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Solution properties of the incompressible Euler
system with rough path advection

Dan Crisan®*  Darryl D. Holm*  James-Michael Leahy*  Torstein Nilssen®

Abstract

We consider the Euler equations for the incompressible flow of an ideal fluid with an
additional rough-in-time, divergence-free, Lie-advecting vector field. In recent work, we
have demonstrated that this system arises from Clebsch and Hamilton-Pontryagin variational
principles with a perturbative geometric rough path Lie-advection constraint. In this paper,
we prove local well-posedness of the system in L2-Sobolev spaces H™ with integer regularity
m > |d/2] + 2 and establish a Beale-Kato-Majda (BKM) blow-up criterion in terms of the
L!L>-norm of the vorticity. In dimension two, we show that the L”-norms of the vorticity are
conserved, which yields global well-posedness and a Wong-Zakai approximation theorem for
the stochastic version of the equation.
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1 Introduction

The mathematical theory underlying fluid dynamics remains one of the most active research ar-
eas, emboldened not just by theoretical considerations but also practical applications such as the
need to understand the dynamics of Earth’s oceans and atmosphere in the context of global cli-
mate change. Incorporating perturbations into the fluid motion equation has become one of the
mainstream features of fluid models, particularly in the last two decades. These include deter-
ministic perturbations [Sma63, GPMC91, Mas94, Pio99, XWW20] and stochastic perturbations
[PCMLI1, MT92, Sch95, PC96, Pop01, MRO1, Shu05, BF09, MTVEO1, IVS12, Mém14, Holl5,
BAB*17, DV18, SKD*19, SC20]. Such perturbations can be exogenously introduced into the fluid
model to account for (possibly unknown) external forces. They can also be introduced endoge-
nously, for example, to model the effects of unresolved fast sub-grid scale physics or other uncertain
processes. In geophysical fluid dynamics, this trend has led to many numerical developments, in-
cluding the introduction of parameterization schemes used to represent model uncertainties in the
interaction of disparate space and time scales to improve the probabilistic skill of the ensemble
weather forecasts [Shu05, BAB*17, SKD*19, CCH"19, CCH*20a, RPFK20, RLJ*20, CCH"20b].

Many fluid equations can be characterized as critical points of action functionals [AK98S,
HMRO98] that incorporate fluid physics via a Lagrangian whose kinetic energy is defined in terms
of velocity vector fields which are right-invariant under the diffeomorphisms and whose potential
energy is defined in terms of advected quantities which evolve under pushforward by the flows
generated by these vector fields. Perhaps the most well-known fluid model that arises in this
manner is the perfect incompressible Euler system [AK98], which describes geodesic flow on the
manifold of diffeomorphisms endowed with the H*-topology, s > % + 1, with respect to the weak
L?-metric defined by the fluid kinetic energy, [EM70].

A structured way to introduce a parameterization scheme for fluid models that arise from
variational principles is through the introduction of a parameterized perturbation at the level the
action functional, Critical paths of the parameterized action functional then satisfy parameterized
fluid motion equations. This approach was introduced in the stochastic setting in [Holl5] and
subsequently many further developments have been made, [GBH18, dLHLT20, SC20, CCH"19].
In [CHLN20], we extended [Hol15] and proposed a class of variational principles for fluid dynamics



on geometric rough paths [LCLO7, FV10, FH20] by constraining advection to incorporate a modeled
temporally rough vector field. Critical points of the corresponding action functionals satisfy
a system of rough partial differential equations (RPDEs) whose dynamics incorporate both the
resolved-scale fluid velocity and the modeled effects of the unresolved fluctuations. The paper
[CHLN20] provides a bridge between geophysical fluid dynamics and rough path theory. It draws
upon knowledge from both areas, and we hope that it will impact both areas.

In our current endeavor, we establish the local well-posedness of Euler’s equations for perfect
incompressible fluid flow on geometric rough paths (see (3.1)) in L?>-Sobolev spaces H” with
integer regularity m > |d/2] + 2. We have shown previously that this equation arises as a critical
path of either Clebsch or Hamilton-Pontryagin action functionals and satisfies a Kelvin circulation
balance law in [CHLN20] [Section 4.1 and 4.2] (see, also, Section 3.2.2).

A rough path is characterized by its measure of roughness, which in this paper, is its p-variation.
The higher the value of p, the rougher the path. See Definition 2.1 for details. The analysis of the
Euler equation perturbed by a bounded variation path (i.e., p = 1) follows the same steps as that
of the (unperturbed) Euler equation, which is explained at the beginning of Section 4. For p > 2,
the classical integration methodology is no longer applicable and we enter the realm of rough path
theory (see e.g., [FH20]). In this paper, we treat rough path perturbations with p € [2,3), in the
first non-trivial regime. A similar treatment is possible for paths with variation p € (1,2) (i.e., the
Young integration case) and p > 3.

The case p = 2 includes the class of stochastic perturbation driven by Brownian motion, see
e.g. [Holl5] or, more generally, driven by semi-martingales, see [SC20]. As already explained
in [CHLN20], rough path perturbations include non-Markovian perturbations of the Lagrangian
fluid trajectories. In particular, memory effects can be introduced through this formulation through
a judicious choice of the rough path (e.g., by choosing a realization of a fractional Brownian
motion). However, by eliminating the need for stochastic integration, we retain the pathwise
interpretation of the Lagrangian trajectories.! In particular, the results in this paper establish a
pathwise characterization of the solution of the Euler equation analyzed in the works [BFM16,
CFH19, CL19]. They also give an interpretation of the solution of the corresponding stochastic
partial differential equations as bona fide random dynamical systems [BRS17].

In our previous work [CHLN20], we explained how fluid models on geometric rough paths
can be used in the context of stochastic parameterization schemes and uncertainty quantification
(see, e.g., [CCH*19, CCH*20a, CCH"20b]. Our results set the stage for investigating numerical
schemes and to develop geometric rough path parameterization schemes for fluid models to account
for additional properties such as unknown Lagrangian trajectory roughness and system memory.

An intrinsic theory of transport-type RPDEs was developed in the papers [BG17] and [DFS17].
In [BG17], the authors use a priori estimates based on Davies’ type expansions [Dav08] coupled with
commutator estimates in the spirit of DiPerna-Lions to establish well-posedness and the analogue of
the renormalization property. By contrast, in [DFS17] the authors use a generalized Feynman-Kac
formulae coupled with forward backward duality type arguments. The method of unbounded rough
drivers proposed in [BG17] was extended in [DGHT19] to allow for non-linear drift terms, which
influenced a series of papers [HH18, HN21, HNS20, GHN21, GH21, Hoc21, CN19] as well as
several papers on rough path Navier-Stokes equations [HLN19, HLN21] (see Remark 3.11) and

1As is well known, the Lagrangian trajectories in the stochastic framework are described by stochastic integrals,
which do not have a pathwise interpretation. The rough path formulation restores this property.



[FHLN20].

The present paper expands the scope of the theory of unbounded rough drivers. The main tool
from this theory is Theorem 4.1 in Section A, which extends the usual Davies’ remainder estimates
for RDEs to RPDEs with linear rough transport structure. The remainder estimates are obtained
for the equation, the equation for the square, and the equation for the square of the difference
of two solutions in the non-linear drift case. To derive solution estimates one applies a rough
version of Gronwall’s lemma (see Section B) if the linear rough transport is not conservative. We
invite the reader to consult [DGHT19] for a more thorough exposition of the theory of unbounded
rough drivers. In this work, we obtain a priori estimates (Section 4) by appealing to the vorticity
formulation, which is an unconstrained (see Remark 3.5). In Section 4, we derive a system for the
vorticity and its derivatives up to order m with m > |d /2] + 2, which has a linear rough symmetric
transport structure, and then apply the remainders estimates from the theory of unbounded rough
drivers.

The aims of the paper. The goal of the present paper is to establish solution properties of the
rough incompressible Euler system given in (3.1). Theorem 3.6 states that for an initial condition
of Sobolev regularity H™ with m > L%J +2, there exists a unique H" solution of the d-dimensional
rough Euler system on the interval [0, 7,], where T, > 0 depends on the initial condition of the
equation, the driving rough path, and the coefficients of the rough driver. This solution can be
extended to a unique maximal solution (Corollary 3.7). Theorem 3.8 gives a blow-up criterion in
terms of the L! L°-norm of the vorticity, which extends the well-known Beale-Kato-Majda criterion
[BKM84]. In dimension two, we show that the L”-norms of the vorticity are conserved for all
p € [2, ] and thereby establish global well-posedness (see Theorem 3.9). Corollary 3.10 states
that the solution, the pressure term and harmonic constant are jointly continuous as functions of the
initial condition, the driving rough path, and the coefficients of the rough driver. In Section 3.2.1,
we discuss applications of our results to stochastic partial differential equations (Sades), including
Theorem 3.12, which gives a Wong-Zakai approximation result for the corresponding Stratonovich
driven SPDE. In Section 3.2.2, we explain how our main results yield critical points of the Clebsch
and Hamilton-Pontryagin action functionals introduced in [CHLN20]. To do this, we derive a
generalized Weber representation formula (3.19) of smooth (in space) solutions.

Structure of the paper:

 Section 2 introduces the basic notation and results which will be required throughout the
paper.

* In Section 3, we formulate the rough incompressible Euler equation in velocity form and
as well as vorticity form and state the main results of the paper: local well-posedness in
any dimension, the Beale-Kato-Majda blow-up criteria, global well-posedness in 2d, and
continuous dependence on data. We discuss various applications to stochastic equations,
including a Wong-Zakai approximation result. Finally, we explain the correspondence of
solutions with critical points of the action functionals presented in [CHLN20].

 Section 4 contains a priori estimates for remainders, the solution, and differences of solutions.
» Section 5 contains the proof of local well-posedness.

» Section 6 contains the proof of the remaining results.



* The appendices A and B contain technical results that are used in establishing the a priori
estimates.
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2 Preliminaries

2.1 Basic notation, function spaces, and inequalities

Let d € {2,3,...} and T = R?/(27Z)? = (S§')¢ denote the d-dimensional flat torus. The
Riemannian covering map 7 : R? — T induces global orthonormal frames {9, }2 | and {dx'}<
of the tangent TTY = T x R? and cotangent bundle 7*T¢ = T x (R?)*, respectively, and a
normalized Haar measure dV = Vol(T¢)'dx! A --- A dx?.

Let V denote an arbitrarily given finite dimensional real vector space with inner product (-, -)y
and norm | - |y. Denote by C®(T%; V) the Fréchet space of smooth V-valued functions on T¢. For
given m € N, let C"(T¢;V) denote the Banach space of m-times continuously differentiable V-
valued functions on T¢. We will blur the distinction between 27-periodic functions and functions on
T?. Let £(R%; V) denote the space of linear maps from vector space R? to V and D : C*(T%; V) —
C*(T¢; £L(R%; V) denote the derivative operator. Let A : C®(T%;V) — C*(T¢;V) denote the
Laplacian, which is defined by Af = Gfi f. Here and below we use the convention of summing
repeated indices over their range of values.

For given p € [1, o], denote by L”(T¢; V) = L?((0,2x)¢; V) the Banach space of equivalence
classes of V-valued of LP-integrable functions on T¢ with norm | - [z». We denote by (-, )2
the inner product on the Hilbert space L?(T¢;V). Since it will always be clear from the context
where a function takes its values, we drop the dependence of norms and inner products on V. It
is well-known that the sequence {¢,,},cz« C C®(T¢;C) defined by for all n € Z% and x € T by
Yn(x) = ™ forms an orthonormal basis of L?(T%;C).

Denote the Fourier transform F : L' (T; V) — ¢*(Z4;V) by F f(n) = f(n) = Jra fndV and
its inverse 7! 1 [®(Z% V) = LT V) by F*f = 3 cza f (). Let S(Z4V) = {{cp}peza C
V i sup,eza (1 + |n)¥|cy| < 00, VN € N} denote the Fréchet space of rapidly decreasing multi-
sequences. It follows that ¥ : C®(T% V) — S(z4, V), F7! : 5(2¢;v) - C®(T% V), and
moreover that # extends to an isometric isomorphism ¥ : L2(T¢; V) — ¢2(Z4; V).

Denote by D’ (T4; V) = {f : C*(T¢;C) — V; f is linear and continuous} the Fréchet space of
V-valued distributions. Equivalently, D’(T¢; V) may be characterized as 27-periodic distributions
D’(R?; V) or as distributional Fourier series. Indeed, the Fourier transform extends via duality



to an isomorphism ¥ : D'(T4; V) — § (2%, V), where S(Z%;V) = {{cp}yeza € V : AN €
N s.t. sup,cza(1+[n])™|c,| < oo} denotes the space of slowly increasing multi-sequences. Clearly,
for all p € [1,00), C®(T4; V), LP(T4; V) ¢ D'(T4; V). The differential operators %, D, and A
extend to distributions via duality.

Denote by C*(T%; V), L?(T¢; V), and 9’ (T%; V) the corresponding subspace of distributions
f with £(0) =0. If f € D'(T4; V) is such that Af = — 3, za |n|>f (W), = Oy (i.e., harmonic),
then f(n) = 0 for all n € Z¢ — {0}, which implies Ker A = V.

For given s € R, define (I — A)~2 : D'(T4; V) — D'(T%; V) by

(I=8)73f = ) F (),

nezd

where (n) = (1+|n|?) 5 Lets € Rand H*(T4; V) = (I-A)~3L?*(T%; V) denote the Bessel potential
spaces, which are Hilbert spaces with inner products and norms given by

(f- Q) = Z(”l)s(f(”),g’(”))v) and |flpr =

nezd

D) F(mywn

nezd

Lpr

The duality pairing (-, Ygs : H*(T; V) x H*(T%;V) — R given by

(fogdm = ((I=A)2f,(I-A)2g)

induces an isomorphism H~*(T%;V) = H*(T¢; V). It follows that for all m € Ny, H™(T¢;V) =
{f e LXA(T4 V) Yocnem |D”f|i2 < oo}. For m € N, denote by W”*°(T¢; V) the Banach space of
functions f € L*(T%; V) such that | f|yme = maxo<|q|<m |04 flre < 0.

For given s € R, we let H*(T%; V) = {f € H*(T%;V) : f£(0) = Oy} and for m € Ny, let
WmS(T4V) = {f € (T4 V) 2 f(0) = fa fdV =0y}

Henceforth, we use the notation <., ., to denote less than equal to up to a constant C =
C(cy,...,cq) depending only on parameters cy,...,cq. Throughout the paper, we will make
regular use of the following facts:

* For given N € N, define P<y : D'(T% V) — C(T% V) by Ponf = Lijnl<N fu. 1t
so < s1, then for all f € HS"(Td;V), |P<ny flast < N°'7| f|gs and for all f € Hsl(Td;V)’
|(1 = P<n)flEso < NS5 f| st

Ifs > % +m for some m € Ny, then C"™(T¢;V) c H* (T4, V).

* (Poincaré) For all f € H*'(T“V), |flus Sas |Dflus. Forall f € W™he(T4 V),
|flwme Sam 1D flwms.

e Forall m;,m> € Ny and f, g € L=(T%; V) n H™*"2(T; V),
[ID™ FIID™ gl 12 Samymy |fL=1glamsmy + | fpmisms |G| e (2.1)
e Forall m € Ny, f € L(T¢; V) n H™!(T;V) and g € L®(T%; V) n H"(T;V)

107 (fVg) — f8°Vgli2 Sam (IVSlelgln + | Flimlg]ze) - 22)

0<|a|<m



Let (E,| - |g) be an arbitrarily given Banach space. For an interval I C R,, denote by
C(I; E) (resp. C,,(I; E)) the space of continuous (resp. weakly-continuous) E-valued functions.
For p € [1, ], let L?(I; E) the Banach space of equivalence classes of E-valued L”-integrable
strongly measurable E-valued functions on /.

2.1.1 Hodge and Helmholtz decomposition and the Biot-Savart operator

Let {e,-}f:1 denote the standard basis of R? and let {e"}f:1 denote the dual basis. We iden-
tify vector fields u = u'd. € T'(T%;TT?) with R%valued maps u = u'e; : T — R and
k-forms @ = Y, .o, @y dx™ A oo Adx € T(T? AFT*T?) with AF(RY)*-valued maps
O = Diicocip Wip i€ Ao Ak T¢ — AK(R?)*. Denote by b the map that sends vector
fields to one-forms given by u” = u;e’, where u; = u' since the metric is locally Euclidean. Let #
denote the inverse of b.

For a given diffeomorphism ¢ : T - T and a € F(Td ; AkT*Td), denote the pullback and
pushforward by

b a = k! Z @)y jy © GO BT - Dy e A A e
11<...<ig
jr<-<it

and ¢.a = ¢~ 1, respectively.
Denote by d, 6, and —A = do + dd the exterior derivative, co-differential (i.e., adjoint of d),
and Hodge Laplacian operators, respectively. In particular, using the above identification, for

f e D(T4RY), a € D'(T4; (R, w € D' (T4 A*(RY)*), and y € D'(T; A3(RY)*),

df = 0. fe', da= Z(ax,»aj —dga)e e,

i<j
dw = Z (Oviwjx — Oyiwik + aka,-j)ei Ael A ek,
i<j<k
5f = 0, o =— i, ow = ija),-je", 5’)/ = - Z kay,-jlei A ej,

i<j

-Af = —afjf, -Aa = —ija/,-ei, -Aw = —Gfkw,-jei Ael.

We recall that d¢, = ¢.d, d*> =0, and 62 = 0.

Let s € R be arbitrarily given. For arbitrarily given & € H*(T¢; AK(R9)*), k € {0, 1,2}, there
exists a unique 8 € H**2(T%; AK(R?)*) such that —AB = a—&(0) givenby 8 = (-A) "' (a—&(0)) =
S wezd |n|72&(n)y,, which yields the Hodge decomposition

@ =déB +6dB + @(0) = ds(-A) " (a — @(0)) + 6d(-A) " (a — @(0)) + &(0).

Let
H (T AKRY*) = dB* 1 (T AN RY)Y) = {a € BY(TY AFRY)*) @ da = 0},

which is understood to be @ if £k = 0,

H (T AFRY) = sH (T AN (R = {a € B (T AF(RY)*) : 6a = 0},



and H* = KerA = A¥(RY)*. Thus, we obtain the following orthogonal decomposition for
k €{0,1,2}:

H (T ARRY)*) = BY(TY AFRY) @ H(T AY(RY)™) @ HE. (2.3)
For given u € D'(T;R?), denote divu = O’ = Oiu; = —6u”. Moreover, let

HS.(TYRY) = {u € H*(T%RY) : divu = 0}, W™(T%RY) = {u € W™ (T4 RY) : divu = 0},
C(T4RY) = {u e C°(T%RY) : divu =0}, D! (T%RY) = {u € D'(T%RY) : divu = 0}.
Henceforth, we will simply write A%, W2, C®, and D’,. Applying the sharp operator § to (2.3)
in the case k = 1, we derive the d-dimensional Helmholtz decomposition of vector fields:

H*(T%RY) = VE**(T%;R) ® H}(T*;RY) ® R”.

Let Q € L(H*(T4;RY); VA (T, R)), P € L(H*(T?;R%); VH?), and H € L(H*(T¢;R?);R?)
denote the projections associated with the decomposition so that/ = P+ Q + H.
Let
BS = #(-A) "6 = 6 (-A) !

denote the inverse of db : H5*!'(T¢;RY) — H, i (T4; A2(R%)*). The operator BS is called the Biot-

Savart operator. Owing to Propositions 7.5 and 7.7 of [BCD11], for all w € H*"'(T¢; A2(R%)*)
such that s > % + 1, we have

| BSw|gs <qa [VBS w|gs-1 Sas |wlgs—1 Sas | BS wlgs, 2.4)
|[VBS w|re <as In (e + |w|gs-1) |w|r=, Yo € HHTY A2 (RY)). (2.5)

2.1.2 The Lie derivative

Let s > % + 1 sothat |Vf|;~ < co forall f € H*(T¢;V). Forv € H*(T¢;R%) and k € {0, 1,2},
the Lie derivative £, € L(H*(T¢; AK(R?)*); H~1(TY; A*(R9)*) acts on f € H*(T%R), « €
H (T4; (RY)"), w € H* (T A2(RY)") by
£,f=v-Vf=va,f, £va:(vj(9x,~0z,-+0zj8xivj)ei,
£0= Z(vqaxqw,-j +wg 0,V + w,-qax,»ﬂ)e" Ael.

i<j

Indeed, it is a direct consequence of (2.1) that the range of the Lie derivative lies in H*~'. A simple
computation shows that d£, = £,d. Moreover, if dw = 0, then

£,0 = Z (8xi(v‘1wqj) - axj(vqwqi)) e nel = dlw(v, )],

i<j

which is just a special case of Cartan’s formula.
The Lie derivative and covariant derivative £,, V,, = v-V € L(H*(T¢; A*(R%)*); H~1(T4; RY)
act on u € H*(T%;R?) by

£.u= 0o u —uoiv)e, Vyu=v-Vu=v39a,u'e;.

8



Stoke’s theorem implies that for all w, u,v € H*(T¢;RY),
Ew,u)p2=— /Td w' (Vo u' +u' divy +u/ 0.;v/)dV =1 (w, £]u) 2.

In particular, if divv = 0, then

£lu= —(V o u' +u dav))e;
and
—£Tu=tE,u" = —dbf]w =d€u’ = —£,du’, (2.6)
P£Tu = P£] Pu. (2.7)
Moreover,
w-Vu=—£u+2"19u? (2.8)

If d = 2, then the Hodge Star map % : H*(T¢; A2(R?)*) — H*(T?;R) defined by & = w5 is an
isomorphism and for all v € H}, (Td; Rd), we have

*£,w=£, xw=v-Vuw. (2.9)

Moreover, if d = 3, then the Hodge Star map # * H*(T¢; A>(R*)*) — H*(T3;R?) given by
B * w = wy3e + w3jez + wiaes is an isomorphism and for all v € H;‘,(Td; Rd), we have

fxfw=£0%w=[v,f*xw]. (2.10)

2.2 Geometric rough paths and the sewing lemma

For an arbitrarily given closed interval I = [a, b], denote
Ar={(s,t)eP:s<t} and A7:={(s,0,t)el’:5s<6<t}.

If the interval I = [0, T'], we write Ay = A;.
Let (E,| - |g) be an arbitrarily given Banach space with norm | - |[g. We say a two-parameter
function g : A; — E has finite p-variation for some p € (0, o) on [ if

#p—1 %
|glp—var,;E = sup Z |81t |Z~ < 00,
p=)eP () \ 7

where P (1) is the set of all finite partitions of / and #p denotes the number of points in a given
partition p € P(I). Denote by C; (I, E) the set of all continuous functions with finite p-
variation on / equipped with the seminorm | - | ,_yar;7.£. Denote by CP™V (I; E) the set of all paths
z : I — E such that 6z € Cg_var(l; E), where

0z =21 — 25 (8,1) €AJ



For an arbitrary interval / C R that is not necessarily closed, denote by C5 | " (I; E) the set of
all continuous functions g : I — E such that there exists a countable sequence of closed intervals

{Ix} suchthat Uy Iy =T and g € Cﬁl_ovcar(lk;E).

A continuous mapping @ : A; — [0, 00) is called a control on [ if w(s,s) =0 for all s € I and
if for all (s, 6, 1) € A2,
w(s,0)+w(0,1) < w(s,t),

which is referred to as superadditivity. If @ and @, are controls, then for all @, 8 € R, such that

a+pB =1, wfwz is a control (see, e.g., [FVIO][Ex. 1.9]).
Ifge Cg_var(l; E) for a given p € (0, o), then @, : A — [0, o) defined for all (s, 7) € A; by
wg(s, t) = |g|§—var;[s,t] E

>

is a control (see, e.g., [FV10][Prop. 5.8]). Moreover, it is straightforward to check that for all
(s,1) € Af

inf{w (s, t)% : @ is a control s.t. |g,¢|g < @(r, 0)%, V(r,0) € Afs}s

is an equivalent semi-norm on Cé’ YNILE).
For an arbitrarily given two-index map g : A; — R, define the increment operator

08sor = &st — 861 — 850> (S’e’t) EA%'

We will now give the definition of a rough path and geometric rough path. We refer the reader to
[LCLO7, FV10, FH20] for more thorough expositions.

Definition 2.1. Let K € Nand p € [2,3). A p-variation rough path is a pair
Z=(2.7) € C"™™(I;RX) 1= CU7 (I, RK) x €7 " (I, RK*K)
that satisfies the Chen relations
6Zwr =0 and  Zs = Zy ® Zor,  V(s,6,1) € A].
For an arbitrarily given Z. € CP~V¥ ([0, T]; RX), denote
wz = inf{w : wisacontrol s.t. |Zy| < @w(s,t) and |Zy| < @w(s,t), V(s,t) € Ar}. (2.11)

Given a smooth path z : I — RX, we define its canonical lift Z. = (Z,7Z) € CP™V¥([0, T]; RX) by
t
Zg =0zg and Zgy = / Zg ® dz,, (Sa t) €l
N

An element Z = (Z,7) € CP™V¥(I;RX) is said to be geometric if it can be obtained as the limit in
the product topology of a sequence of rough paths {(Z",Z")}> | that are canonical lifts of smooth
paths 7" : I — RK. We denote by Cg (I, RK) the set of geometric p-variation rough paths
and endow it with the product topology. Finally, we denote by Cg (R4; RX) the corresponding
Fréchet space of pairs Z = (Z,Z) : Aoy = RE X RE*K belonging to Cé’_var( [0, T]; RX) for all
positive T.
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The following lemma, referred to as the sewing lemma, lies at the very foundation of the
theory of rough paths. The proof is a straightforward modification of [DGHT19][Lemma 1.2] or
[FH20][Lemma 4.2].

Lemma 2.2 (Sewing lemma). Let @ and @, be controls on I. Let L € (0,0), ¢ € [0,1) and

p > (. Assume that h € Cé’l_o‘;ar(l; E) is such that for all (s,u,t) € A% with wi(s,t) < L,

|6hsut| < wZ(Sa t)% .

Then there exists aunique path I h € CP™V* (I E) suchthat T h, =0, Ah := h—61h € Cgl_:fr(l; E),
and for all (s,t) € Aj with w(s,t) < L,

|(Ah)g| < Crma(s, t)%. (2.12)

or a universal positive constant Cy. Moreover, for all (s,t) € Ay,
p ¢

#p—1

0L hy = |;131T0 ; htiti+1’

where the limit is understood as a limit of nets over finite partitions p € P([s,t]) of the interval
[s,t] c I partially ordered by inclusion with mesh size |p| tending to zero.

3 Main results

3.1 Formulations of the rough incompressible Euler system

Letd € {2,3,...}, K € N, p € [2,3), and m € N be such that m > m, := L%J + 2. For an
arbitrarily given initial condition ug € H", geometric rough path Z = (Z,Z) € C; (R4 RE),
and collection of vector fields & € (W(,m+2’°°)K , we consider the rough incompressible Euler system
given by

du+u-Vudt ~£] u dZF = -dvg, —dh, on (0,T] x T,

divu=0 on [0,T] xT¢,

(3.1)
fraudvV =0, [,qdV=0 on [0,T],
u=uy, ¢g=0, h=0 on {O}de,
where (see Section 2.1.2) £gku = —(f,{@xjui + ujaxifi)e,-. Equation (3.1) is to be solved for an

unknown divergence and mean-free vector field (velocity) u : [0, T] X T4 — R4, mean-free scalar
field (‘time-integrated’ pressure) ¢ : [0,7] x T — R, and harmonic constant (time-integrated)
h : [0,T] — RY. The pressure ¢ and harmonic constant /4 should be understood as Lagrange
multipliers associated with the divergence-free and mean-free constraints, respectively.

In contrast to the unperturbed system (i.e., £ = 0 or Z = 0), the system (3.1) does not preserve
the mean of the initial condition if the £’s are not constant in space due to the term u/ lefljc.
Indeed, upon formally integrating (3.1) over T¢, all other terms vanish due to the periodic boundary
conditions. Thus, the Lagrangian multiplier 4 is required to enforce the constraint that the velocity

11



u remain mean-free. It is worth noting that we impose the mean-free constraint because it simplifies
our analysis. For details on how to avoid this assumption, we refer to [HLN21], which establishes
the existence of a strong solution of the associated viscous version of equation (3.1).

Applying the divergence and mean-free projection operator P to (3.1), we find

{du +P(u-Vu)dr = PELudZf =0 on (0,T] x T, (RE)

u=uy on {0} xTY,

which is to be solved for u : [0,T] — FI?. We will now define the notion of solution of (RE)
we will use throughout the paper, which simply a specific case of Definition A.4. Formally, the
definition can be obtained by integrating (RE) over an arbitrary interval and iterating the equation
into the dZ¥ -integral twice. In fact, in the proof of local existence (see Section 5), we smooth out
the path Z and iterate in such a manner.

Definition 3.1 (H"-solution). Let m > m, and & € (W™K We say a vector field u is a
H"™-solution of (RE) on the interval [0, T] if ul;=o = ug, u € L<([0,T]; H(’,") N C([0, T];IEI?_3),
and

t
Wbt = Sug + / P(u, - Vu,) dr — P£] u,Z}, — P£] PELu 2y, (s,1) € A, (3.2)
S

b_ o
satisfies u™t € c;lof“([o, T1; H"3). A vector field u is said to be a H™-solution of (RE) on the

interval [0,T) if u is a H™-solution of (RE) on the interval [0,T'] forall0 < T’ < T.

In Section 6.1, given H™-solution u of (RE) on an interval [0, T'], we apply the sewing lemma
(i.e., Lemma 2.2) to construct the rough integral [ £! u,dZ* € CP=va([0,T]; H™3); that is, for
0 “ék s
allr € [0,T1],
t #p—l
/0 £] u,dzt = lim (€2, 02ty + £, PELZLE, )

Sk

It follows by the continuity and linearity of the divergence and mean-free projectionmap P : H" —
H" that for all r € [0,T],

t t
up — up + / P(uy - Vuy) ds — / P£] u,dZ§ =0, (3.3)
0 0

where P [ £5,us dZ* e CP=v* ([0, T]; H"3) is defined from the projected expansion appearing in
the right-hand-side of (3.2). The pressure ¢ and harmonic constant 4 can then be recovered using
the Helmholtz decomposition P = I — Q — H (see Section 2.1.1)

t t t
Vg, = / O (uy - Vug) ds — / Q] u dZf, hy:=- / HE] usdZi, 1€ [0,T].
0 0 0

Proposition 3.2 (Recovery of pressure and harmonic constant). If u is a H™-solution of (RE) on
the interval [0, T], then there exists fo' £§ku sdZk e CP~va (10, T]; H"3) and uniquely determined

g € CP™V™([0,T]; H"2) and h € CP~™V* ([0, T]; R?) initiating from zero such that forall t € [0, T],

t t
Uy — 1o + / s - Vugds — / £l usdZy = -Vq, — hy. (3.4)
0 0 -
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Using (2.8) and (2.6), we find that (3.1) can expressed in terms of the associated co-vector u’

(see Section 2.1.2):
du® + £,u” dt + £4,u° dZF = —d(dg, — 27" |u|?dr) — dRD. (3.5)

Let w = du” = (dyiu; — Oyju;)e’ A e/. By applying the exterior derivative d to (3.5) and using that
d£, = £,d we arrive at the vorticity formulation:

dw+£,wdt + £ @ dZF =0 on (0,T] xTY,
u=BSw on (0,T] xT¢, (3.6)
w = dul(’) on {0} x T,
where for a divergence-free vector field v we have (see Section 2.1.2)
£,0 = Z(vqaxqw,-, +wg 0,V + w,-qaxjvq)ei A el
i<j
= Z (0 (Vwy)) — 8 (Viwg)) € A e = d[w(v,-)]. (3.7)
i<j
Recall that (see Section 2.1.1) for given s € R, I'ijl(sl = {w € H*(T%; A2(RY)*) : dw = 0} and
that BS : H. 31‘1 —H " denotes the inverse of db. The Cartan formulation (3.7) of the Lie derivative
£,0 = d[w(v,-)] implies that the dynamics preserve the property that dw = 0 and ©®(0) = 0,
and thus no Lagrange multipliers are needed to enforce these constraints. In contrast, the velocity
equation requires the pressure and the harmonic constant to enforce the divergence-free constraint.
We summarize the equivalence between the velocity and vorticity formulation in the following

proposition. The direct implication is a simple consequence of (2.8) and (2.6) and the converse
follows from the properties of the Biot-Savart operator presented in Section 2.1.1.

Proposition 3.3 (Vorticity formulation). If u is a H™-solution of (RE) on the interval [0, T], then
w=du’ € L*([0,T]; A7) n C([0,T]; H*) and

t
W' = Swy + / £, 0p dr + £, 0 Z8 — £ L5025, (s,1) € A7, (3.8)
N

B_ o]
satisfies w? € C;IOZM([O, T1; Hdm_4). Moreover, % = dbu®8. Conversely, if w and w* belong to the

aforementioned spaces and satisfy (3.8) with wg = du(b) and u := BS w, then u is H™-solution of
(RE) and u™# = BS w".

Remark 3.4. In dimension two, the vorticity w can be identified with a scalar-valued function
o =curlu = %w = wyy. Using (2.9), we find that

do +u - Vo dr + & - Vo dZFk = 0. (3.9)

The scalar transport structure then implies that LP-norms of & are conserved, which is used to
prove global well-posedness (see (3.14) in Theorem 3.9). In dimension three, the vorticity w can be
identified with a vector field & = curlu = § x w = wyze| + w31z + wires. Applying (2.10), we get

dod + [u, @] dt + [&, ®] dZF = 0.
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Remark 3.5. In the vorticity equation, neither Lagrange multipliers, nor projections, appear. The
structure of the operators (i.e., (3.7)) imply that mean-free and exterior-derivative-free condition
is preserved by the dynamics. This fact plays an important role in the proof of Theorem 4.2 in
Section 4 in which we obtain a priori solution estimates of (RE) using the vorticity formulation.
More precisely, the linear hyperbolic symmetric structure of the operator in the rough part of (3.6)
enables us to develop an ‘equation’ for the ‘square’ w ® w. Unlike in the stochastic setting, there is
no Burkholder-Davis-Gundy inequality that can be used to estimate the rough integral, and thus we
make use of the method of unbounded rough drivers [BG17], and more precisely Theorem A.5 to
obtain remainder estimates for the equation and the ‘squared’ equation. It is not clear how to obtain
a priori estimates of (RE) directly due to the projection operators, or equivalently the presence
of the pressure and harmonic constant. As a consequence, altering the structure of the operator
appearing in the dZ-term in (3.1) even in a multiplicative way directly impacts the structure of the
vorticity equation and prevents us from obtaining a priori solution estimates.

3.2 Statement of the main results

Recall that we always work under the assumption m > m, := L%J + 2. Our first main results
establish local well-posedness and the existence of a maximally extended solution in H™ of (RE).
Recall that @y is the control of Z, which is defined in (2.11).

Theorem 3.6 (Local well-posedness). Assume that ug € H? and £ € (W™K Forall T, > 0
satisfying
eC1+@z (0T |u0|1—_11m*, (3.10)

where Cy = C(p, d, |é|ym+2.+) depends in an increasing way on |€|ym.2.«, there exists a unique
H"-solutionu € C,, ([0, T,]; ﬁ(’ﬁ) NCP~V([0,T.]; Flf,"_l) of (RE) on the interval [0, T.] satisfying

eCI (1+1UZ(O,T*))

sup |u|gm. < (3.11)

1<T. | u0|1—{1m* — eC1(+a@z(OT)T,

Moreover, if m > m., there is a constant C; = Co(p, d, m, |€|ym2.) which increases with |€|yma2.,
such that

T
sup |ug|gm < V2exp (Cz (/ |Vug|p= ds + @z (0, T*))) luo|gm. (3.12)
0

t<T,
If € € (W™K thenu e C([0, T.]; H™).

Corollary 3.7 (Maximally extended solution). Assume that ug € H™ and &€ € (W"*2)K. Then there
exists a unique maximally extended H™-solution u € C,, ([0, Tinax); H?) N CP™V([0, Tnax); ﬁ?_l)
of (RE) on the interval |0, Tiax). The time Tyax is uniquely specified by the property if Tyax < 00,
then lim sup,yy. s pme = 00. If & € (W) then u € C([0, Tmax); H).

The next theorem extends the Beale-Kato-Majda (BKM) blow-up criterion [BKM84].

Theorem 3.8 (BKM blow-up criterion). Assume that ug € H™ and & € (WK ifm = m, and
Ee (WK ifm > m,. Let u denote the maximally extended H™-solution of (RE) and w = du’
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denote its vorticity. Then there are constants C; = Ci(d,m) and C, = Cy(p,d, m, |&|ym2.)
depending in an increasing way on |&|ym2.« such that for all T < Tpax,

T
sup |us|gm < C1(1 + |ug|gm) exp [Co(1 + @z(0,T)) exp (C2/ lws| dS)) . (3.13)
0

t<T

Moreover, Tyax < oo if and only if / e

0 |wt|L°° dr = oo.

In dimension two, we obtain global well-posedness.

Theorem 3.9 (Global well-posedness in 2d). Let d = 2. Assume that ug € FI{," and ¢ € (Wn+2)K,
Let u denote the maximally extended H™-solution and & = curl u denote its scalar vorticity. Then
Thax = 0 and forallt > 0 and p € [2, 00|,

&l = |@oLr- (3.14)

Moreover, there are constants C, = C1(m) and C; = Cy(p,m, |&|yme.~) Which increase with
|E|ywmi2.eo SUCh that for all t > 0

|tts|m < Cr(1 + |uo|pm) exp (Co(1 + @z(0, 1)) exp (C2| Dol 1)) - (3.15)
The following corollary establishes continuity of the solution map with respect to the data.

Corollary 3.10 (Continuous dependence on data). Assume that ug € H" and & € (WK,
IZurther, assume that {Z"}> | converges .to Z in Cg_var and that {(ug,&")},> | is bounded in
H™ x W™ and converges to (uo, &) in L2 x (W2™)X. Denote by u and {u" * | the maximally
extended solutions corresponding to the data (uo,¢,7Z) and {(ug,&",2")}7 |, and let (q, h) and
{(q", h")};> | denote the associated pressures and harmonic constants.

e If d = 2, then {u"}, converges to u in C([0, 00);1-01(’;1_6) for any € > 0 and in the
weak-star topology of L*([0,0); H™). Moreover, {(g", n")}>>, converge to (q,h) in
C([0, 0); H™27€) x C([0, 00); RY) for any € > 0.

o If m > m,, then for all T < Tpax there exists an N(T) € N such that {u”};’l":N(T) converges
to u in C(]0, T];Iflg_f) for any € > 0 and in the weak-star topology of L™ (|0, T],H?)
Moreover, {(q", h")}fl":N(T) converge to (q, h) in C([0,T]; H"27€) x C([0, T];R?) for any
€>0.

Remark 3.11 (Rough Navier-Stokes and inviscid limit). Let v > 0. In [HLN21], two of the authors
considered the rough Navier-Stokes system given by

du+u-Vudt - £, u dZF = vAu - dVgq, —dh;, on [0,T] x T¢,
divu=0 on [0,T] xT¢,

fraudV =0, [,qdV=0 on [0,T],

u=uy, ¢q=0, h=0 on {0} xT9

for d € {2,3}. We showed that for arbitrarily given ugy € Hclr there exists a time T, =
T.(d, @z, |é|ys) and a solution u € L*([0, T*];Iflfzr) N C([O0, T*];FI(I,). In fact, the solution
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was not constrained to be mean-free in [HLN21 ], but the proof goes through in a simpler manner.
In dimension two, we also proved that there is a unique global solution of the Navier-Stokes system.
With minor changes in the present paper, we can derive the existence and uniqueness of a maximally
extended solution u € L*([0, Tmax); POI?”) N C([0, Tmax); H?) in any dimension d > 2. Moreover,
ifd =2 orm > m,, then for an arbitrarily given {v"}> | converging to zero, the corresponding
sequence of Navier-Stokes solutions {u"} | converges to the Euler solution in C([0, Tiax); FI{,”‘E)

for any € > 0 and in the weak-star topology of L ([0, Tyax); FIE,").

3.2.1 Applications to stochastic partial differential equations

In what follows, we will discuss the Wong-Zakai approximation of Euler stochastic partial dif-
ferential equation (SPDE) driven by Brownian motion in dimension two. Let B = {Bk}f=1
denote a collection of K-independent Brownian motions adapted to a filtered probability space
(O,F,F = {F:}10, P) satisfying the usual conditions. In [CL19], it was shown that for every
Fo-adapted initial velocity ug € H™!, there exists a unique F-adapted process it € C([0, c0); H™)
such that P-a.s. for all ¢ € [0, 00),

t t
iy — ug +/ P (it - Viig) ds — / P£§kﬁs odBf =0, (3.16)
0 0

where equality is understood in L? and the stochastic integral is understood in the Stratonovich
sense.

By Proposition 3.5 of [FH20], P-a.s., B = (6B,B*™) € CJ™ " (R4;RX), where for each
Ike{l,...,K}and (s,1) € Ajg,e0):

t
Bitlrat;lk ::‘/ (B£ - Bé) o dBf.
N

By Proposition 3.6 of [FH20], the canonical lift of a dyadic piecewise-linear approximation {B" } ™ |
of the Brownian motion B, denoted by {B"}> , = {(B",B")}*, € C;‘Var (Ry; RX), converges P-a.s.
to Z in CJ ™ (R4 RX).

By Corollary 3.9, P-a.s., corresponding to the data (uo, B, &) and {(uo,B", &)}, there exists
unique solutions u, {u"}> € C([0, 00),1-01?) of (3.9). Owing to Corollary 3.10, the sequence
{u"}* | converges to u in C(]0, Trmax); H"~€) for any € > 0 and in the weak-star topology of
L([0, 00); H2).

For every t € Ry, the map Z|[jo, € cg"vaf([o, t:RX) = u e C([0, t],IfI?_) is continuous
and the map o € O — B(0)|jo, € Cé’ ([0, ¢]; RX) is measurable. Thus, we conclude that
the composition of the two maps is measurable, and hence that the solution u is F-adapted. As

explained above (see (3.3)), P-a.s., for all t € [0, T], we have

t t
U — ug + / P(u, - Vu,)dr — / P£;—kus dBls‘ =0.
0 0 ’

It can be shown (see, e.g., [FH20][Corollary 5.2]) that P-a.s. for all t € [0,T],

t t
/0 P£] usdBf = /0 P£] us o dBY.

Therefore, we obtain the following Wong-Zakai approximation result.
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Theorem 3.12 (Wong-Zakai approximation). The stochastic process u is indistinguishable from i,
and P-a.s., {u"} | converges to u in C([0, o0); H”’ €) for any € > 0 and in the weak-star topology

of L ([0, ); H?).

Remark 3.13 (Strook-Varadhan support theorem, large deviations principle, and random dynamical
system). As in [FH20][Section 9.3], using the continuity of the solution map, one can characterize

the support of the law of the SPDE (3.16) in C([0, Tax); ﬁg"‘f)for any € > 0 in terms of Cameron-
Martin space and prove a large deviations principle (making use of contraction principle) for

du + P(u - Vu) dt — eP£] u o dBf =0,
which concerns small-noise deviations about solutions of the Euler system
ou+P(u-Vu) =0

Moreover, if the driving rough path Z. € C; Y% is a continuous p-rough path cocycle as defined,
e.g., in [HLN21], then the 2D-system (RE) generates a continuous random dynamical system on
C([0, Thmax); POI?_E) for any € > 0.

Remark 3.14 (Gaussian rough paths). Our main results also yield a solution theory in any dimen-
siond € {2,3,...,} for a class of Euler SPDEs driven by fractional Brownian or more general
Gaussian processes transport noise. We refer the reader to [FH20] for more details about the
lifts of Gaussian processes to the space of geometric rough paths. In the introduction, we have
discussed potential applications of such models to stochastic parameterizations of sub-grid scales

of ideal fluids.

3.2.2 Ciritical points of the Clebsch and Hamilton-Pontryagin variational principles

Leta € [§,3) and Z € CZH°!, which is defined in an analogous way to C; "' For an arbitrarily

given Frechet space E and time 7 > 0, denote by Dz([0,T]; E) the space of of E-valued Z-

controlled rough paths on the interval [0, T']. We refer to [FH20, CHLN20] for precise definitions.
In [CHLN20], we introduced the Clebsch action functional

S (u, (92 1,(aq)qd:1):/ |2 dt+Z( daf’+£utaf’dt+£§ka?de)L2,

defined foru € CP~V* ([0, T1; Co‘fr") and (/1‘1);1:1, (aq);l':1 € Dz([0,T]; C*). We showed that critical
points are characterized by the following system of RPDEs:

du — PEjudt — PE] udZf =0, u=P(TI_ a?V19),
dA + £,udt + ££,4dZF =0,
da + £,adt + £¢,adZF = 0.

We also introduced the Hamilton-Pontryagin action functional
1
SHPZ(y 6 ) = / Shuif2, dir + (/1,, Ao ¢! —u di + & de)L2 , (3.17)
0
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defined for
(1,4, ¢) € CP7([0,T];: CT) x Dz([0,T]: C3) x Diffz ([0, T]; TY).

The space Diffz ([0, T]; T¢) consists of all rough flows (i.e., diffeomorphisms on T¢) {¢,};e [0.T]
(see [CHLN20]) of the form

dp =vopdt+oyopdZk, te(0,T],
¢o = id,

for some (v,0) € CP7V¥([0,T]; Co‘(‘;") x C*([0,T]; (C2)X). Moreover, for ¢ € Diffz([0,T]; TY),

the integral in (3.17) is defined by

T T
L </lt, d¢t o ¢Z_1> = A (/1[, Vt)LZ dr + (/1[, O-I)Lz de

We refer the reader to [CHLN20] for the specifics of how variations of Diffz ([0, T']; T¢) are defined.
In [CHLN20], we showed that if Z is truly rough (see [FH20][Definition 6.3), then (u, ¢, 1) is a
critical point of SH¥Z if and only if

du — PE udt — P£] udZf =0, u= 4,
dp =uo ¢dt +&; o pdZF.

In [CHLN20], we showed that critical points satisfy a Kelvin circulation balance law: for an
arbitrarily given smooth closed curve y ¢ T¢ and all t € [0, 77,

d}{ ”? =}7§ (du? +£utu§’ dt+£§ku|; dzf) =0.
t(7) t(7)

Assume that 1y € C® and & € (C2)X. Denote by u € CP~¥ ([0, Thnay); C) the unique
maximally extended H*-solution of (RE) and let 7' < T Let {¢;}ej0,r] € Diffz([0, T1; T%)
denote the rough flow (see, e.g., [BRS17, FH20, CHLN20]) satisfying

dp=uo¢gdt+& o¢dZr, te(0,T],
¢o =1d.

It follows that (u, ¢, u) is a critical point of SH*Z provided Z is truly rough.

To show that we can construct a critical point of SCz e must find A and a such that the
so-called Clebsch representation u” = P(Z‘q":1 a9dA9) holds. Let 1 = ¢~ and a = ug o ¢~!. By
Theorem 3.3 in [CHLN20], we have

dA + £,udt + ££,4dZF = 0,
da + £,adt + £¢,adZk = 0.

Proceeding as in [DH20][Lemma 3] and applying the product rule for geometric rough paths (see,
e.g., [FH20, CHLN20]), it follows that v = Z‘qizl a?dA? satisfies the linear RPDE

dv—£7vdr - £] vdZ{ = 0.
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By virtue of identity (2.7), we find that ¥ := Py € CP~¥*([0,T]; H ) is a solution of the constrained
(to the space of divergence and mean-free vector-fields) linear RPDE given by

v — P£]vdr - PE] v dZf = 0. (3.18)

As in Proposition 3.3, using the operators db and BS we can establish an equivalence between
solutions of (3.18) and solutions of the unconstrained linear RPDE

do +£,0 dt + £4,0 dZF = 0.

Thus, by the uniqueness of solutions of unconstrained linear RPDEs (see, e.g., (4.12) in Theorem
4.4 or [BG17]), we can deduce uniqueness of solutions of (3.18). Since u also solves (2.7), and
hence (3.18), we deduce that

d
u=P|> a2 |=P(Vo ugo ") o u'=Pp.u, (3.19)
q=1
where with abuse of notation we denote by P € L(H*(T?; (RY)*); H(T; (R?) the corresponding
projection associated with the one-form Hodge decomposition (see Section 2.1.1). It follows that
(u,A,a) is a critical point of Sz, The above representation extends the well-known Weber

formula (see, e.g., [Con17]). Since the exterior derivative d is natural with the push-forward, we
also obtain the following representation of the vorticity two-form w = ¢.wy.

4 A priori estimates

The goal of this section is to establish a priori estimates of remainders and solutions of (RE).

4.1 Remainder estimates

Theorem 4.1 (Remainder estimates). Let u be an H™-solution of (RE) on the interval [0,T] and
@, (s,t) = fsl |Vuy|po|uy|gm dr, (s,t) € Ar. Then there exists a constant C = C(p, d, m, |€|yms2.)
which increases with |&|ym«.« such that for all (s,t) € Ay with Cwy(s,t) < 1, it holds that

2 3 1
|uP’h|i . <C ( sup |u,|gmwz(s,t)? +@,(s,t)wz(s, t)P) .
3 vanl s<r<t

Moreover, for all (s,t) € Ar with Cwyz(s,t) + Cw,(s,t)dr < 1, it holds that

14 2
P’ =
|I/l ﬁ|§—var;[5,t];H'"‘2 = C(w/d(s’t)-i_ Sup |ur|Hme(S’t)p)
s<r<t
1 1
4l s <€ (w,xs, 1)+ sup [urlm (@ (s, 07 + @2 (s, r)p)) ,
s<r<t

where t
uz’ﬁ = Olg — Pfgk uSth - _/ P(uy - Vu,) dr + PfngfgusZi]f + uih

N
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Proof. By Proposition 3.3, w = du” € L¥([0,T]; HY™") n C([0,T]; H*) and
t
W = dbuPt = swy + / £, 0, dr +£5,0,Z8 — £, £00,Z%, (s5,1) € Ar, (4.1)

B_ o
satisfies w’ € C;lozar( [0,T]; H dm_4). We recall that that for a vector-field v € H™,

£V(,U = Z(anxqa)[j + a)qjaxivq + a),-qaxjvq)e’ Ae’.
i<j

Moreover,
t
wﬁt = dbu™ = Swy + £, 0,78 = - / £,0,dr +£4, £ 0,75 + wl,.
S

The strategy of the proof is as follows. We form a system of equations for w and its derivatives
up to order m — 1 of the form Definition A.4 and then apply Theorem A.5 and (2.4). Let Z,,_; =
{0} U Ur’f:‘ll{l, ...,d}". ForI =0,let|I| =0 and for given I = (iy,...,i,) € L, define |I| = n.
For given I = (i, ...,in) € Iy, define 8’ =04y 0+ 0 dyin. Let Ag -1 = EBZZ)I(AZ(Rd)*)@".

For given n € {0,1,2,3}, let E, = H*(T%; Ag,,-1). It follows that (En)zz0 is a scale with a
smoothing (see Section 2.1) J7 = P_|,-1}, 77 € (0, 1), in the sense of Definitions A.1 and A.3. For
a given function ® € E,, i,j € {1,...,d} withi < j, and I € T,,_;, denote by Cij its (1,i)-th
component.

L
Define Q € L*([0,T]; E_9) N C([0,T]; E_3) by @ = d'w and QF € C;_." ([0,T]; E_3) by
Ql =olwbiforl e I,_;.
Applying the weak derivative operators 0’ to (4.1), we find that for all (s,7) € Ay and ® € E3,

QD) = (6Qy, ®) + (g, D) +(Qy, [AL* + AL D),
where

o« (e, @) = Ser,, [ (0 [£0, 0] = ul D00 w0, @) 2 + (Ul w0y, Bra @) 2) dr,

st?

c Al® = (fZ@quD + vgq>) zk

o 420 = ((£10w + ) (€] 0 + Vi) @) 2k

st

and where for each k € {1,...,K}, v]" : T — L(Agm_1:Agm-1) is implicitly and inductively
defined as follows: fori,j € {1,...,d},

(VF @) = @) D& + D), 0€],
and for [ € 7,y with |I| <m — 1,
m N j J m m
D [£]0a® + VD!, = 10 @) + (0@ + (D)D), + (V0 D)),
1,1 1,1
= 10, ® " + (VD)
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Consequently, the components of the v;" depend only at most m derivatives of &. In order to
apply Theorem A.5, we need to show that the pair A = (A!, A?) is an unbounded rough driver (see
Definition A.2) in the scale (E,) and that we have control of the non-linearity u in £_; in the sense
of (A.4).

Since Z satisfies Chen’s relation (i.e., (2.1)), (A.2) holds for A. Moreover, for all ® € E5 and
(s,1) € A, it holds that

St»
1, 1
|A‘W*CI)|E,, Sd,m |§|W’"+n.w|q)|En+11D'Z(S, l‘)l’, Vn € {O, 2},

2, 2 2
|Ast*¢|E” Sdm |§|Wm+1+n,oo|q>|En+2wZ(s’ t)p’ Vn € {O’ 1}

Ay = (=€ - VO + VT D) ZE

Thus, A is an unbounded rough driver in the scale (Ej).
We will now show that (A.4) holds for u. For all I € 7,,_;, we have

A N£,w] — u90wd w = 0" [uddw] — u9dwd w + Gl[a)qjaxiuq + wigO0iu?].
Applying (2.1), (2.2), and (2.4), we get

10" €] = 800" Wl 12 Sam |Vl ol gt + |l @l Sam [Vulislolgn. (42)
1€l

Using (4.2) and Poincare’s inequality, we find that there exists C = C(d, m) such that for all
(s,1) € Ar,

t
|/’LSI|E_1 < C/ |Vur|L°°|(L)r|Hm—l dr.
N
Therefore, in the sense of Definition A.4, Q is a solution of
dQ + u(dr) + A(dr)Q = 0.

We complete the proof by invoking Theorem A.5 and (2.4). O

4.2 Solution estimates

We will now present the main solution estimates that we will use to prove local existence and
establish the BKM blow-up criteria.

Theorem 4.2 (Solution estimates). Let u be an H™-solution of (RE) on the interval [0,T]. Then
for all m" € Ny such that 1 < m’ < m — 2, there are constants C; = Ci(d,m’) and C =
C(p,d,m’, |&|yym2.) depending in an increasing way on |&|ym 2.« such that

T
sup |u| gm < \/Eexp (C (/ |Vu, |~ dr + @wz(0, T))) o] gy’ 4.3)
t<T 0
T
su%) |tts| gy < C1(1 + |ug| gy ) €Xp (C(l +@z(0,T)) exp (C/o |y | dr)) . 4.4)
1<
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Ifm, <m’ <m -2, then for all T, € [0, T] satisfying

CUFmzOT) T |u0|[;{n,,
it holds that C(1+wz(0,T.))
e +wz (0,1
< ' 4.5
tsél]]z |ut|H |u0|1—-11m’ _ eC‘(l+‘lD'z((),T*))7:x< ( )

Proof. Using the notation of the proof of Theorem 4.1, we let

Q= (0'w)ez, , € LY([0,T]; H*(T% Agy—1) N C([0,T]; H (T Agwr-1)),

D _
Qf = (8w er, € C5 ([0, T] H (T Agw-1)),

2,loc

and
p_
QF = (0'P)er,, € i ([0, T LA(T Ag ).

Here we have used the worst possible regularity at m” = m — 2.

For given n € {0,1,2,3}, let E,, = W"’w(Td;Ad,m/_l ® Agm-1). Let p : R? — R denote a
non-negative radially symmetric function with support in the unit ball that integrates to one. Forn €
(0,1), let p, = n_dp(;) and define the smoothing operator J7 : Eg — C®(T%; Ag -1 ® Adm—1)
by J1® = ® * p, = ./Rd P (y)@(- — y)dV. It follows that (En)zzO is a scale with smoothing (see
Section 2.1) J7 = p,*, n € (0,1), in the sense of Definitions A.l1 and A.3. For ® € E3 and
k € {1,...,K}, denote

Le® =10 @+ D,
where VZ" is defined as in the proof of Theorem 4.1.

In order to obtain the desired estimates, we will proceed as follows. First, we will write down

an unbounded rough driver equation (Definition A.4) for

Q2 =Q Qe L°([0,T]; E.o) N CP™¥([0,T]; E_3).

Second, we will apply Theorem A.5 to obtain a bound on the associated remainder term Q®>#.

In the final step, we will test against a @ = I such that (Q @ Q, I) = |cu|i(m,_1 and apply rough

Gronwall’s lemma (i.e., Lemma B.1) to obtain two solution estimates; one of which is use for local
existence and other of which is used to derive the BKM blow-up criterion.

For arbitrarily given M|, My € Ay —1, denote Mi&M, = 271 (M| ® My + M, ® M). Note that
since Z is geometric, we have that for all k,/ € {1, ..., K},

Le Qs ® L QZN 7! = L Q@ ® L Qu(ZIF + 78 = 21, O, 8L, Q,7ZIF. (4.6)

We will need to the following fact. The pointwise tensor product of smooth functions extends
canonically to a continuous bilinear map

® : H' (T Agym—1) X H (T Agw—1) — E_1.
Moreover, for all f € Hl(Td; Agm-1), 8 € H‘I(Td; Agm-1),and ® € Ey,
<f ® g, CI)> = <g’ (f’ q))Ad,m'_1>‘ (47)
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Applying (4.7) and (4.6), we find that for all ® € E; and (s,7) € Ar,

(6Q%2, @) = 2(Q,R6Q;, @) + (6Qy; ® 6Qy,, D)
= —(My, @) — 2({Q®Ls, Q, DY ZK
+2(Q® L, L Qs + Ly, S Lg w5, ®YZIK + (QEHF, @)
= —(My, ®) - (QF, [T} + T3 ]0) + Q5. @), 4.8)

where

t
(Mg, @) := Z (0 [£4, 0] ® P w, + 0w, ® 0 [£, 0], ) dr,
1,Jel,,,

= (g,‘jaxqcp +2(/"' ®id)®)ZE,
FZ = = (00,0 + 2V ®1d) (glqaxq +2v" ®id) oz,
Q2 @) 1= 2(Q,6Q", D) + Z <a’ [£4, wr] ® 876w,s + 86w, ® 87 [£, w,], PY) dr
1Jel, ;%%

+(Q ®6Q,, @) + (L, Q,Z" @ QF

N

D).

Here, 2vkm'®id T L(Agm-1® Agm-15Adm—1 ® Agm—1) is the unique linear map induced
by the bi-linear map 21/21,()6)®id CAgm—1 X Admr—1 — Admr—1 ® Adgm—1, X € T4, defined for
given (M1, M) € Ag -1 X Agm—1 by

2V ()& id) (M, Ma) = vI" (x)M) ® My + My ® V" (x) M.
We will now obtain control over the drift. Proceeding as in (4.2), we find that

Z 10" [£40] — 19840 0" |12 <am |Vit] 1| g1 (4.9)
IEImr_l

Using (4.9) and Poincare’s inequality, we find that there exists a constant C = C(d, m) such that for
all ® € Ey and (s,1) € Ar,

t
My @)= 3 / (0" 10,01 —uqaxqa’wr) ® ', ) dr
1Jed,

Oy ® (016, w)] - u axqafwr) Ly dr
IJe], s

- Z (ur(ﬁlw, ® 0’ w,), @) dr
I,JE[mrfl

t
< Clos, / Vit leor 2, dr
S

3var

Claim (Verification of ‘squared’ remainder). We have Q®*8 ¢ G loc ([0,T]; E-y).
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Proof. We will proceed by estimating term-by-term. By the embeddings H> ® H' — E_; and
L'® L' < L2, we find that there is a constant C = C(d, m’, |¢|yym ) such that for all (s, ) € Ar,

5 0of ' b5
|QS®Qs[|E71 S Eg? |QT |H2|95t|%—var;[s,t];H_l’

D
98 ® 6Qy,1 < |9§t|,%

p
—var;[s,t];L2 €251 |p —var;[s, t]‘L2 ’

€6, 2,25 ® O, |1 < Csup Q| wz (5,07 |4

. g2
r<T 5 —var;[s,t];L

Upon using the decomposition
('€ )] ® 8 Swys, @V = <(a’ [£0 wy] - u‘faxqa’w,) ® 875w, ®)
(uralw, ® Aya 07 6wy, <I)U) (u] dw, ® 0'6w,s, Hra <I)U)
in (4.9) and applying Poincare’s inequality, we find that for all ® € E| and (s,t) € Ay,

t
Z (0" [£4, wr] ® 07 Swys + 0 wys ® 07 [£4, w,], D) dr
I,JE[m/,l

Sd,m |®|E1|w|p—var;[s,t];Hm'/ |Vur|L°°|wr|Hm’fl dr.
S

We then complete the proof by using the property that a product of powers of regular controls
whose powers sum to greater than or equal to one is a control (see, e.g., [FV10][Ex. 1.9]. O

One can easily check that the pair I' = ("', I'?) is an unbounded rough driver in the scale (E,,) and
that (A.1) holds with @wr (s, ) := Cwyz(s, 1), (s,1) € Ar,foragivenconstant C = C(d, m, |&|yms2.)
that depends in an increasing way on |€|ym+2. Therefore, Q®? is a solution of

dQ®% + M(dr) +T(d1)Q®% =0

in the sense of Definition A.4. Thus, by Theorem A.5, thereis aconstant C = C(p, d, m’, |&|ymrs2.0)
depending in an increasing way on ||+« and a constant L = L(p) such that for all (s,7) € Ar
with wr(s,t) < L it holds that

|Q®2hlp [St];E_3 < C ( Sup |wr|Hm’ le(S t)P +/ |Vur|L°"|wr|Hm' lder(s t) . (4'10)

3oVan s<r<t

Let I € Ay,-1 ® Agm—1 be such that (Q ® Q I) = |w|12qm,71. Henceforth, let C =
C(p,d,m’,|€|ym2.~) denote a constant which increases with |&|ym+2. and, thus, may change
from line to line. Letting ® = I in (4.8), we find that for all (s, 1) € Ar,

S0 e =2 > 0 [ ], 8w, dr + (QF2, [T + 211 + (0524, I,
IE[m/ 1 s

It follows from (4.10) and the fact that I is an unbounded rough driver that for all (s, ) € Ay with
wr(s,t) < L A1,

t
Sl )st < C( / Vit |<ly oy dr 4 s0p [y, @2 (5.0)7 (4.11)
N

s<r<t
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Upon applying rough Gronwall’s lemma (i.e., Lemma B.1) and (2.4), we obtain (4.3). Fort € [0,T],
define y, = In(e+ |u;| ). By virtue of the inequality (2.5) and (4.3), we have that for all r € [0, T7],

t
ytgln(\/zyO)"'CWZ(O,t)"'C/ ||y, dr.
0

By using Gronwall’s inequality, we find that for all r € [0, T,

t
Vi < (ln(‘/iyo) + Cwz (0, t)) exp (C/ |wr | dr),
0
and hence (4.4) holds.

Returning to (4.11) and applying the Sobolev embedding and (2.4) with m’ > m.., we find that
for all (s,7) € Ay with wyp(s, 1) < L A1,

! 1
6(|w|12qm/,1)sz <C (/ Iw,lzm,_1 dr + sup |w,|12qm,71wz(s, t)p) :
N

s<r<t

Applying rough Gronwall’s lemma implies that, for all # € [0, T] and ¢’ > ¢,
t
|y i{m’—l < CU+m2(0.1) (la)o|2m,_1 +./0 |wr|2,m,,l dr) =: ;.
It follows that for all # € [0, T'] and ¢’ > ¢, one has
3 1 C(1+wz(0.0)) (=3 : 1 C(1+az (0.
—y, 1=-2"¢ (1+@z,(0,1)) v, w1 = =271 (+@z(0.1)

which implies
y, o2 exp_%

(1+1D'Z(0,t

(S

) |w0|[_{1m'—1 — 27 1,CU+mz(0.7)

Therefore, upon letting ¢ | ¢ and applying (2.4), we obtain (4.5). O

Remark 4.3. In [BG17], the method of doubling of variables was used to derive solution estimates
and prove uniqueness for linear rough transport equations. The remainder term for a linear rough
transport equations can only be expected to belong to H™> if its initial condition belongs to L?.
Thus, more care is needed to derive solution estimates and uniqueness since it is not possible,
at least directly, to test the equation against the solution. In our setting, we can avoid doubling
variables and obtain solution estimates by smoothing (e.g., the path and/or the initial condition
and &) at the expense of having to assume & slightly more regular whenever we need continuity in
time in the highest norm is needed. In particular, we prove uniqueness by considering differences
only in the L>-norm and not the highest norm.

4.3 Difference estimates and uniqueness

The following theorem establishes a priori estimates of the difference of H™-solutions in the
H'-norm and H"-norm.
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Theorem 4.4 (Difference estimates and uniqueness). Let u' and u* be H™-solutions of (RE) on
the interval [0, T] with the same data (Z,¢) € Cg V(R4 RE) x (W 2K starting from u(l) and
u%, respectively. Then there is a constant C = C(p, d, |é|ys3.) such that

T
sup |ut1 - u,2|H1 < \/Eexp (C (/ (|ui|Hm* + |uf|Hm*) dr + wz(0, T))) |u(1) - u%|H1. (4.12)
t<T 0

If m, <m’ < m -2, then there is a constant C = C(p,d, m’, |€|yym2.~) such that

sup |ut1 - u,lem/ < \/qm/(T)lu(l) - u(z)lef + Tqmr(T)|u(1) - M%le*—l |u(1)|Hm/+1. (4.13)

t<T
where

T
g (T) = V2 exp (c (/0 (|u}|Hm* + |u3|Hm,) dr + @z(0, T))) .

Proof. Letu = u' — u? and w = w' — w?. We will adopt the notation of the proof of Theorem 4.2

and consider m’ € {1, m.—1}U{m,,m.+1,...}. Forn € {0,1,2,3},1et E, = W"*(T%; Ag_1 ®
Agm—1). By the analysis in the proof of Theorem 4.2, we have that

Q%2 .= Q®2 _0>®2 ¢ 1*([0,T]; E—o) N CP™¥¥([0,T]; E_3)

and p
Q@Z,h — Ql,@z,h _ Q2’®2’h c C;,l;:ar([o’ T],E—l)

satisfy for all ® € E and (s,7) € Ar,
Q2 @) = (5Q22, @) + (Nyy, D) + (QZ2, [T + T2 D),

where
t
(Nop @) = > (0" [£, 0] ® 0w, + 0w, ® 07 [£,, w!], @) dr
IJjel Y%
t
Py ((81[£u3a)r] —u%’qaxqﬁlwr) ® 8’ w,, d") dr
IJjel ;5
t
vy e (af[;eu;_wr] —u%"axqafw,) L@y dr
IJjel, 5

t
2,
-~ § ;99" w, ® 3wy, da®) dr.
IJel, 5

Forall f € H' and g € H® with s > % — 1, the Sobolev embedding (see, e.g., [BO13]) implies that

1fglr2 Sas |flplglas. (4.14)

If m’ = 1, then using (4.14) and (2.1), we find

1€,z <a [ulg |l gmet + Vil 2w 2 <a |2 ]ut] g
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2 2 2
€00 — 4 - Vol 2 <q IV elol2 S ]2l

Making use of (2.1) and (2.4), we obtain

m’—1
’_ '_1-
> 1080 i Saar - (ID"llD™ 0|2 + 1D ull D™ 012
1€, 1=0

Sa |ulzo]@! o + 10" [0l

|l g1 |u | - it m=m, -1,
’
|w|Hm*—2|u1|Hm’+l + |(L)|Hm’—l|u1|1-1m* lf m, > my,

and
m’'—1 m’—1

D10 [£ew] = w000 w2 Samr Y IIDWP|ID" M wl |2+ Z 1D || D™ || 2
1€, I=1 1=0

- 2;7;’0—1 ||D1Vu2||Dm’—lu||L2 ifm' =m, — 1,
’ , , '
Zﬁo_l ||D'Vu?| | D™ w2 it m' > m.,
< |Vu2|Lm|u|Hm, + |M|L00|I,t2|1_1m* 1f m, =Mmy — 17
Sd ‘
|Vu2|Lm|w|HWt’—l + |(L)|L00|M2|Hm/ lf m’ Z My,
Sd,m’ |w|Hm’—1 |u2|Hm* .

Putting it all together and using |u?|z~ <4 |u?|gm«, we get that there exists a constant C = C(d, m’)
such that for all (s, ) € Ay,

t .

fstlwrliz(|u}|Hm*+|u%|Hm*)dr ifm =1,
|Ns’? g, < / lwr 2, (|l gme + |u2|gme) dr iftm =m, -1,

/ |(,Ur|Hm 1|wr|Hm*—2|l/l |Hm+1 +|(1)r|Hm 1 (|u}|Hm* +|u%|Hm’) dl’ ifm, > my,

= wNm’ (S, t)
Therefore, Q®? is a solution of
dQ®? + N (dr) + T(dr)Q%? =

in the sense of Definition A.4. Owing to Theorem A.5, there is aconstant C = C(p, d, m, |€|yym+2.00)
depending in an increasing way on ||+« and a constant L = L(p) such that for all (s,7) € Ar
with wr(s,t) < L it holds that

3 1
Q82h < C| sup w5, @z(s, )7 + @ pm (s, t)w@7(S,1)7
| |E—var [s.t]:E-3 s<rEt| r|H 1@2(5,1) N (s, )@z (s,1)

Henceforth, let C = C(p,d, m, |é|ym+.~) denote a constant depending in an increasing way on
|€|yym+2. that may change from line to line. Letting @ = I in (4.8) as in the proof of Theorem 4.2,
we get that for all (s,7) € Ay,

5(|w|émr,1)st <-2 Z (81 £, 0 +£ 2], 0 Tw,y dr +(Q%2, [F1*+F2*]I)+(Q®2h I).

IE[m/ 1 §
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Thus, if m" € {1, m, — 1}, then for all (s,1) € Ar with wr(s,1) < L A 1, we have

t
1
50l < € [ By (lutlim + i) dr+C sup [y, (5.0)7.
K S<r<t

Applying Lemma B.1, we get

T
supla)t1 —w,lemr_l < \/Eexp (C (./0 (lu},|Hm* + |u%|Hm*) dr + wz(0, T))) |w(1)—w(2) gm-1, (4.15)

t<T

and hence (4.12) follows from (2.4).
If m" > m,, then for all (s,¢) € Ar with wp(s,t) < LA 1,

t
5(w| st < C / P P 7 P P A |7 P 7 o
S

1
+ C sup |a)r|§{m,flwz(s, 1r.
S<r<t

Using Lemma B.1, (4.3), and (4.15), we obtain that for all t € [0,T] and ¢’ > ¢,

t
2 2 1
|wl|Hm'7l < ‘]m’(t,) (|w0|Hm’l + |U)O|Hm**2|wo|Hm**1 ‘A |wr|1-1m’—1 d") s

where

’

t
gm (') := V2exp (C (/ (|ui|Hm* + |uf|Hm') dr + wz(0, t’))) )
0
Thus, letting ¢ | ¢, we find that for all 7 € [0, T],

w0} = @2l < N Do} = D3 gt + 1 (D0} — 03 gm 2l g

which yields (4.13). O

5 Local well-posedness (Proof of Theorem 3.6)

Proof of Theorem 3.6. There exists a sequence {(ug, Z",§")} | € Cf;’ X C;_Var X (C2)X such that
foralln € N, Z" = (67", Z") is the canonical lift of a z € C®(R,;RX), {(ug, 2", £")};7 | converges
to (ug, Z, &) in HY! X Cg_var x WL ‘and for all n € N,

luglam < luolgm, 1€ [ymeew < |Elyme,  @zn(s,t) < 1+@z(s,1), V(s,1) € Ajpo).  (5.1)
For all n € N, there exists a maximally extended solution u” € C' ([0, T",,); ¢ ) of

n n, n _ T n Vl,k: n d
{du +P(u" - Vu)dt — PELu"dzy =0 on (0, T x T, 52)

u" =u? on {0} xT4
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such that if 75, < oo, then lim supyyzn  |uj/|pme = 0.2 Integrating (5.2) over an arbitrary interval
[s,¢] € [0,T",,) and then substituting the equation into the dZ"*-integral twice, we obtain

n,P.y

Ug

t
= 5u’, +/ P(u" - Vu")dr — P£§nu”Z"k - P£L, PI£Lui11Z]; ik (5.3)
S

where

k

WP = / P£L,Puf, - Vu},dty dz)* - / Peg PEL P(uy, - Vui,)drs dzgy' dzft
S<hH<t <t S<t3<hr <t <t

+ / PE), PEL PGy, dzp? dzy! dz
s<t3<tr<t1<t

and hence u™0 e C;lozar([O T".)s C°'°°) In particular, " is a H"**-solution of (5.3) on the
interval [0, 7. ) in the sense of Definition 3.1.

By virtue of (5.1) and Theorem 4.2, there are constants C; = C1(p, d, m, |€|ym.+2.) depending
in an increasing way on |&|yme2- and constant C, = Co(p,d, m, |€|ym2.~) such that for all
T, < Ty, satisfying

eCl(HwZ(O’T*))T* < |M0|;Ilm*,

it holds that for all n € N,

oC1(1+@2(0.T.))

n
- 4
B L P R CTU YR G4
T*
sup |uj|gm < \/Eexp (C2 (/ Vil | e dr + @wz(0, T*))) luo| gm (5.5)
t<T, 0

T*
< \/Eexp (C2 (/ |t | gme dr + w7z,(0, T*))) lto| gm.
0

Furthermore, by Theorem 4.1, there exists a constant C = C(p, d, m, |¢|ym+2.~) such that for all
(s,t) € Ar, with Cwz (s, t) < 1, it holds that

1
" nPhlg_Var [sasHm = C(SUP g (s, 1)7 +/ )17, erZ(s,t)P)

S<r<t

2Indeed, to see this, for given N € N, consider the equation

OuN" + PPy (P<yuM " - VPyulN) = PPoy (£, P<yu™") 2" =0 on (0,00) x T¢,
uN =P_.yup on {0} xT9.

One may then derive solution estimates independent of N but dependent on f |z"| dt as in [BerO1][Chapter 3] or
[BCD11][Chapter 7]. We are not able to derive priori estimates independent of N and » jointly because the presence
of the projection P<y prohibits us from deriving the unbounded rough driver equation (i.e. Definition A.4) for
1" ® dyw™N-", and hence applying Theorem A.5 to derive solution estimates independent of n as in the proof of
Theorem 4.2. For fixed n € N, one passes to the limit as N — oo and establishes all other solution properties (e.g.,
BKM blow-up criterion) as in [BerO1][Chapter 3] or [BCD11][Chapter 7] or as detailed below for the rough version of
the equation.
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and for all (s, ) € Ay with Cwyz(s,t) + C /sl |u?|12qm dr < 1, it holds that

t
C / |u,’.‘|12,{mdr+ sup |u,|gm ((/ |u| dr) +wyz(s, 1) ))
K s<r<t

We deduce that {u"}  is bounded in L*([0, T%]; FI{,") N CP~V¥ ([0, T.]; Flf,"_l). In particular,
{u"}, is equicontinuous in H™'. For all € > 0, there exists a § € (0,1) such that for all
(s,1) € [0,T.]%,

p
<
|Lt p—var;[s,t];H™ 1 —

|”? - u?lH”"f Sdm |u? - u?l m-1 SUP |uz jlqme’
t<T,

which implies that the sequence {u"}’, is equicontinuous in H"™™¢. Moreover, by virtue of
the boundedness of {u"}> | in L*([0, T.]; POI?) and the compactness of H” in H""€, the gener-
alized Arzela-Ascoli theorem implies that there exists a subsequence {u"/} that converges to u
in C([0,T.]; H™¢) for any € > 0. Moreover, we may extract a further subsequence, also de-
noted by {u"/} that converges to u in the weak-star topology of L*([0, T.]; FI{,"). Furthermore,
u € CP7Va([0,T.]; POI?_I) N L=([0, T*];Iflg). Using the lower semicontinuity of norms in the
weak-star topology, we may pass to the limit in (5.4) and (5.5) to obtain (3.11) and (3.12).

Claim. u € C,,([0,T.]; H")
Proof. Fix an arbitrary € > 0 and ¢ € H, o We need to show that there exists a 6¢ 4 > 0 such that
for all (s,¢) € [0, 7] with [t — 5| < d¢g, it holds that

(¢, u; — ugypm < €

Since H;™*! is dense in H,™, there exists a . € H;"*! such that

€ -
16 = el < 5 sup luc .

It follows that for all (s,¢) € [0, T.]?,

(D, ur —ug)pm = (We, Uy — Ug)pm-1 + (P — Ye, uy — Ug)pm

< <We, U — us)Hm—l +2 sup |u|H’”|¢ - WGlH"”
t<T,

€

< <lﬁ€, Uy — Ms>Hm—l + 5

Since u € C([0,T.]; 2" < C,, ([0, T.]; H”') we can find 6.4 > 0 such that for all (s,7) €
[0, T.]? with |t — s| < Oe.s (We> s — us)ym-1 < 5, which completes the proof of the claim. O

We will now show that u is a H™-solution of RE on the interval [0, 7] in the sense of Definition
3.1. By (5.3), for all ¢ € C3’ and (s, ) € Ajg7,], we have

n;,P, nilk
(ug/’ h(;5) (6uvt,¢)Lz—/ (ur ®ur ,V¢)der+(us ’£§”¢)L22st (u £§nP£§n¢)LzZ’ .
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Since u"i — uin C([0,T,]; L2), &% — & in (WF®)X, and Z" — Z in C}™*™, the right-hand-side

of the above converges for every ¢ € CO‘C",". Thus, <u?t’P’h, ¢) converges to (uE’,P, ¢), which implies
[} D _ o

that ™ € CZV¥([0,T]; D’,). Since {u"/F#} is bounded uniformly in C;, " ([0, T.]; H”%), we

2,loc
have u/f € Cflgzar( [0,T.]; H”3), which completes the proof that u is an H™-solution in the sense
of Definition 3.1. Uniqueness follows immediately from (4.12) in Theorem 4.4.
Finally, we will show that if £ € (W"+**)K then u € C([0, T*];FI(’,"). For given N € N,
let uév = Pnug € C,. By the above proof of local well-posedness, since & € W(’f+4’°°

and |“6v |ggms < |ug|gme for all N € N, there exists a sequence of H™*?-solutions {u" Yoy C
L>([0, T.]; H™?) n CcP~v ([0, T,]; H™*') of (RE) on interval [0,T,] with initial conditions
{ué\'}})v":l C ﬁ?*z. Moreover, for all N € N,

C1(1+@z(0.1.))

eC1(1+@z(0.1))

sup |ul | gme <

< )
|u0|1—_11m* _ €C1(1+ZD'Z(0,T*))7:x<

T
squ |u§V|Hm < \/zexp (Cz (/0 |u§V|Hm* ds + @z(0, T*))) lug|gm.
<1,

By virtue of (4.13), for all N € N, we have

sup |uy — uggm < Ngn(T)luy — uolpm + Tugn (T g — ol gm-1[ud) | et

where .
(IN(T*) = \/zexp (C (/ (|M§V|H’” + |us|H'") ds + WZ(O, T*))) .
0

It follows that

2_N|M6V|Hm+1 = 2_N|PS2NM()|Hm+1 < |up|gm
1

lim 2¥uf = uolymr < Tim | Y |nP"ao(m)*| =0,
N—oo N—oo

|n|>2N
which implies that the sequence {u" }No; converges to u in C([O, T*];Flc’r"), and hence u €

C([0,T.]; H™). O

6 Proof of the remaining results

6.1 Recovery of the pressure and harmonic part (Proof of Proposition 3.2)

Proof of Proposition 3.2. Define 2 : A — H™™3 by
B = £] usZ, +£] PELu 7Ly,
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Using that P = I — Q — H (see Section 2.1.1), we find that for all (s,7) € A, we have

t t
uft’h = Oug +/ ur - Vu, dr — / Q(uy - Vu,)dr — Eg + QEy + HE;.
) N
We will apply the sewing lemma (i.e., Lemma 2.2) to construct the rough integral
t
I = / £ udzf, I =0,
0

from the local expansion Z. For all (s, 6,1) € A2,

B = ~EL s Z}, — €] PE] 6uZlf,

where u”* is as defined in Theorem 4.1. By Theorem 4.1, for all (s,7) € Ay with Cwyz(s, 1) +
C [ lurlmdr < 1, it holds that

1
|Zst| gm-3 < C sup |uy|gm-1wz,(s, )P
r<T

P
168501 yms < C (|uP’ﬁ| 2 P
2

1 2
’Hm—ZWZ(S7 ner+ |u|p—var,[s,t],Hm—1wZ(S’ t)P) .

—var, [ s,t]

Thus, applying Lemma 2.2, we find that there is a paths I € CP™Y*([0,T]; H™3), 19
QI € CP™V™([0,T];VH"2), and h = HI € CP™V*([0,T];R?) such that uf := 6] — &
2 P

m m |l

Cr e (10, T); H™3), u@h = 612 - Q2 € C;."([0,T];VA"?) and u'’¥ := §h - HE
b _
Cz%lozar( [0, T]; RY).

For all ¢ € [0, T], we have
t t t
/ |0 (uy - Vu,)|gm-3 dr < / |ty - V| gm—s dr < / |Vu,|pe|uy| gm-3 dr.
0 0 0
We define g € CP~V*([0,T]; H"?) by
t
Vg, = —/ O(uy - Vu,)dr + I,Q.
0
Therefore, we have that for all (s, ) € Ar,
t
uft’h + ui, + ug’h + ug’h = Oug + / uy - Vu,dr —6ly +Vogs + 0hy,
N
from which we deduce (3.4) since the right-hand-side is a path of %—Variation, and hence zero. O

6.2 Maximally extended solution (Proof of Corollary 3.7)

We will give a constructive proof of the maximally extended solution as it will be used in subsequent
proofs.
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Remark 6.1. Both Definition 3.1 and Theorem 3.6 can be extended in the obvious manner to
account for an arbitrary initial time ty > 0. More precisely, for all uy € H(T and ¢ € (W(’r’”z)k,
there exists a unique H™-solution u € CW([to,T*];IfI?) N CP=V (1o, T*];ﬁg”_l) on an interval
[t0, T..] with initial condition u|,=,, = ug for any time T, satisfying

eC1(1+WZ(’0’T*))(T* —1p) < |u0|1_-11’"*

and
eC1(+@z(1,T.))

sup |u;|pme < :
reliod.] |M0|;11m* — eC1(+@z2(00.T)) (T, — t)

Moreover, if m > m,,

T,
sup u|gm < V2exp (Cz (/ |Vug|p~ds + wz(fo,T*))) o] pm.
o

re [l()vT*]

Proof of Corollary 3.7. Let R > 1 and C > Cy(p, d, |¢|yym.+2.~) be arbitrarily given, where Cj is
as given in (3.10) in Theorem 3.6. Define f : R2 — [0, co) by

f(s,6) = eC_‘(1+wZ(s,s+6))6_

Note that for all s € Ry, f(s5,0) = 0 and limso, f(5,0) = co. Since wyz is non-decreasing in its
second argument, f is strictly increasing in ¢, and hence there exists an inverse of f in its second
argument J, : R2 — R,; that is, for all (s, M) € R2,

F(s5,8.(5, M)) = CUHTz8 (M) 5 (o Ary = M.

Let Ty = 0 and u%) =ug. Let Ty = Ty + 6. (Tp, (R + |M9.0|Hm*)_1)) so that
Cr U@z T)) (7 - Tp) < CU+@2O TN (T — ) < (R + |l [ym) ™" < |, [

By Theorem 3.6, there exists an H"-solution u' of (RE) on the interval [0,T]. LetT, =Ty +
S+(T1, (R + |ug, |gm)™1)). Since

OV (7, — 1) < eC PP (7 — Ty) = (R + |u, lm )™ < lug, |

by Remark 6.1, there exists an H”-solution i% of (RE) on the interval [T},T>]. Let u? = u! on
[0, T1] and u? = @ on [Ty, T»] so that u” is a H™-solution of (RE) on the interval [0, 7>]. Proceeding
by induction, we define

Tis1 =11 +6.(T1, (R+ Iu’Tlle*)‘l), le{3....},

and appeal to Remark 6.1 to obtain an H™-solution u” of (RE) on the interval [0, T;] for all / € N.
Let Tiax = sup,cy, 77 and U™ = im;_,o u!. Tt follows that ™ is the unique H"™-solution on the
open [0, Thhax) by virtue of (4.12) in Theorem 4.4.

Assume that Tiax < 00. Suppose, by contradiction, that lim sup,y7. |us|gm. < co. In particular,
there exists M > 0 such that |u;|gm- < M for all t < Tya«. For arbitrarily chosen € > 0, there exists
aL =L(e) > 0suchthatforalll > L, Tjy; — T; < €, which implies

eé(1+wZ(OsTmax)) (R + M)_l < eé(l"'wZ(TlvTHl)) (R + |uT1|H”’)_1 < E.
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Choosing € > 0 smaller than the left-hand-side, we obtain a contradiction.

Suppose, by contradiction, there exists 7 € (Tjax, o] and an H™-solution it of (RE) on the
interval [0, 7). By virtue of uniqueness (i.e., (4.12) in Theorem 4.4), we have u = ii on [0, Tjpax),
which implies

lim sup |u;|gme = |iar,, |pme <00 = Tpax = 0.
1T max

This leads to a contradiction, which precludes the existence of an extension of u. ]

6.3 BKM blow-up criterion (Proof of Theorem 3.8)

Proof of Theorem 3.8. The strategy of the proof is to first construct an approximation sequence of
H"™*2_solutions that converges to u on any interval [0, 7] C [0, Tinax). We will then use the solution
estimate given in (4.4) in Theorem 4.2 and then pass to the limit in both sides of the solution
bound. The approximation sequence is constructed separately for m = m, and m > m... If m = m,,
we only approximate the initial condition, assume (W) *+4’°°)K , and use (4.13) in Theorem 4.4 to
establish convergence in C ([0, T']; H™*), which is needed to continue the approximating sequence
up to Tyax. If m > m,, we can avoid the assumption & € (W"+*+*)K for all m by smoothing the
initial condition and ¢ and relying on compactness to obtain convergence in C([0, T]; H2*), which
allows us to continue the approximating sequence up to Tpax.

Case m = m.. Let {T,} ), be the sequence of times specified in the proof of Corollary
3.7 converging t0 Tiax. In the proof of Theorem 3.6, we showed that the sequence {u"}> | of
H"™*2_solutions on the interval [0, T;] corresponding to the initial conditions {P<onup}yy | € CF
converges to u in C([0, T1]; H2*). In particular, there exists an N> € N be such that for all n > N,
|u¥1 |ggme < |ug,|gme +27'R. Thus, by Remark 6.1 and (4.12) (i.e., uniqueness), we can extend the

solutions {u" ZO:Nz to the interval [0, 7>] such that for all n > N,

eC1(1+@z(T1.12))

sup |uf|gme < —
te[T1,T2] W |, — €C1 0@z (T, - Ty)

C1U+wz(T1.12))

< .
(27'R + |ug, |[gm )™t = (R + [ug, | ) !

Repeating the argument at the end of the proof of Theorem 3.6 (i.e., applying (4.13)) on the interval
[0, T2], we get that the sequence {u"}> Ny of H™*2-solutions on the interval [0, 7] converges to u
in C([0, T»]; H?*). Proceeding inductively, for all / € N, we find an N; € N such that the sequence
{u"};2y, converges to u in C([0, T;]; H').

Case m > m.. There exists a sequence {(ug,£")}7, € Cfr" X (C2)K that converges to (ug, &)
in H2 x W™+ and such that for all n € N, [ufj|gm < |uo|gm, [€"|ymszes < |Elyymeres. Let {T, 32,
be the sequence of times specified in the proof of Corollary 3.7 converging to Tin,x. By Theorem
3.6, there exists a sequence of H"*2-solutions {u" }> , on the interval [0, 7] corresponding to the
data {(ug,£")} 7, such that for all n € N,

C1(1+@z(0.11))

sup |uj|gme < —
IE[O,Tl] |u0|H£"* - (R + |I/t0|Hm*)_1
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T
sup |uf|gm < V2exp (Cz (/ |uff | gme ds + w70, Tl))) luo|gm.
te[0,T1] 0

Following the proof of Theorem 3.6 (i.e., applying Theorem 4.1, compactness, and Arzeld-Ascoli,
and then passing to the limit) and using uniqueness, we find that the full sequence {u"}’” , converges
to u in C(]0, Tl];ﬁ?_f) for any € > 0 and in the weak-star topology of L*([0, Tl];IfI?). In
particular, there exists an N, € N be such that for all n > N, |u%| gme < |ug,|gme +27'R. By

Remark 6.1 and (4.12) (i.e., uniqueness), we may continue the solutions to the interval [0, 73] such
that for all n > N,

eC1(1+@z(T1.12))

sup |uf|gme < — — —
e 27'R + |ug, | )™t = (R + |ug | ) 7!

T
sup |u|gm < V2exp (Cz (/ |u’§ | e ds + @7,(0, Tz))) |uol g
1€[0,13] 0
Again, following the proof of Theorem 3.6 and using uniqueness, we get that the full sequence
{u”},‘;":[\,2 converges to u in C([O0, Tz];l-olg‘f) for any € > 0 and in the weak-star topology of
L®([0,T>]; H™). Proceeding inductively, for all [ € N, we find an N; € N such that the sequence
{u"};’f:Nl converges to u in C([0,T;]; H" ) for any € > 0 and in the weak-star topology of
L>([0,T;]; H™).

We will now show (3.13). Let T < Tiax = sup;ey 17 be arbitrarily given and N(7) € N be
such that the sequences constructed above {u"} of converges to u in C([0,T]; H2*) and in

n=N(T)
the weak-star topology of L* ([0, T]; Hy) if m > m... It follows that {«" = dbu"}> N (1) converges
to w in C([0,T]; L*).? By (4.4) in Theorem (4.4), there exists constants C; = C;(d,m) and

Cy = Ca(p,d, m, |é|ymw2) such that for all n > N(T),
T
sup |u} |gm < C1(1 + |ug|gm) exp (Cz(l +@z(0,T)) exp (CQ/ || oo ds)) )
1<T 0

Using the lower semi-continuity of weak-star convergence if m > m,, we pass to the limitasn — oo
on both sides of the inequality to obtain (3.13).
If Trax < oo, then lim SUPAT, . |tts| gm = oo, which yields lim SUPAT, . fot |wg|~ = oo by (3.13).

Conversely, if lim SUPAT, . fot |wg|r~ds = oo, then

t t
oo = lim sup/ |wg|r~ds < lim sup/ lug|gmds,
1T max 0 1T max 0

which implies lim sup,g,  |u;[gm = co. O

6.4 Global well-posedness in two-dimensions (Proof of Theorem 3.9)

Proof of Corollary 3.9. Consider the sequence {u"}” , of H*-solutions on [0, T}, ) corresponding
to the data {(ug, Z",£")}7 | € Cfr" X C;_Var X (C2)X from the proof of Theorem 3.6. For given

3We actually only need convergence of {u"} in C([0,T7]; H7€) for any € > 0 to conclude this. However, in order
to construct the approximating sequence up to the maximal time Tjx, we needed the convergence in C ([0, T]; H2).
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n € N, let ®" = curl u", so that (see Remark 3.4),

{dd)n +u - VE'dr + €7 VS"dZF =0 on [0, T, x T,

> T max
@" =ay on {0} X T<.

It follows that for all n € N, ¢ € [0, 00), and p € [2, o0],
lwi e = |wgler < lwolLe. (6.1)

Moreover, T}, = oo since (see, e.g., [BerO1][Chapter 3] or [BCD11][Chapter 7]) for all n € N,

t
i |pm < Cr(1 + |ug|gm) exp (Cz(l +/ |2%|ds) exp (Cat|wp| =)
0

Owing to (4.4) in Theorem 4.2, there exists constants C; = Ci(m) and C; = Co(p, m, |€|yms2.»)
such that foralln e Nand ¢ > O,

|ui |[gm < Ci(1 + |uo|gm) exp (C2(1 + @z(0, 1)) exp (Cat|wo|r~)) - (6.2)

Proceeding as in the proof of Theorem 3.6 and using uniqueness, we find that {u"} > converges to
uin C([0, co); H™ ) for any € > 0 and in the weak-star topology of L* ([0, c); H”). We may then
pass to the limit (6.2) using lower semicontinuity of weak-star convergence to obtain (3.15). Since
there always exists an € > 0 such that m — € > % +1,{@"}; | converges to w in C([0,T]; L*), and
thus passing to the limit in (6.1) yields (3.14). O

6.5 Continuous dependence on data (Proof of Corollary 3.10)
Proof of Corollary 3.10. Let R > 1 be such that for all n € N,

luglam < R, |E"[ymereo + |E|ymres < R, @zn(s,1) < R+w@z(s,1), V(s,1) € A[0,00)-

We will establish the convergence of {u"} for the cases d = 2 and m > m,. separately.
Case d = 2. Owing to (3.15), there exists a constant C = C(p, m, R) such that for all and n € N
andr > 0,
lul |gm < C1(1+ R)exp (C(1+w@z(0,1)) exp (C|@o|L1)) -

(o)

Proceeding as in the proof of Theorem 3.6, we find that {u" } > N, converges to u in C ([0, ); H )
for any € > 0 and in the weak-star topology of L= ([0, c0); H™).
Case m > m,. Let C(|¢|yms2x) = C1(p,d, m,|&|ym2.-) denote the constant appearing in

(3.10). Let C = RCy(p, d, m, R) and note that for all (s, 1) € A .co),

Cr(|énlwmas) (1 + @70 (5,0) V Cr(|€lym2o) (1 + @z(5,1)) < C(1 +@7(5,1)).

Let {T,} ", be the sequence of times specified in the proof of Corollary 3.7 with R and C as just
specified. We then proceed as in the proof of Theorem 3.8 to show that for all 7 < Tj,,«, there exists

an N(T) € N such that the sequence {u"};’;N(T) of H™-solutions converges to u in C([0, T]; 13131_5)

for any € > 0 and in the weak-star topology of L= ([0, T]; FI?).

36



We will now turn our attention to showing the convergence of the pressure and harmonic
constant. Let 7 < T and N(T') = 1 if d = 2 and N(T) as specified if m > m.. By Proposition
3.2, for all n > N(T), there exists ¢g" € CP~V([0,T]; VH™2) and k" € CP~¥* ([0, T];R?) such
that

t
u;’—ug+/0 u;’~vu;’ds—/0£Tu dzZ* = —vgq" - ",

where, upon adopting the notation in the proof of Proposition 3.2, for all (s, ) € Ar, we have
Vo = / Q(ul - Vul)dr + QL + u™25,  ShY = HE!, + u™HH,

and
£§nu”z" o,y £, P£§nu”Z" Lk

s st s st

Thus, for all (s,7) € Ar

IVoq', | gm—s < (t—s) sup |Vul)|pe|u)|gm-3s dr + |2, |gm-3 + |u"’Q’h|Hm73
s<r<t

IR | < |E | gmes + |u™ P 3.
There exists a constant C = C(p, d, m, R) such that
1
|E?t|Hm—3 < C Sup |I/l:l|Hm—1’lD'Zn (S, I)P .
r<T

Theorem 4.1 implies that there exists a constant C = C(p, d, m, R) such that for all (s,1) € Ar with
Cwzn(s,t) +C [ |u?l%,dr < 1, it holds that

p
65y s < C (juP4) @z (5.1)7 + ")

2
P
& —var,[s,1],H™~2 H’"*lwzn(s’ 1) )

p—var,[s,t],
t
| nPﬁlﬂ_Var [5.6];H™2 <C (/ |urr'l|%{m dr + sup |u:"l|Hme”(s’ t)F
’ s S<r<t
The bound (2.12) in the sewing lemma then implies that
W =510 — Q" and ™M =50 — HE",
are bounded independent of n in cflj):ar([o, T1; VA"2) and Ci;zar([o, T];RY), respectively.
Therefore, {(Vq", h")}72 \, ;. is bounded in CP~**'([0,T'; VA" 2)xCP~v®([0,T]; R?). Following
the proof of Theorem 3.6 and using uniqueness of u from which uniqueness of (g, i) follows, we

deduce that {(Vq", h")}7" -, converges to (g, 1) in C([0,T]; VA" 27¢) x C([0, T]; R?) for any
€ >0. |

Appendices

A Unbounded rough drivers

In this section, we present some elements of the theory of unbounded rough drivers [BG17] and
the associated remainder estimates. We use Theorem A.5 in Section 4 to derive a priori estimates
of the remainder and solution (i.e., Theorems 4.1, 4.2, and 4.4).
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Definition A.1 (Scale). We say a sequence of Banach spaces (E,,| - |”)2:0 = (E,) is a scale, if
E,+1 is continuously embedded into E, for all n € {0, 1,2,3}. Denote by E_,, the topological dual
of E,.

Definition A.2 (Unbounded rough driver). For a given p € [2,3) and interval [0,T], a pair of 2-
index maps A = (A", A?) is called an unbounded p-rough driver on the interval [0, T| with respect
to the scale (E,) if there exists a regular control wy on [0, T] such that for every (s, t) € Ar,

|Avt|p LE-mE_(ne1) — wA(S’ t) fOl" ne {0’ 2}’
(A1)
|A |‘£(E n» E- (n+2)) - WA(S, t) fOr ne {0’ 1}’
and, in addition, Chen’s relations hold.:
5Al =0 and A%, =-ApAl.  V(s.0.1) € A7. (A2)

Definition A.3 (Smoothing). We say a family of operators (J"),c(0,1) is a smoothing on a given
scale (E,) if the following conditions are satisfied:

|JT] - IlL(Em;En) < nm—l’l for (”l, m) € {(03 1)’ (0’ 2)’ (1’ 2)}
|JU|£(E,1;Em) < U_(m_n) for (l’l, m) € {(1’ 1)’ (1’ 2)’ (2’ 2)’ (1’ 3)’ (2’ 3)}

Definition A.4 (Solution of unbounded rough driver equation). Let A = (A!, A?) be a continuous
unbounded p-rough driver on [0,T] with respect to a scale (E,). Let u € C'™V([0,T]; E_y).
Assume that (E,) admits a smoothing. A path f € L™([0,T]; E_9) N C([0,T]; E_3) is called a
solution of

df + u(dr) + A(de)f =0 (A.3)

on the interval [0, T], provided f* : Ar — E_3 defined for every (s,t) € Ar and ¢ € E3 by
(fis 8) = (6 fous @) + (Sttsr, @) + (fss (A +AT))
satisfies ff € C2 Vm([O, T]; E_3).

Define the map f* : Ay — E_3 for every (s,1) € Ay and ¢ € E3 by

(fh.0) = (6 Fu.8) + {fu AY'8) = ~(Ottsr. 8) — (fs AL ®) + ([ 6).

The first expression for ff, consists of terms that are less regular in time and more regular in space

than the second expression for fsnt. The following theorem is proved using interpolation, and hence
properties of the smoothing operators, and the sewing lemma (i.e., Lemma 2.2). Its proof can be
found, for example, in [HH18][Proposition 3.1].

Theorem A.5 (Unbounded rough driver estimates). Let u be a solution of (A.3) and assume that
there exists a regular control @, on the interval [0, T] such that for all (s,t) € Ar,

UsilE_, < @u(s,1). .
|opselE_, < @u(s, 1) (A.4)
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Then there exists positive constants C = C(p) and L = L(p) such that for all (s,t) € Ar with
wA(s,t) < L it holds that

4

3 1
|fh|137 [Yt];E,3 S C ( Sup |fI‘|E,0wA(S3 [)p +w/l(s’ t)wA(S, [)p)

3 oVanLs, s<r<t
Furthermore, for all (s,t) € Ar with wa(s,t) + @w,(s,t) < L it holds that

4

13 < C(wp(s,t)+ sup |fr|E_0wA(S’t)%))

5—var;[s,t];E-» s<r<t

1 1
P o, <C (wy(s, 0+ sup | filpo(@(5.0)7 +wals, r)p)) .

s<r<t

B Rough Gronwall’s lemma

In this section, we state a rough version of Gronwall’s lemma. The proof can be found, for example,
in [DGHT19].

Lemma B.1 (Rough Gronwall’s lemma). Let L and p denote positive constants. Let k € L'(I) and
@ be a regular control on the interval [0,T]. Let ¢ : Ay — R, be such that ¢(s,t) < ¢(0,T) for
all (s,t) € Ar. Assume that G : [0,T] — R, is such that for every (s,t) € Ar with w(s,t) < L,

t
0Gg < ¢(s,1) +/ kG, dr + @ (s, t)% sup G;.

r<t

Then there exists a positive constant B = B(L, p) such that

T
sup G, < 2exp (,8 (/ Ky dr + @ (0, T))) (Go+¢(0,7)).
0

0<t<T
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