz, | |Aza | jwa.

In a similar way,

Ry <(1-6)a?(B(2n,2,),AW,,)
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<(1-6)0?|zn|? |A%2,||AZ,|? AW,

a? 2 22 1
< AW+ (1-0)20 2, [Ad 2, | Az,

As for R3 we use (2.14) and the Young inequality to obtain
Rs=0a?\s(a)(B(zn,Az,),w,)

<a?Xs(a) ‘A%zn |Az,||Aw,|

0[2
<

2 2
<o1 |Az, |

[Awn |2+ 0?23 ()| A 2,

Hence
(Ag(a)Ba(zn,ngzn) —(1- 5)B(zn,zn),J;1wn)

2 . 2
< AW P+ Ca? N3 (a) + (1= 0)] [ Az | |Az [z + Az ]

— 12
+As(a) = (1-)[| At 2,

3
C Az [wi. (5.9)

Combining (5.8) and (5.9) we see that
\(—N[ymzn],ngwnﬂ

<O\ (@)|Ada| " [AzalF [wal? + 0% AT w, )

1 2
+C)\§(a)Azn|2(|wn|2+a2‘Azwn’ >

+s(a) — (1-8)| (|ata,

(A AT [l 02w ) )

2 2 1 2
+Ca2[)\§(a)+(1—5)]‘A%zn |Azn|[\zn|+\Azn|}—|—32%|Awn|2+ﬂ’A%wn . (5.10)

Our next task is to estimate

(L[yn,zn],Jojlwn) zé(éa(u, J;lyn) — B(u,zn),Jojlwn)
Bo(Yn: Iy ') = B(2n,u),J; W)

Using the bilinearity of B and (2.6) we see that

I=6(B(w,J; 'Wp),Wn) p(ay +06(Ba(u,J; ' 2,) — B(,2,,), J, 'w,)
= —6(B(wn,wn),u) +6a2(é(u,Awn),Wn>D(A)/ +5(Ba(u, J;lzn) — B(u7zn),Ja_1wn).

By denoting I and I3 the first two terms on the right-hand side of the above equation
and using the bilinearity of B again and (2.9) we find that

I=0L+1, +6a2<3(u,Azn),wn)D(A)/ —5a2<B(u,zn),Awn>D(A)/ —0(B(wp,2,),u0).
In a similar way we can show that

L:(S(Ba(me;lu) —B(zn,u)J;lwn)
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= §a2<B(Zn,Au),wn>D(A)/ —|—5o¢2(B(zn,u),AWn>D(A)/ +0(B(Wp,2,),1).
Hence

I+L=I+I+6a*(B(u,Az,),w,) p(ay — 00 (B(u,z,),Aw,)
+5a2<B(zn7Au)7wn)D(A)/ +5a2<B(zn,u),Awn>D(A)/

6
i=1

In the next lines we will estimate I;, i=1,...,6.

Using (2.7), (2.16) and the Young inequality we see that

1 1
I =8(B(wWp,u),wn) < 8|wn|? [AZw,| A%u]2 |Aul? |w|

1 2 2
gﬂ‘A%wn’ +052|wn|2\A%u]3|Au|%.
In a similar fashion we can show that

I,=6(B(u,wy,),Aw,,) +da?(B(w,,u),Aw,)

1 1
2 1 2

2 PRI 1 e 1 1,1
<da|Aw,| |[u]2 |A2u|” |A2w,| |[Aw,|2 +|w,|2 |AZw,

A%u‘E Au|5}

2 1 2 1 2 1
< ‘;‘—6|Awn|2+ca2a2 [|u|2 ’Afu‘ ‘Afwn + w2 }Afwn

A%u’ |Au|}

2 1 2 1
< %|Awn|2+052a2 [(1+u2 ‘Aiu‘ ) ‘Afwn

2 L2
+ w2 ‘Aiu’ |Au2} :
We now proceed to the estimate of I3. By using (2.14) and Young’s inequality

I3=60”(B(u,Az,),Wy) p(ay
< C80?|Azy)| A%u‘ |Aul

2
< C§202|Az,, | ]A%u\ + gl A
In a similar way we show that

I5 = 6a2<B(Zn,Au)’W”>D(A)I

2
< 08202 |Au? }A%zn +g—6|Awn|2.

Finally by using (2.11), (2.12) and the Young inequality, the term I+ Is can be esti-
mated as follows

1
I+ I < 50| Aw,| A%u‘2 |Au|% A%z,
2 2
g;i6|Awn|2+’A%zn ’A%u‘\AuL

Thus,
I+ L=(L[yn,z,),J; 'w,)
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2) (1+(A%u‘2|Au|2)

1 : (5.11)

2
Q
< —|Aw, |2+

1,
K
=91 ’ *Wn

24

2
+C6? (|wn2+a2 ‘A%Wn

2
+06%a? [’Aéu‘ <|Azn|2 ‘A%zn

2 1
>+|Au|2‘A2zn

We now deal with the control terms. It is not difficult to prove that

(Go(®p)hn — G(®) o, I )
= (JaG (W)l = JaG(®n) b, I3 W) + (TG (@) = G(@) P, T w0,
<|G(W,) by — G () [|Wa |+ (Ja G (P ) gy — G (P ), T W ).
Using the Assumption 3.1 and the definitions of ¥,, and ®,, yields
(Ga(Pn)hy —G(®)hn, T, )
< W = @ || | [ W [ (Ja G (@) s = G (@) e, T W) |
< C’[)\(;(oz)|wn\2 +{As(@) = (1 =6)|zn||Wn ]| rn ||k +[(Jo G (@) hp — G((I)7l)hnv<]<;1wn)|~

Let us now deal with the second term on the right-hand side of the last inequality.
Thanks to Assumption 3.1, inequality (2.22) and the Young inequality we have

|(JoaG(®p) iy — G (P ), T )|
<a|(a®A)2 T A2 G () ha || TS W
<Ca(1+|Pu]) || hnllx] Ty Wal
2
<CP(1+8[ul + (1= 06)?|20 )1 & + Cll i W |* + %IAwnIQ-
Thus,

(Ga(Up)hy — G (P )y, I W)
2
OO As ()9 + 02 A w2+ S A

+Ca2(1+82[u? + (1= 06)2 |2 |*) | hn | & + [N () — (1 —6) |z |2 (5.12)

By using Assumption 3.1 and the definition of the stopping time 7y, it is not difficult
to show that

tATN

tATN
ary(a) / G |12 x0yd5 <Cary 2(a) / (14622 + 7A3(a) [yn[?)ds

<Ca);*(@)T(146% sup |u(s)?+A3(a)N). (5.13)
s€[0,T]
Before proceeding further we set
Y= (A?(a) +|As(a) = (1=0)|+ A5 (a)) (1+|Az,|?) + 6% (1+ \A%u|2|Au|2)
+ (14 X5()[hnll-

R =(1As(@) = (1-6) |+ a* M3 (@) + (1-0)][A} 2, 2+ 6202|A  u?| AT 2, ) | Az, 2

+ (02020 (@) AR u+ 8202 A2, ) + s (@) — (1-6) P2
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+a? <1+62 sup [u(s)]*+(1—-4)* sup Izn(sl2> 1 1%
s€[0,T] s€[0,T

+ar;2(a)T(1+6% sup |u(s)]*+M;(a)N).
s€[0,T]

Then, by plugging (5.4), (5.10), (5.11), (5.12), and (5.13) into (5.3) and invoking
the Poincaré inequality we obtain that there exist constants Cy,C; >0 such that with
probability 1 and for all n€N

tATN 1 2 2
\|wn(mm)||§+/ {2 A (s)| —|—O;|Awn(s)|2] ds
0
tATN tATN )
<wa0)E+Co [ Yals)lwa@IEds 1 [ Ru(o)ds+ad g @) ta(tary),
0 0
(5.14)

where
t
///n(t):/ (T W, G (W, )dW), £ € (0,7,
0
We now deal with the stochastic term. By using the Burkholder-Davis-Gundy inequality,

the Assumption 3.1 and the Young inequality we deduce that for any 6 >0 there exist
two constant Cs,co >0 such that for all neN

as A;H(@)E sup
0<s<t

SATN
/ (J;lwn,Ga(\I/n)dW)‘
0

=3 A; H(@)E sup
0<s<t

/ <me<wn>dW>]

1
2

. tINTN
<caad X @ | [ IGO0 s
tINTN
<OE sup [[w,(sATN)|2 +02(X/\(5_2(04)E/ (1+6%uf* + 23 () |yn|?)ds.
s€[0,t] 0
Using the definition of the stopping time 7y yields

% Ay H(@)E sup
0<s<t

SATN
/ <Ja1wn,Ga<wn>dW>]
0

tANTN
<HE sup Hwn(sAm)Hg+C2aAg2(a)1E/ (1+82[u? + X3 (a)N)ds. (5.15)
s€0,t] 0

Next observe that thanks to the estimates (4.14)-(4.15), the fact f0T||hn||%< <M we see
that there exists a deterministic constant c3 >0 such that with probability 1

4
ef(JT CoYn(s)ds < 6(T+03) (/\g(a)Jr\)\g (a)—(1=8)[+A3 (a)) +5%2cz3(14c3) M4-a? A5 ()T

(5.16)

In a similar way, we can show that there exists a deterministic constant C3 >0, which
may depend on M, N and T', such that with probability 1

TNATR
/ Rn(s)ds <Cs3%,, (5.17)
0
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where the sequence ¥,,, n € N is defined by
Zn = [As(an) — (1= 8)|+ap [\ (an) + (1= 8)] +6%a7 +ai A5 (an) +anA;?(an) +af +an. (5.18)

Next, since As(ay,) <1, [As(an)—(1—6)]—0, and a2 \s(a,) — 0 as n— oo, we deduce
that there exists a deterministic constant Cy >0 such that with probability 1

supelo CoYn()ds < o (5.19)
neN

Thus, by choosing 6 >0 so that 20C; <1 and applying the version of Gronwall’s lemma
given in [13, Lemma A.1] we obtain that for all t€[0,7] and n€N

EATN 1 1 2 0[2 2
B sup [wa(tAr)24E [ |5 |atwa o)+ 5 [Awa (o) sz cacas,,

s€0,t] 0 2 2
which implies

INTN 1 2
E sup |Wn(t/\TN)|2+]E/ f‘A%wn(s)‘ ds < CyC3%,,.
s€[0,1] o 2

Now, since As(a,) <1, [As(an) —(1—0)] =0 and a,\;“(a,) =0, £€{1,2}, as n— 00

we infer that

TATN
E sup |Wn(T/\TN)|2+E/ |A%Wn(s)|2ds—>0 as n— oo. (5.20)
rel0,T] 0

Next, let v >0 and £ >0 be arbitrary numbers. Let us set
T 1
X,(T)= sup |wn(7")|2+/ |Azw,(s)|*ds.
r€[0,T) 0
Then, it is not difficult to check that

P(Xn(T) 2 ) <P( sup [Xo(T),7n =T)+P( sup |yn(r)]*>N)
rel0,T] r€[0,T]

1 1
<-EX,(TATN)+=E sup (Jy.(r)]). (5.21)
€ N rel0,7T]

Owing to estimate (4.4) one can find Ny >0 such that if N > Ny then

1
—E sup (ly.(r)]*) <
NE s (lyn(r)P)

ro |2

Thus, thanks to (5.20) and (5.21) we infer that there exists ng €N such that for all
n>no

T
P( | sup |wn(r)\2—|—/ |AZw,(s)|2ds| >¢ | <7,
re(0,T] 0

which completes the proof of Proposition 5.1. 0

We will also need the following result.
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LEMMA 5.2.  Let M >0, (hy)nen C 9, h€ oy, and (ay)nen C(0,1] be a sequence
converging to 0. Also, let §€{0,1} and fED(A%). Let us assume that Assumption
3.1 holds. Let h, be a sequence converging in distribution to h as Apr-valued random
variable.

Then, the process FO d (fo dr) converges in distribution to FO s (fo dr) as
C’([O,T],H)ﬁLz(O,T,D(A ))-valued random variables.

Proof. (Proof of Lemma 5.2.) Before diving into the depth of the proof we
recall that A, is a Polish space when endowed with the metric defined in (4.1). Now,
since, by assumption, h,, — h in law as Ajs-valued random variables, we can infer from
the Skorokhod’s theorem that one can find a probability space (€2,.#,P) on which there
exist Ajs-valued random variables h,,, h having the same laws as h,, and h, respectively,
and satisfying

hy—hin Apy,P—as.. (5.22)
From the last property and Proposition 4.2 we derive that
s[5 a7 - . DAL B
I (/0 hn(r)dr> =T} (/0 h(r)dr) in C([0,T;;H)NL2(0,T;D(A%)) P—as..

(5.23)
Observe that Proposition 4.2 implies in particular that Fg’E:AM%C([O,T];H)ﬂ

L2(0,T;D(A?)) is continuous. Hence, from the equality of the laws of h, (resp h)

and h,, (resp. h) we infer that the laws of FO o (fo (r)dr) and FO 0 (foh(r)dr) are
equal to the laws of I‘O 0 ( fo dr) and FO 0 ( fo ), respectlvely. This observa-
tion and the convergence (5. 23) complete the proof of Lemma 5.2. ]

The next result that we need is contained in the following theorem.

PROPOSITION 5.1.  Let M >0, (hn)nen C @, h€ 9y, and (ap)nen C (0,1] be a se-
quence converging to 0. Also, let § €{0,1} and £ € D(A%).
If Assumption 3.1 holds and h,, is a sequence converging in distribution to h as Ap;-

_1 .
valued random variable, then the process F?’“‘s W +ap 2)\5(an)f0 hn(r)dr) converges

in distribution to FO 0 (foh(r)dr) as C([0,T);: H)NL2(0,T; D(Az))-valued random vari-
ables.

Proof.  Proposition 5.1 readily follows from [19, Theorem 11.3.3], Lemmata 5.1
and 5.2. ]

5.3. Proof of Theorem 5.1. In this subsection we will give the proof of our
main results which are contained in Theorem 5.1. The proof relies on a LDP result
which follows from [4, Theorem 3.6 and Theorem 4.4]. We first recall this LDP result.

Let K, K; be two separable Hilbert spaces and W a Wiener process as in Subsection
3. We recall that & is the set of all K-valued predictable processes h such that

T
]P’(/O |h(r)|§<dr<oo> —1 (5.24)

We recall the following result which is exactly [4, Theorem 3.6].



2262 LDP RESULTS FOR THE STOCHASTIC LANS-«

THEOREM 5.2.  LetT': C([0,T];K) =R be a bounded, Borel measurable function. Then

—1ogEe—F<W>—hmf E{l/ | h(r )||K+F(W+/ h(r )} (5.25)

Next, let £ be a Polish space, (¥®).c(o,1] a family of Borel measurable maps from
C([0,T];K) onto &, and (X¢).¢(o,1) a family of £-valued random variables. We have the
following result which can be proved by using Theorem 5.2 and the idea in the proof
of [4, Theorem 4.4].

THEOREM 5.3.  Let ¢ be a real-valued function defined on (0,00) such that
o(g) =00 as e —0.

Assume that there exists a Borel measurable map W°:C([0,T];K) —& such that the
following hold:

(A1) if (he)ee(o,1) C@m, M >0, converges in distribution to h € Sy as 9pr-valued

random vamables then We(W + (e fo converges in distribution to
WO foh(

(A2) For every M>O the set Kng ={9°( [ h(r)dr):he o} is a compact subset of
E.

Then, the family (X®).c(0,1) satisfies an LDP with speed 0*(¢) and rate function I given
by

1 (T
I(z)= inf - h(r)||% . 5.26
(:1:) {heL?(o,T;K):larclszO(fO'h(r)dr)}{Z/O ” (T)HK} ( )

Now, we are ready to give the promised proof of our main theorem.

Proof. (Proof of Theorem 5.1.) Owing to Propositions 4.2 and 5.1 the assump-
tions (A1) and (A2) of Theorem 5.3 are satisfied on £ =C([0,T];H)NL2(0,T; D(A2)).
Thus, we infer that for 6 € {0,1} the solution u®?® to (2.4) satisfies an LDP on £ with
speed ot A%(«) and rate function I5. This completes the proof of Theorem 5.1. 0
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