EXISTENCE AND REGULARITY OF INVARIANT MEASURES FOR THE
THREE DIMENSIONAL STOCHASTIC PRIMITIVE EQUATIONS

NATHAN GLATT-HOLTZ, IGOR KUKAVICA, VLAD VICOL, AND MOHAMMED ZIANE

ABSTRACT. We establish novel moment bounds for strong solutions of the stochastic 3D Primitive Equations.
Using these bounds we establish the continuity of the associated Markovian semigroup and prove the existence
of an invariant measure associated to these equations. This measure is supported on strong solutions, but is
furthermore shown to have higher regularity properties.

1. INTRODUCTION

The Primitive Equations are a fundamental model in climatology, forming the analytical basis for the most
advanced large scale numerical general circulation models in use today [Ped82, WPO05]. In this work we
develop the mathematical foundations for the study of statistically stationary states of a stochastic version of
these equations. Statistically invariant measures which represent these states provide the natural framework
to describe the long term behavior of oceanic and atmospheric processes.

The Primitive Equations are deduced from the full Boussinesq system by taking into account the Boussi-
nesq approximation and the hydrostatic balance. In the Boussinesq approximation we assume that the
density is constant in all but the buoyancy term and the equation of state, while in the hydrostatic balance
approximation we use that the pressure gradient and the gravity forces dominate the rest of the terms in the
vertical component of the momentum equation.

The mathematical theory of the Primitive Equations started with the works [LTW92a, LTW92b, LTW95],
where the mathematical framework of the equations was developed. In particular, the global existence of
weak solutions, weak attractors, as well as the numerical analysis of the equations was obtained. On the
other hand, the H? regularity of the linear problem was established in [Zia95, Zia97]. This led to the local
existence of strong solutions of the Primitive Equations established in [BGGMRBO03] and independently
in [HTZ02] and [TZ04]. The global existence of strong solutions was proven in [CTO7], and later with a
different approach in [Kob06], for the case of a cylindrical domain and Neumann boundary conditions on the
top and the bottom of the ocean. The existence of solutions and the uniform bounds in the case of physical
boundary conditions of Dirichlet type on the bottom of the ocean and with a variable bottom topography
was established in [KZ07b, KZ07a]. The existence of the global attractor is given in the work [Ju07] in the
case of Neumann boundary conditions and follows from [KZ0S8] for the general case of physical boundary
conditions. For additional background on the current state of the mathematical theory for the deterministic
Primitive Equations, we refer the reader to [PTZ09] and references therein. See also [Bre03, RTTOS, Ren(9,
KTVZ11, CINT12, MW12, Won12] and references therein for recent developments for the inviscid Primitive
Equations.

The analysis of the stochastic Primitive Equations started with a two-dimensional version of the equa-
tions [GHZ08] in which the global existence and uniqueness of pathwise (probabilistically strong) solutions
was established for a general multiplicative noise. Similar results in the case of additive noise and z-weak
solutions were obtained in [EPTO7]. The case of physical boundary conditions was addressed in [GHT11b]
and the companion work [GHT11a]. The analysis of three dimensional case started with the local existence
and uniqueness of pathwise strong solutions [DGHT11]. The global existence and uniqueness of strong
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pathwise solutions to the three-dimensional Primitive Equations was obtained recently in [DGHTZ12]. This
required involved stopping time arguments to couple estimates in higher order L spaces and anisotropic
spaces depending only on vertical gradients, which allowed the authors to take advantage of the two dimen-
sional nature of the pressure term. The case of an additive noise was treated in [GH09].

In this paper we initiate the analysis of the Markovian framework and study invariant measures in this
setting, an initial step towards understanding the time asymptotic behavior of solutions. In Theorem 1.6
we prove the existence of ergodic invariant measures, and in Theorem 1.7 we study their higher regularity
properties. Our work here will provide the initial foundations for the analysis of the unique ergodicity and
mixing properties of the Primitive Equations which shall be given in our forthcoming work [GHKVZ13b].

Note that in [EG11] the existence of an invariant measure of the three-dimensional Primitive Equations
with a sufficiently time lagged kick-forcing was established. This setting allows for an analysis which is
much closer to the deterministic setting. The kick-forcing is particularly significant in the “high-frequency”
limit where the number of stochastic kicks per unit time approaches infinity, cf. e.g. [KS03, KS12] and
references therein. This limit seems however to be out of the reach of the methods in [EG11]. In the present
paper we work with a stochastic forcing that is given by this high frequency limit, i.e., white in time and
colored in space. In fact, we may even allow the noise term to have a state-dependent structure.

For the analysis below we encountered a number of essential mathematical difficulties lying at the inter-
section of PDE theory and stochastic analysis. The basic foundations of the Makovian theory requires one
to work in a functional setting where the pathwise existence and continuous dependence on data is evident.
For instance, in the case of the 2D Navier-Stokes equations this space is L2, which has the added advantage
that the nonlinear term vanishes in L? estimates. The situation for the stochastic 3D Primitive Equations is
much more complicated. We show in Theorem 1.5 below that the Feller property is expected to hold only
in strong spaces such as H'. The problem which arises in strong spaces is that the cancellation property for
the nonlinear term is not anymore available. We overcome this difficulty and establish the Feller property
by using a delicate stopping time argument, combined with iterated weak moment bounds, and parabolic
smoothing effects inherent in the equation.

We emphasize that moment bounds play an essential role in the existence, uniqueness, and regularity
properties of statistically invariant states. As with the 3D Navier-Stokes equations, in strong spaces there
are no obvious cancellations in the nonlinear term, which precludes one from establishing suitable moment
bounds in spaces that compactly embed in H'. Indeed, the standard estimates give rise to cubic bounds for
the nonlinearity, and thus the results in [DGHTZ12] developed the analysis for the global existence of the
stochastic Primitive Equations in a mostly pathwise fashion. Meanwhile, the recent work [KV12] on the
2D Navier-Stokes equations in bounded domains, demonstrated how to establish logarithmic type moment
bounds in strong spaces, where cancelations are unavailable. Using this insight we show in Theorem 4.2
below that logarithmic moments are available in H? (compactly embedded in H'), which is sufficient to
prove the existence of ergodic invariant measures supported on H'. Moreover, these moment bounds a
posteriori show that the invariant measures are supported in fact on H?2.

Since the estimates are extremely involved technically we have decided to present the analysis initially
for a simplified version of the Primitive Equations for clarity. Of course the full Primitive Equations used
in climate modeling account for physically fundamental rotational effects as well as thermodynamic and
other important processes (salinity, moisture) responsible for density variations in the oceanic-atmospheric
system. A more physically realistic version of the equations will therefore be addressed in our forthcoming
work [GHKVZ13b].

1.1. The stochastic Primitive Equations. We consider the velocity part of the 3D stochastic Primitive
Equations
dv + (—=Av +v - Vpv + wd,v + Vpp) dt = o(v)dW (1.1)
Vi-v+0,w=0 (1.2)
0.p=0 (1.3)
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for the unknown velocity field u = (v, w) = (v1, v, w) and the pressure scalar p. Here the spatial variable
(v,2) = (21,72,2) belongs to @ := T? x (0,1). For simplicity of the presentation all the physical
parameters (height, viscosity, size of periodic box) are set to 1. We denote V, = (01, 02), A = 011 + 092,
V = (01, 02,0;),and A = Ap, + 0. The stochastic terms in (1.1) is understood as the formal expansion

o(v)dW = Z o (v)dW*,

k>1

where TW* are a sequence of independent 1D Brownian motions relative to some prescribed stochastic basis.
Natural compatibility, boundedness, and Lipschitz conditions shall be imposed on 0. We make these precise
in (1.16) and (1.20)—(1.23) below.

We denote by Ty = T? x {1} the top and by I', = T? x {0} the bottom boundary. The results in this
work cover the case of Neumann boundary conditions associated to the system (1.1)—(1.3), namely

w=0 on T,UI}y 1.4
d,v=0 on T,UIYy (1.5)
v(x, 2) is T-periodic in « for any z € (0, 1). (1.6)

In view of the boundary condition for w on I', the divergence-free nature of the velocity field implies
z
w(z,z) = —/ Vi -v(x, 2')d2. (1.7)
0

The above identity for the diagnostic variable w in terms of v shall be used implicitly throughout the paper.
Note that, the boundary condition for w on I'; implies the compatibility condition

1
Vi Mu(z) =V - / v(z,z)dz =0, (1.8)
0

where here and throughout the paper we denote by

1
Mf(x) :/0 f(z, z)dz (1.9)

the vertical mean of a function f(z, z).
We assume that the noise o (v) has zero mean on O, and as in [DGHTZ12], that it obeys the condition

Vi - Mo(v)(z) = 0. (1.10)

Additional boundedness and Lipschitz conditions are imposed on o in (1.16) below. Since under the imposed
condition on ¢ (v) the mean | o V(, z)dzdz is preserved by the evolution (1.1)—(1.3), for simplicity of the
presentation we consider initial data, and hence solutions, which have zero average over O. The proof given
here may be adapted to the case of solutions whose average is not necessarily zero, by slightly adjusting the
Gagliardo-Nirenberg inequalities to account for lower order terms.

Condition (1.10) on the noise implies that the pressure may be computed explicitly from

—App =V - (M(v-Vyv) + M(wd,v)) (1.11)

and
/ pdx = 0. (1.12)
TQ

To prove (1.11)—(1.12), we integrate (1.1) in time, apply Vj, - M, and use the stochastic Fubini theorem
(c.f. e.g. [DPZ92]). Due to the periodic boundary condition (1.6) in z, it is direct to compute

Vip = RipMv-Vyv+ oV - v) (1.13)

where R, is a composition of Riesz transforms that act in the two dimensional variable = € T2.
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Remark 1.1 (Lateral boundary conditions). As opposed to the periodic case of this manuscript, in the
presence of lateral boundary conditions one cannot appeal to the explicit formula (1.13), and instead one has
to use Sohr-von Wahl estimates to control the pressure. This in turn requires shifting the equations, which
introduces a number of difficulties [DGHTZ12, Section 4], not present in the periodic setting. The results
presented in this paper may be extended to the case of side boundary conditions, at the cost of additional
estimates, which will be treated in [GHKVZ13b].

Remark 1.2 (Vorticity formulation). In the setting of this paper it will be convenient to use the evolution
equation

d(9v) + (v V(8:0) + w0, (8,0) — (Vi - 0)(8:0) — (8:0) - Vo — A(E)Zv)>dt = O.0(v)dW (1.14)

obeyed by the vorticity 0,v, with the associated Dirichlet boundary conditions for 0,v on I'y U I'; (in view
of (1.5)), and periodicity in the x-variable (in view of (1.6)). One may also refer to (1.14) as the vorticity
formulation of the 3D stochastic Primitive Equations.

1.2. Reformulation of the equations with periodic boundary conditions. Inherent symmetries in the
equations show that the solution of the Primitive Equations on T2 x (0, 1) with with boundary given by
(1.4)—(1.6) may be recovered by solving the equations with periodic boundary conditions in both the = and
2 variables on the extended domain T2 x (—1,1) =: T3, and restricting to z € (0, 1).

To see this, consider any solution of (1.4)—(1.6) with the Neumann boundary conditions on the top and
bottom boundaries I', = {z = 0}, It = {# = 1}. We perform an even extension of the solution across I';

v(x,2) =v(x,—2), for(x,z) e T?x (—1,0),

which prescribes, with (1.7), an odd extension for w(x,z) = —w(x,—z). We also extend o in an even
fashion across I'y,. To ensure the smoothness of the ensuing o across {z = 0}, as in [DGHTZ12] we assume
0.0(v) =0 on TI'yUTl}. (1.15)

In view of 0,v = 0.0(v) = 0, on 'y, U Ty, this extension keeps the solution sufficiently smooth in space
(e.g.in H Hefor0<e < 1 /2). Moreover, in view of the boundary condition d,v = 0 on I'y, we have that
0,v = 0on {z = —1}. It is then not difficult to obtain that this extension of v yields a solution of (1.1)—
(1.3) on the domain T? x (—1, 1) but with periodic boundary conditions.

In view of the above remark, we henceforth consider the Primitive Equations on the extended domain
T3 = T? x (-1, 1), with periodic boundary boundary conditions and with the compatibility condition

1
Vi Mv= Vh-/ v(x,z)dz =0
-1
for all # € T2. For initial data vy and noise o to the periodic equation that is even across z = 0, since
the equation is invariant under the transformation z — —z we may therefore recover any solution of (1.1)-
(1.3) by taking this periodic solution and restricting it to T? x (0,1). As such we conclude that the peri-
odic boundary conditions are in fact more general than the Neumann conditions used in previous works,
cf. e.g. [Pet06, CTO7] and references therein.

1.3. Well-posedness results for the stochastic 3D Primitive Equations. Following the notation in [PTZ09,
DGHTZ12] we consider the spaces

szz{ve;LQHW):vh-Afv::onaT{visTipakﬂminxandzl/)vdxdzzzo}
11‘3

and

V = HnHY(T?)
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The Leray projection operator from L?(T?) to H is denoted by Py, and the inner product on H is denoted
by (-, -). Lastly, in view of the periodic boundary conditions, the Stokes operator for the Primitive Equations
A =Py (—A) is just the negative Laplacian when acting on functions in its domain

D(A) = Hn H*(T?).

Let us now briefly recall some elements of infinite dimensional stochastic analysis needed in order to
properly define the stochastic evolution equation (1.1)—(1.3). We refer to [DPZ92] for details regarding the
general theory. Since we are working in the Markovian framework we consider only pathwise solutions of
(1.1)~(1.3), and as such we fix throughout this manuscript a stochastic basis S = (Q, F, P, {F;}+>0, W),
where W is a cylindrical Brownian motion defined on an auxiliary separable Hilbert space I/, adapted to the
filtration {F; }+>0.

Regarding assumptions on the state-dependent operator o, we introduce the following commonly used
notation. For two Banach spaces X, Y we denote by Lip(X,Y") the set of Lipschitz continuous mappings,
i.e., for ¥ € Lip(X,Y), there exists C' > 0 such that

[W(v1) = (va)]ly < Cllor —valx
for any vy, v2 € X. Note that in this case ¥ € Lip(X,Y) is thus also sublinear
[P @)y < C(1+[jv]x)

For a separable Hilbert space X we denote by Lo(U, X) the space of Hilbert-Schmidt operators from I/ to
X. With the above introduced notation, we assume the noise term satisfies

o € Lip(H; Lo(U, H)) N Lip(V; Lo, V) N Lip(D(A); La(U, D(A))), (1.16)
or, more concretely, that
lo(v1) = 0 @II2, gy parrzyy < Cllvr = vall gorm (1.17)

holds for all j € {0, 1,2}.

The existence of a unique strong pathwise (i.e., strong in both the probabilistic and the PDE sense) so-
lution of (1.1)—(1.3) follows directly from [DGHT11, DGHTZ12]. More precisely, the following statement
holds.

Theorem 1.3 (Existence and uniqueness of strong pathwise solutions). Fix a stochastic basis S = ({2,
F,P,{Fi}t>0, W) and an Fy measurable random variable vy: 2 — V. Moreover, assume that o obeys
(1.16). Then there exists a V -valued, predictable process v such that

v € C([0,00),V) N L},.((0,00), D(A)) a.s., (1.18)
and such that, for allt > 0
t t
v(t) + / (—Av + Pu(v-Vyv+ w(‘)zv))ds = v + / o(v)dW (1.19)
0 0
where w is computed from v via (1.7). Furthermore, if v and v satisfy (1.18)—(1.19) and v(0) = v(0) a.s.,
then
P(v(t) = v(t), forallt > 0) =1,
that is, v = v(t, vg) is pathwise unique.
In addition to (1.16), we assume that the noise term o (v) obeys

D llok@)F < CO+ [[v] ) (1.20)
k
and

> 00k (v)l[36 < C(1+ [[0:0]36) (1.21)
k
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forany v € D(A), where C'is a positive constant. Lastly, we assume that one of the two following conditions
on the operator ¢ holds. Either there exist constants 0 < ¢, < 1 and C, > 0, such that

lo ()17, @.2) < Co +ollvl72 (1.22)
for any v € H, or, there exist o, € [0,1) and C; > 0 such that
lo ()17, 04,22y < Co (14 l0]757) (1.23)

for any v in H. For instance, additive noise structures of the form

o(v)dW =Y op(x)dWi(t) (1.24)
k

with {0} }x>1 € La(U, L?) of zero mean obey both conditions (1.22) and (1.23).

Remark 1.4. We emphasize that we do not consider either of the above conditions (1.22) or (1.23) re-
strictive, but the contrary, they include the class of noise structures under which the existence of invariant
measure is typically proven. Indeed the uniqueness of invariant measures is usually proven only with ad-
ditive noise. It is more difficult to obtain uniqueness when the noise is multiplicative, and in principle this
requires some sort of “semi-definite condition” on o. To the best of our knowledge, there are only a few
scant works on multiplicative noise structures using “coupling methods”; c.f. e.g. [DO06].

1.4. The Markov semigroup and invariant measures. We use the notation v(t, vp) to denote the unique
pathwise strong solution of the Cauchy problem associated to (1.1)—(1.6) with the initial data vy € L?(2; V).
Foraset B € B(V'), where B(V') denotes the family of Borel subsets of V', we define the transition functions

Py (vg, B) = P(v(t,v9) € B)

forany ¢t > 0. Let Cp(V') and M, (V') be the set of all real valued bounded continuous , respectively bounded,
Borel measurable functions on V. For ¢ > 0, define the Markov semigroup

Prp(un) = Eg(v(t,n)) = | ¢(0)Pi(uo, dv) (1.25)
1%

which maps M; (V') into itself. In the deterministic case, v(t, vp) depends continuously on the initial data vg

in the topology of V. Correspondingly, in the stochastic case we are able to prove the following statement.

Theorem 1.5 (Feller property). The Markov semigroup P, associated to the 3D stochastic Primitive Equa-
tions is Feller on 'V, that is P, maps Cy(V') into itself.

The proof of the Feller property is given in Section 3 below. We emphasize here that this property does
not follow directly from continuous dependence estimates and the Dominated Convergence theorem, as is
standard for e.g. the 2D Navier-Stokes equations. Since for the 3D Primitive Equations we have to work
in the phase space V = H N H', where continuous dependence may be proven, certain cancellations in
the nonlinear term are absent. Indeed, the continuous dependence on data estimate of Lemma 3.1 sees the
norms of both solutions. In such “strong norms” this would be the case even for additive noise [CGHV13].
We overcome this difficulty by using a delicate stopping time argument and a careful iterated use of moment
bounds for the equation. At this stage we also need to appeal to the inherent parabolic smoothing in the
equations, via a Ladyzhenskaya-type estimate in the proof of Lemma 2.6 below. This argument of combining
moment bounds with stopping time arguments and parabolic smoothing in order to establish the Feller
property addresses a technical challenge present also in other SPDE, where there is a mismatch between
spaces with cancelations are available, and spaces where the equations are well-posed (in the sense of
Hadamard). As such the technique developed here is of independent interest.

We conclude this subsection with the definition of an invariant measure. Let Pr(V") be the set of Borealian
probability measures on V. An element p € Pr(V) is called an invariant measure for the Feller Markov
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semigroup associated to (1.1)—(1.6) if

| etwydnto) = | Peoton)di) (1.26)
\% \%
for every ¢t > 0. In other words,  is a fixed point for the dual semigroup P;* for ¢ > 0.

1.5. Main results. The purpose of this paper is to prove the existence of an invariant measure for the three-
dimensional stochastic Primitive Equations and to show that this measure is supported on functions that
have regularity better than H2.

Theorem 1.6 (Existence of an ergodic invariant measure). Assume that o obeys (1.16), (1.20), (1.21), and
either (1.22) or (1.23). Then, there exists an ergodic invariant measure y € Pr(V') for the Feller Markov
semigroup P; associated to the 3D stochastic Primitive Equations (1.1)—(1.6).

The next statement shows that the support of any such invariant measure lies on H2-smooth functions.

Theorem 1.7 (Regularity of invariant measures). Under the assumptions, of Theorem 1.6, let ;v € Pr(V')
be any invariant measure for the 3D stochastic Primitive Equations. Then we have

[ 1081+ IV QoI + V(0.0 + vl )auto) < o

holds. In particular;, any invariant measure . is supported on D(A) = H? N H.

Usually, e.g. for the stochastic 2D Navier-Stokes equations, proving the existence of invariant measures
is direct: From the energy inequality we obtain moments for both velocity in L? and vorticity in L2, and
since H' C L? is compact, the standard Kryloff-Bogoliubov procedure yields the existence of an invariant
measure (see, e.g. [Deb11, KS12]). The key here is that moments are available for the solution in spaces that
compactly embed in a space where the equations depend continuously on the data (the Markov semigroup
is Feller in L? for 2D Navier-Stokes).

The situation for the stochastic 3D Primitive Equations is much more complicated. As discussed in
Theorem 1.5 and the paragraph below it, the Feller property is expected to hold only on V. The main
difficulty which arises is that the moment bounds which lie at the heart of the existence theory, until this work
were not available in spaces that compactly embed in V' (note that the moment bounds obtained in Section 3
are for spaces that are larger than V). The issue here is that one has to estimate the equations in strong
spaces, e.g. in V/, and hence the cancellation property for the nonlinear term (which was available in H) is
not anymore available. We overcome the difficulty of establishing “strong moments” for the equation, using
an idea recently used in [KV12] to obtain moment bounds for the stochastic 2D Navier-Stokes equations on
a bounded domain. We show in Theorem 4.2 below that logarithmic moments are available in H2. These
logarithmic strong moments permit us to treat the cubic nonlinear term, and they are also sufficient to prove
the existence of ergodic invariant measures supported in V, since H?> C V is compact. Moreover, the
moments a posteriori show that the invariant measures are supported in fact on H2 N H, and the estimate in
Theorem 1.7 holds.

Remark 1.8 (Uniqueness of the invariant measure). In the context of the 2D Navier-Stokes equations, us-
ing quite delicate arguments one may prove that the invariant measure is unique, even under quite degenerate
noise structures; c.f. [FM95, DPZ96, Mat99, EMS01, Mat02, BKLO1, KS01, KS02, MY02, Mat03, MP06,
HMO06, Kup10, HM11, Deb11, KS12] and references therein. The uniqueness of the invariant measure for
the full 2D stochastic Primitive Equations (including temperature, gravity, and rotational effects) with more
physically realistic boundary conditions will be addressed in a forthcoming work [GHKVZ13b].

In the next statement we assert the higher regularity of the invariant measures.
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Theorem 1.9 (Higher regularity for support of invariant measures). Let © € Pr(V') be an invariant
measure as in Theorem 1.7, and let € € (0,1/42]. Then we have

j/10g<1+|WH%zﬁ>du00<<oo
1%
and thus w is supported on H**¢ N H.

Similarly to Theorems 1.6 and 1.7, the difficulty in establishing the above result lies in obtaining moment
bounds for the solution in spaces that are smaller than H2. This is achieved in Theorem 6.1 below. In
view of Theorem 1.9 and the Gevrey-class regularity for the Primitive Equations established in [Pet06], we
conjecture that the invariant measures for the 3D primitive equation are in fact supported on C'*° functions,
with appropriate continuity and compatibility assumptions on the force. For the 2D Navier-Stokes equations
on a bounded domain, with Dirichlet boundary conditions, following an idea from [KV12], we are indeed
able to prove in [GHKVZ13a] that the (unique) invariant measure is supported on C°° functions. For the
Primitive Equations however, this question appears to be much more difficult (c.f. Proof of Theorem 1.9
below).

Organization of the paper. In Section 2 we establish “weak” moment bounds cf. Lemmas 2.1, 2.2,
2.4, and 2.6, which allow us to bound the probability that certain stopping times are small cf. Lemmas 2.3,
2.5, and 2.7. Using these preliminary estimates in Section 3 we give the proof of the Feller property The-
orem 1.5. In Section 4 we establish the strong moment bound Theorem 4.2, which is the key ingredient
in the proof of the existence of invariant measures Theorem 1.6. In Section 5 we establish the regularity
of invariant measures and give the proof of Theorem 1.7. In Section 6 we establish an improved moment
bound, Theorem 6.1, which we then use to prove Theorem 1.9.

2. WEAK MOMENT BOUNDS

In order to show that the Markov semigroup F; is Feller on V' we first establish certain “weak” moment
bounds for solutions of (1.1)—(1.6). In Lemma 2.1 we consider the energy ||v||2, and in Lemma 2.2 the
L5 norm of v coupled with the L? norm of the vorticity. We call these moments “weak” because they are
in spaces which do not compactly embed in V', where we expect the Markov semigroup to be Feller. As
such, these L? and L% moment bounds are not by themselves sufficient in order to obtain the existence of
invariant measures via the Kryloff-Bogoliubov argument. In Lemma 2.4 we obtain certain moment bounds
for the H' norm of the solution, which are valid up to a stopping time.

Lemma 2.1 (Moment bounds for the energy). Assume that vy € L*(Q; L?) and suppose that o obeys
either (1.22) with ¢, < )\%, or (1.23) for some o, € [0,1). Then for any deterministic T' > 0 the strong
solution v(t) of (1.1)—(1.6) obeys

EM@M%+E%TWMw@ﬁSEMﬂ%+CT 2.1)
for a suitable positive constant C.
Proof of Lemma 2.1. The Itd lemma in L? applied to (1.1), combined with the cancellations
((v-Vh 4+ wd,)v,v) = /(U -Vp 4+ wd,)v - vdedz = —% / o2 (V, - v + O,w)dazdz = 0
and
(Vip,v) = /Vhp ~vdrdz = /Vhp -M(v)dr = — /pvh - M(v)dz =0

yields

k k

dloll3 = (—2\|W|%2 3 Hok@)r\%z) dt+2 3 (on(v), v)aW}. 2.2)
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Integrating (2.2) on [0, T'] and taking expected values of both sides, we obtain
2 g 2 2 g 2 2
Bl +E [ IVoladt = Blunls +E [ (lo@) 0z — 19013 d

T
<Elulite +E [ (Il 0z~ Mol d

where )\ is the lowest eigenvalue of the (mean-zero) Laplacian on T3, and we used

/ Zak v)dWf =0

for the martingale term. Therefore, if the noise term satisfies the smallness condition (1.22), with e, < )\%
we have

lo )2, 2y — X2 < Co.
Similarly, if the noise term obeys the mild growth condition (1.23), we have

—ag)y 200 /(1—as
lo(0) 12,22y = MlvlZe < O + CL/ 1700\ 20n/(1700),

In either case, there exists a constant C' that depends only on C,,, A1, and «,, such that

T
BJo(T)[3: +E [ [V0(t)|3udt < Elun]3s +CT
0
holds for any deterministic time 7' > 0, and the proof of the lemma is completed. U

Denote by Y and Y the quantities
Y = |vllge +110:0l72, Y = [V(0P)7: + VO] (2.3)
which are finite for v € V, respectively v € D(A), in view of the three-dimensional Sobolev embedding.

Lemma 2.2 (Moment bounds for v in L% and 0.v in L?). For vy € L*(Q; V) and any deterministic time
T > 0, the moment bound

oo
E sup log(1+Y(t))+E/0 I i)

— v dt < CElog(1+ |lvollz) + CEllwoll7 + CT (24
te[0,T] 1Y) (1 + [lvoll ) [[vol|72

holds, for a suitable positive constant C, where Y and Y are defined in (2.3) above.

Proof of Lemma 2.2. In order to prove (2.4), we first obtain the equation obeyed by Y. The Ito lemma in
LP, with p = 6, applied to (1.1), combined with the cancellation property {(v - V}, + wdz)v,v[v|*) = 0,
gives

10
o] (—3nvw%@m+vamm%»+w§jwa 2, 1ol >ﬁ+ﬁ§jok ofol )W
k
= ALGdt + th,Lﬁ' (25)
In order to bound the pressure term, we use (1.3) and (1.13) to obtain

wmeﬂz/vam%Mwa/memwmw
< Vapl o M@l < CIM (- Vo + 65 - ) o [M(0fol)s
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and thus, using the two-dimensional Gagliardo-Nirenberg inequality we arrive at
6(Vip, vlv*) < C (Iollzg 1Vollzz, ) (IFAM ([0 ars + 1M (0l o5 )
< Cllollrsl|Vol| 2 (H\UIQHLgZHV(!vP)HLg,Z + HvHig)
< CllollzslIVollzz (0176 IV (1Pl 22 + [lol76)
< SIV P + Cllols (@ + Vel .6
The term in (2.5) arising due to the It0 correction is estimated using (1.17) as

152% (0)2, o] <15Z|\ak 2| o ll[] | a2
< 15||v)l1s Y IVor(©)ll72 < Cllvllfs(1 + I V[|72) 2.7)
k

which combined with (2.6) yields
Aps < = V([vP)|[72 + CO+ [[ollfe) (1 + I V0][72) (2.8)

for some positive constant C'.
The Itd lemma in L2, applied to the vorticity formulation (1.14), combined with the cancellation property
((v-Vp+wd,)0,v,0,v) =0, gives

d||0v||72 = (—2||V6ZUH%2 +2(=0,v - Vpv + (V- v)0v,0,v) + Z H(?zak(v)H%Q) dt
k

+ 22 (8.0%(v), D.0)dWE

Upon integrating by parts in z we have

(—0v - Vv + (V- 0)0,v,0,v) = /(Vh -0)|0,v|*dzdz — /(8211 - Vo) - Oyvdrdz
<c / (0] [V 0-0]|0-0|didz < Olfo]| o[ V:0] 121 8s0]] s

< Cllolls Vol (ol 19015
< V0|72 + Cllw]|%s, (2.10)

where in the second inequality above we appealed to the estimate ||0,v||;3 < C ||v|\1/ ’ (V. UH L2 , which
can be proven using integration by parts (see also Lemma 4.3). After using (1.17) to bound

}:uaak )72 < C(1+ || Voll32) (2.11)

we obtain from (2.10) that
A < =[IVO0[72 + CA+ [|Vo]|72 + [v]|Ss)
< —[|[VOv[l72 + C(L+ [v]|96) (1 + [ Vol72) (2.12)

for a suitable positive constant C'.
To conclude the proof, we combine (2.5) and (2.9) and obtain

dY +Ydt = (Aps + Ay +Y) dt + (dM, 16 + dM, 1), (2.13)
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where M; . are the corresponding Martingale terms and Y, Y are as defined in (2.3). Next, we appeal to an
idea from [KV12] and apply the Itd formula to the C? function log(1 + Y), to obtain
Y 1 _ 1
dlog(14+Y) + T Ydt =177 (Aps + A +Y) dt + H—Y(th7L6 + dM, p1)

1+Y22 (ox(v), v[v]Y) + 2(0.04(v), B.0)) P dt.  (2.14)

For a deterministic time ¢, we integrate (2.14) from O to ¢, take a supremum over ¢ € [0,7], apply the
expected value, appeal to the bounds (2.8) and (2.12), and use the energy moment (2.1) to obtain

Elog(1 + Y (T)) —HE/T Y(s)

—— d
o 1+Y(9)"

T
gElog(1+Y(o>)+0E/ (14 [ Vo(s)|%2)ds + E sup
0

t
1
/ —— (dM, ;6 + dM, 1) .
tefo,711J0 ’ TE

1+Y(s)
(2.15)

On the first term, we use the Sobolev embedding
1+Y(0) =1+ [lvollze + l|9:v0llZ> < C(1+ fJwollv)®,

while on the second term, we appeal to (2.1). On the third term in (2.15) we use the Burkholder-Davis-
Gundy inequality, assumption (1.17), and the energy estimate (2.1), in order to bound

t

1
E ————(dM, 1 + dM
tes[%%] /0 1+Y(s)( 5,16+ AM 1)

t

1
=E sup / 6(o(v), v|v|*) + 2(0,0k(v), Do dWSk
(5 [ 5y (Glon)olel) + 200,020

T 1 1/2
<08 ([ g (A IOl + (14 Vol l00l) de )

+Y()
T 1/2
< CE (/ 1+ HVvHédt) < CEH'UOH%Q +C(1+1), (2.16)
0
Combining (2.15), (2.16) and the energy moment bound (2.1), we obtain
oo
Y
E sup log(1+Y(¢t)) + E/ ids < CElog(1 + |[vo|lv) + CE|jwol|32 + C(L+T) (2.17)
t€[0,t] 0o 1+Y(s)
which concludes the proof of (2.4). ]
For v > 0 and vg € V, we introduce the stopping time
o (vo) := inf { sup [lv(s,v0) e —i—/ 10,v(8,v0)||32[| VO (s, v0) |3 2ds >~ (2.18)
t20 | s[04

Note that we have o, (vg) > 0 when v > 1 + |lvg||7s. The usefulness of the above stopping time shall
become apparent in Section 3. We have introduced o, here since a direct consequence of Lemma 2.2 is that
we can control the probability that o, is smaller than a given deterministic time.

Lemma 2.3 (Estimate on 0,). Forvg € V and v > 2+ |[vo||1s, let 0 (vo) be the stopping time defined in
(2.18). Then, for any deterministic time t > 0 we have

P(0 (1) < ) < Elog(1 + [[volff:) + Ellvoll3s +¢)

C
~ log(v/2 )(

for some positive constant C.
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Proof of Lemma 2.3. First, recall the quantities Y = [|v||%¢ + [|0:v]|3, and Y = [|[V(|v]*)[|72 + || VO.v]32
introduced in (2.3). By the definition of 0., we have

t
P(oy(vg) <t) <P </ ||82v\|%2\|V8szigds > ;) +P (Sup |]v||‘i6 > ;)
0 [0,¢]

t Vo,v|?
<p (sup<1+ ol 10:0132)° [ s > 7)

o 1+ [vlgs + 10:0172 2

t

2/3
+P (sup (1+ ol + 0:0l2)*° > ;)

)

v\ 1/4 /t Y v\ 1/2
< - A
_P<s[£(1+1/)>(2) )HP(OHYd >(2)
7\3/2
+P sup 1+Y
1 y Lty v\ 1/2
< - . - .
_2P<s[5§10g(1+1/)>410g2)+IP></O Ty 5><2> >

In the last inequality we have also used that v > 2. Using the Chebyshev inequality and the moment bound
obtained in Lemma 2.2, we conclude
8 21/2 by (s)
< — sup log(1+Y(s)) | + —=E < ds)
og(1/2) <se[0,ﬂ ) +mE y 37
<0 (gt 7 * o7 ) (Elog(1-+ ) + Bl +1)
which gives the lemma upon noting that > 2 and hence 0 < log(v/2) < (v/2)/2. O

P(o(vo) <t) <

With o, defined in (2.18), we can also obtain a local in time moment bound for the H 1 norm of the
solution, i.e., a bound at time ¢ A 0.

Lemma 2.4 (Local moment bounds for v in H'). Let v >0,v9 €V,andt > 0. We have
| A(s, vo) 12
1+ [|Vo(s, vo) |17
< CElog(1 + [lvoll %) + C(1 + )1 + 1), (2.19)

for a universal positive constant C.

tAo~
E sup log(1+ [Vo(s,u)[f:) +E [
0

s€[0,tAoy]

We emphasize that we do not obtain the moment bound (2.19) up to any deterministic time ¢ > 0, only
up to the stopping time ¢ A o, but this is sufficient for our purposes.

Proof of Lemma 2.4. As in the proof of [DGHTZ12, Theorem 3.2], apply V to (1.1), and use the L? Itd
lemma on the equation for Vv to arrive at

d||Vv||%2 = (—2||Av||%2 + 2(v - Vpv, Av) + 2(wd,v, Av) + Z ||Vak(v)|]%2> dt
k

+2Z Vo (v), Vo)dWk

= A Hldt +dM, 1. (2.20)
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Note that in view of the periodic boundary conditions, integrating by parts the term arising from the Lapla-
cian in (2.20) yields

(=VAv, Vv) = (=VARv, V) + (=V},0,.v, Vav) + (—0,0,,v, 0,v)
= (VV40, VV30) + (V38,0, Vido0) + (85,0, 0,0) = || Av]2s.
In (2.20) we have also used the cancellation property
(Vhp, Av) = (Vip, Apv) + (Vip, 0:22v)
= —(p, ARV}, - v) — (0:Vpp, 0,v) = (p, Apo,w) = —(0.p, Apw) =0

due to (1.2) and (1.3).
In order to obtain a bound for A1, we need to estimate the nonlinear terms Iy = (v - Vv, Av) and
Iy = (wd,v, Av). For the first term we have

1/2 1/2
1] < Jollzs | Faell Al 2 < Cllollzo (IVoll}Z1A0152) A0 12

IN

IA

1

S1Av[E: + CIVollZallv]Le. (2.21)

The second nonlinear term is bounded using the anisotropic Holder inequality and the Sobolev inequality as
2] < HwHLgoL4 10 U”L2L4 HAUHLE,Z < CthUHLQL“ Haz”HL2L4 HAU”L;Z

1/2 1/2 1/2 1/2
<0(ku Pl +190lz2 ) (l0:01 210l ) 1w g2

< iuAvlliz + ClIVOIIZ (1 + 110-0]7: [ V:v][72)- (2.22)
Also, by our assumption (1.17) on o (v) we have

Z IVor()l7z = Vo ()7, 1z < C(L+ [ Vol2), (2.23)

which combined with (2.21) and (2.22) yields
A <~ 80]2 +C (1+ [ V0]%2) (1+ [[oll3s + 10:0]22 1V 0-0]122) (2.24)

for some positive constant C.
Now, we apply the Ito lemma to the function log(1 + ||Vvl[|3,) and obtain from (2.20), combined with
(2.23) and (2.24), that

| Av]|7.
dlog(1+ ||Vv||%.) + — L dt
g( H HLQ) 1+||VUH%2
1
< C (14 |46 + ||0,0]|22]| V0] dt+7dM .
(T4 [[vlls + ll0:0]172] 172) T+ Vol t,H
§ (V V2dt
+<1+|Wv||2 3 2 AVok(v
1 k

C (14wl ts + 1001321 VO-03) dt + 2> (Voy(v), Vo)ydWE.  (2.25)

11 [Vol2,

To handle the martingale terms, apply the Burkholder-DaVis—Gundy inequality and estimate

dW
/ Z 1+ IIWH

tAo. 2 1/2
< CE / ! Z M ds < Ot\/?
SCELL 2 Ui e = ot

sup
56[0 tAo~]
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We now integrate the inequality (2.25) from 0 to s, take a supremum over [0,¢ A o4] and then expected
values to obtain

oy Au(s)|2,
E sup (log 1+ ||Vou(s)|? +/ —Ld >
o \losU Vel + | Toam)iE,

tAo~
< Elog(1 + |Vuo|3:) + CE / (1 o)l + 10:0(3)]132 | 9 0-0(s) |32 ) ds
sup

/ Z (Vi (v de
sGOt/\oW] 1+ ||v1)||

< Elog(1 + ||WOHL2) +CA+1)(147),
which concludes the proof of (2.19). ]

For k > 0 and vy € V define the stopping time

t
rulvo) = mf{ / (||VU(5aU0)|%2+||AU(S,U0)||%2+||VU(5aUo)”%2||AU(5aUO)H%2>d5>"f} (2.26)
0

t>
where, as usual, v(t, vy) denotes as usual the strong solution of the 3D stochastic Primitive Equations with

the initial condition vg. Similarly, for any v(() ), v(()Q) € V, we introduce the notation

Tn(vél), véz)) TK(U(() )) A TK(U(()Z)). (2.27)

A consequence of Lemma 2.4 is that we may estimate the probability of 7, being small. More precisely, we
have.

Lemma 2.5 (Estimate on 7). Letvg € V, k > 2¢, andt > 0. Forany v > 2 + HU()H%G, we have

B(ru(vn) < 1) < 12 (Elog(1 + [[ooll) + (1 +7)(1+ 1)

C
+ @@Elog(l +lvoll3) + Elfvol 2 +t) (2.28)

where Ty is the stopping time defined in (2.26) above. In particular, choosing r sufficiently large and
= +/log k we have the estimate

C
v (Elog(l +llvoll3) + Ellvol2 + ¢ + 1). (2.29)

P(1x(vo) < t) < Toglog

Proof of Lemma 2.5. Letting v = v(t,vg) and v > 1 + ||lvgl[4 16> While recalling the stopping time o, (vo)
defined in (2.18), we obtain

P(1x(v0) < t)
< P(7(v0) < t,04(v0) > t) + P(oy(vg) < t)

C sup (1+ ||Vol? )Q/WW Al ds >k | +P(o,(v9) < t)
2 PET— 0
[0,tAc] L 0 1+ [|Vo]3. !

<P ( sup (1+ [ Vol|2s) > m1/4> +P (/MU7 mds > ﬁ) +P(o(v0) < t)
] 0

[0,tA0 1+ ||V’UH%2 C

1 N T
log(1+||Vo||72) > =1 ]P’/ — L s> Y2 ) 4P <t),
sup log(1+ [Vvif32) 4ogm>+ ([ s> 45 ) Pyt <)
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where C' > 1 is such that 2||Vv|| ;2 < C||Av||2. Using the Chebyshev inequality, the local moment bound
of Lemma 2.4, and the estimate on o, given in Lemma 2.3, we arrive at
P(7,(vo) < t)

E( sup log(1+|Vo|2.) ]| + ¢ E(/tm Aol ds) + P(o,(vg) < t)
= PR =——Tr 0
s€[0,tA0,] Lz VE 0 1+ (| Vo]3, K

C
(Elog(1 + [foollFp) + (1 + 1)1 +) + 70— (E1og(1+ luol%:) + Elluo |22 +¢).

<
~ logk

< —
~ logk

This concludes the proof of the lemma. (|

We introduce one more stopping time, designed to account for the instant parabolic regularization inherent
in the equations. Namely, for A > 0, and vy € V, let

px(vo) = 7gl(f) {tl|v(t, vo) |32 > A} (2.30)
and
PxA(v0,0) := pa(vo) A pa(To).

In order to estimate the probability that p is small we need a suitable local moment bound on the H2-norm
of the solution, in the spirit of Lemma 2.4.

Lemma 2.6 (Local moment bounds for v in H?). For vy € V (deterministic) and > 0 we have
E ( sup  s||Av(s, vg)H2> < Cexp(Ck)(t+ k), (2.31)
$€[0,tAT (v0)]
for a universal positive constant C, where 7,,(vg) is defined in (2.26).
Proof of Lemma 2.6. Applying —A to (1.1) and using the It6 Lemma, we obtain
d(t]|Av||32) + 2t[|VAv||22dt = || Av||F2dt — 2t{v - Vv + wdyv, A*v)dt + t]| Ac(v) |3 2dt
+ 2t{Ac(v), Av)dW;. (2.32)
The nonlinear term in (2.32) is bounded as
2t ‘(v - Vv + wo,v, A2v>‘
< 2t|[VAv| 2 (|V(v - Vao)llrz + [V (wdv)| r2) = 2t[|VAvl| 12 (T, 4 Tw) (2.33)
First, we estimate the v-term as

Ty < |V - Vol g2 + |lv- ViVl 2

1/2 3/2

< Vollp | Vavllzs + ol [ Va Vol 2 < ClIVoIlL | A0 (234)
For the w-term we write
Ty < ||Vwd.vl| 2 + [wd. Vo 12
<1Vl oo 0-0] 2 + 1wl e 24 10- V0l c2s
< O||Voll 51 Av]| 2 |V Avll (235)

by appealing to the 2D Gagliardo-Nirenberg and the Poincaré inequalities. Combining (2.32)—(2.35) and
using the Poincaré and the e-Young inequalities, we obtain

AU AV22) + 1V Av[Eadt < [ Av][Zadt + CHV |2 Ao Ladt + ] Ac(w)] 2adt
+ 2t(Ao(v), Av)dWs. (2.36)
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The Burkholder-Davis-Gundy inequality implies that forany 0 < 7, < 7, <t A 7y

E sup / r{Aco(v), Av)dW,

SE€[Ta,T]

Tb
/ s2 (Ao (v), Av)|*ds

1/2 Th
< CE g%E sup (s]Av||2)+CE/ s(1+||Av|)ds  (2.37)

SE[Ta,Tp)

We integrate (2.36) from 7, to s, take a supremum over [7,, 7], apply expected values, and use (2.37) to
obtain

E( sup (S\AUH2)>
5€[Ta,To)
)

< 2E(TaHAv(Ta)II2)+CE/ (1 + O + | Avl[Z2) + CH[ V[ Zal|Av]72) dt

Ta
Tb

< 2B (7o Av(ra) %) + CE/ (1 + [VollZ2 [ Av 22t Av]IZ2 + (1 + 1) + [[Av]z.) dt.

and hence with a version of the stochastic Gronwall lemma, [GHZ08] and the definition of 7., we obtain
(2.31) concluding the proof. (Il

Finally, using Lemma 2.6, we obtain estimates on the stopping time py (vo).
Lemma 2.7 (Estimate on py). Letvg € V, k > 2e, A > 0, and t > 0. For any v > 2 + ||vo|| 16, we have

Cexp(Cr)(t+1) C
+
A log

(Elog(1 + [uoll3y) +Elleolfs +¢), (2.38)

P(pa(vo) <t) < — (Elog(1 + l[voll7) + (1) (1 +1))

+ -

log v

for a sufficiently large universal constant C. In particular for A > 0 sufficiently large, with k. = log(\f)\) /C,
where C'is the constant appearing in (2.38), and with v = /log k we have

C 2
p < —  (E +t+1). 2.39
(p)\(Uo) < t) S Tozlogl (/\)( H’U()HHl t 1) ( 3 )

Proof of Lemma 2.7. Using Lemma 2.6 and Lemma 2.5, we have

P(pr(vg) <t) <P ( sup s||Av(s)|]* > A)
s€[0,¢]

< %E ( sup s||Av(5)|]2) +P(r < t)

s€[0,tATk]
< Cexp(Ck)(t+ k) n C
- A log

(E log(1 + HUOH%H) + EHUOHQLZ + t>

— (Elog(1+ [Jeolln) + (1 +)(1+1))

_l’_ -
log vy

and the desired estimate is obtained. O

3. FELLER PROPERTY

Equipped with the moment bounds and the estimates on the stopping time o, established in Section 2,
we now have the necessary tools to establish the Feller property for the Markov semigroup F;, i.e., to give
the proof of Theorem 1.5. The continuous dependence on the initial data in the topology of V is given
quantitatively in the next lemma.
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Lemma 3.1 (The difference of two solutions in the topology of V). Let v(()i) €V, wherei € {1,2}, and
denote by v (t) the corresponding strong solution of the 3D stochastic Primitive Equations (1.1)—(1.6).
Then, for any k,t > 0, we have

E sup Vo (s) — Vol ()HL2 < Cellett) EHVU(I) Vv(()Q)H%Q (3.1)
s€[0,tAT (05 w{P)]

for some positive constant C, where the stopping time 7+, ) is defined in (2.27) above.

Remark 3.2 (Feller property for additive noise). Typically, e.g. for the 2D Navier-Stokes equations with
additive noise, the Feller property follows directly from the dominated convergence theorem. In this much
simpler situation, the noise terms exactly cancel when one caries out continuous dependence estimates, and
one obtains a bound like (3.1) pathwise. Note moreover that in this case, since the phase space is usually
L?, the exponent & in (3.1) only involves one of the two solutions due to cancelation.

For the 3D Primitive Equations if we were to restrict ourselves to the case of additive noise, a suitably
modified version of the above lemma can also be obtained pathwise. Indeed, for additive noise the right side
of (3.7) below equals 0, and hence there is no need to take expected values, and we obtain (3.1) almost surely.
Nevertheless, the bound we obtain still depends on both the norms of U(()l) and of vé2), so an involved estimate
like (3.2) below is still needed. The are other approaches to overcome this difficulty, but the advantage of
the analysis we give below is that it is suitable for treating multiplicative noise.

The proof of the the above lemma is based on the stochastic Gronwall lemma and energy estimates. For
clarity of the presentation we present the details of the proof at the end of this section. We now give the
proof of the Feller property in V', assuming Lemma 3.1 holds.

Proof of Theorem 1.5. Fix t > 0 and ¢ € Cy(V') and any vy € V. Note that the norms ||v||z1 and ||Vv||f2
yield equivalent topologies on V' in view of the Poincaré inequality. Given an arbitrary € > 0, we need to
find § € (0, 1), such that

| Prp(vo) — Prp(vo)| = [E(p(v(t,v0)) — ¢ (v(t, 00))) <&

holds for any vy € By (9, vg), where By (6, vg) denotes the ball of radius  in V' around vy.

In order to use (3.1) we approximate  in a suitable way with a Lipschitz continuous function on V', and
then employ a delicate stopping time argument involving o, 7, and py introduced above in (2.18), (2.26),
and (2.30). We introduce the space of Lipschitz continuous functions on V'

Lip(V) = {¢ € Cy(V): @ is Lipschitz continuous on V'}.

Observe now that for any vy € By (1,vg) and x, A > 0 we have

[E(e(v(t,v0)) — p(v(t, 1))
< |E(p(v(t, v0)) — (v(t,90))) 1 p, (vp,50) 5t + IE(p(0(t,0)) = (v(t,0))) Ly, (wp,50)<t]
< [E(p(v(t, v0)) — ©(v(t, 10))) Ly, (wo,70) >t + 2llellocP(pa(v0, To) < )
< |E(p(v(t,v0)) — ©(v(t, 00))) Ly, (v,50) > Lri (v0,50) 21|
+ 2[|llcoP(7s (v0, Vo) < t) + 2[lllocP(pa(v0, Do) < 1)
=T +Th + T, (3.2)

where the stopping time p) (v, vp) is defined in (2.30), and 7, (v, vp) is defined in (2.26).
To address T} in (3.2) we approximate the given ¢ € Cy(V') by a an element ¢ € Lip(V') to be chosen
below. Note that on the set {p(vo, Vo) > t} we have v(t, vg), v(t,v9) € By2(r/t). Hence, forany A, x > 0
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we estimate

Ty <2 sup |p(v) —o(v)] 4 [E(p(v(t vo)) — @(v(t, 00))) s, (g,50)>t|
vEB 2 (Kk/t)

<2 suI? " lo(v) — 2(V)| + || V@ EB||Vv(t A 7 (vo, V0), vo) — Vu(t A 74 (vo, Vo), 00) |2 (3.3)
UEBHQ K/t

where || V@]« is the Lipschitz constant of ¢. By Lemma 3.1 and Jensen’s inequality we have
E||Vo(t A 7i(vo, o), v0) — VUt A 7e(vo, Bo), Do) 2 < CeCHD|[Vug — V|| 2. (34
Combining (3.3) with (3.4) we finally conclude

Ty<2 sup  [o(v) = 3(0)] + [IV]locCe” " ) [log — To| g1
vEB 2 (K/t)

We now bound 75. According to (2.29), we have for any « > 0 sufficiently large
Ty < 2[|¢llocP(7i(v0, o) < 1)

- Cliglls

< 2l (o) < 0+ Plra(i) < 1)) < 1o 2

(lolzs +¢+1). G5

Finally, we estimate 75. Here with (2.39) we obtain

T3 < 2][¢loo (P(pA(T0) < t) +Ppa(vo) < 1)) < Cllglloo

2
Cllle (12 o)
- logloglog)\<HU0”H1 Tt

It remains to choose our parameters in an appropriate order. First, let & = (log A)/C, for a sufficiently large
universal constant C, so that

C

< gl (\|uo||§{1 Tt 1). (3.6)

Next, we choose A = A(t, ||¢]|co, ||vo|| g1 ) sufficiently large, so that
Ih+1T13 < %

This choice of A automatically fixes the value of «, and hence also the radius of the ball B2 (k/t). There-
fore, since this ball is a relatively compact subset of V', and ¢ € Cy(V'), we may choose ¢ € Lip(V') so

that
€

2 s ()~ ) <
vEB 2 (kK/t)

This choice of ¢ also fixes || V¢||o and hence we may at last choose ¢ sufficiently small, so that
~ . - €
IVl Ce U fug — ol g1 < 5
holds for any vy € By (6, vg). This concludes the proof of the Feller property in V. g

We now turn to the proof of Lemma 3.1.
Proof of Lemma 3.1. For v(()j) eV, let (v(j),w(j),q(j)), for j = 1,2, be the two corresponding strong
solutions of the stochastic 3D Primitive Equations, and assume that the a priori bounds
DOl < M () and (oD ()| g2 < M(2),

hold almost surely for all ¢ € [0, 7] and j = 1, 2. Note that M and M are random functions of time. Denote
the difference of solutions as

v=00 @ w=uw® @ = g=qV - ¢®,
We also denote by
R=|Vv|2 and R =|Av|2
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the H' respectively H? norm of the difference (remainder). The equation for the difference is

dv + (—Av + 0 Vo + w0+ v- Vi + wdo? + th> dt = (O’(U(l)) — a(v(2))) dw.

3.7
After applying V to (3.7) and then using the Itd lemma in L?, we obtain
1 _
§dR2 + R%dt = —<0iv(1) - Vv, 0v)dt — <8iw(1)&zv, ov)dt — (O;v - th(z), O;v)dt
— <8,~wﬁzv(2), Ov)dt — (v - vhaﬂ)@), O;v)dt — <w828i11(2), O;v)dt
+) (Gioe (V) = o (v®), Ov)dWH
k
1 1 2 2
+5 zk: (010 () = Ok (0?), 00)) " dt
1
= —(T1+To+T5+Ty+ T5 + Tg)dt + TrdW + §ngt, (3.8)

where the summation over the repeated index 7 is over 7 = 1, 2, 3. Note that the pressure term vanishes upon
integrating by parts and using the boundary conditions. We first estimate the terms 77, . . ., Tg on the right
side of (3.8) as

_ _ 1 _ _

Ty = (9 - Vv, 90) < |[Vo || 15| Vo||2s < O(MM)Y2RR < ﬁR2 +CMMR? (3.9)
o 1 = _

Ty = (9w .0,0) < [V V|| 2| Voll2s 2 < CMRR < ER2 + CM?*R? (3.10)
_ _ 1 = _

Ty = (9 - Vio'?, 0) < [|Vio@||15]| V|25 < C(MM)Y?RR < ER2 + CMMR? (3.11)

Ty = (9wd.v®), 0) < |Vl 2100 [0:0P| a2 V0l| 11 12
D2
< CR(MM)"*(RR)"/? < % + CM?M?*R? (3.12)
o R2 _
Ts = (v - Vo, 00) < ||| 16]| V0P || 12| V| s < CRM(RR)Y? < =5+ CM*3R?* (3.13)
T = (w@zf)iv@),(‘)iv} < HUJHLngoHanU(Q)HLngvaHLng

_ _ R2 _
< C(RR)\?M(RR)'/? < 5 T CM?*R? (3.14)

for some sufficiently large positive constant C'. The term Ty is bounded using the Lipschitz assumption
(I.17) on o as

Ty < C|Vo — Vo@|2,]lo(wW)) — o(v?)||4: < CR* < CM?R2. (3.15)

We now integrate (3.8) from 0 to s, take a supremum over s € [0, ¢ A 7], where 7, = TH(U(()U, v[()z)) is the
stopping time defined in (2.27) above, appeal to (3.9)—(3.15), and take expected values, to obtain

1 tATk B 1 tATk _ _ _
—E sup R%+ IE/ R%ds < 5um(o)2 + CE/ (1+M? 4 M? + MM + M*M?)R*ds
0 0

[0,tATK]

+E sup
S€[0,tATK]

/(8iok(v(1))—8iak(v(2)),8iv>de. (3.16)
k 0
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Using the Burkholder-Davis-Gundy inequality and the condition (1.17) on the noise, we thus obtain

1 tATk B 1 tAT, B B
—E sup R*+ E/ R%ds < 5ER(O)2 + CIE/ (14 M? + M? + M>M?*) R?ds
0 0

[0,tATK]
tATK
+CE ( / R4ds>
0

tATk _ _
ER(0)* + CE/ (1+ M?+ M? + M*M?)R*ds
0

1/2

<

(NN

1 tATK
+ZE sup R+ CE/ R%ds. (3.17)
4 (0,tn7] 0

We now apply the stochastic Gronwall Lemma (see [GHZ08, DGHTZ12]) which combined with the defini-
tion of 7, in (2.26)—(2.27) implies

E sup [[o® —o®@|2 <E sup R? < CeCOHIE — o2,
[0,tATx] [0,tATK]

concluding the proof of the lemma. U

4. EXISTENCE OF AN INVARIANT MEASURE

The classical technique for proving the existence of invariant measures is the Kryloff-Bogoliubov pro-
cedure. The following well-known result (see e.g. [DPZ96, Deb11, KS12]) applies to any Feller Markov
semigroup.

Lemma 4.1 (K-B procedure). Assume P; is Feller on V, and there exists vy € LQ(Q, V') such that the
family of Borel probability measures on V

T
pr() = /0 Py(vo, -)dt

is tight. Then any sub-sequential weak limit p of the family {1 }1~¢ is an invariant measure for P;.

In view of the results proven in Section 3, the Markov semigroup P; of the stochastic Primitive Equations
defined in (1.25) is Feller. Hence, Lemma 4.1 yields the proof of Theorem 1.6 once the tightness of the
family {p7 } 0 is established. To prove tightness, we obtain in the next teorem a moment bound for strong
solutions v of (1.1)-(1.6), in a space that compactly embeds in V.

Theorem 4.2 (Strong moments). Let vg € L?(Q2;D(A)) and let v(t,vg) be the strong solution of the
stochastic 3D Primitive Equations (1.1)—(1.6). Then, for any deterministic time 7" > 0 we have

T
B [ tog(1+ IV (o(s) DI + IV (0:0(5)") 2 + 1A0()]3)ds
< CElog(1 + [lvollf1a + [|9:v0]1 26 + [ VeolZ2) + CE|lwo|z2 + CT (4.1)
for some T-independent constant C' > 0.

The above theorem, combined with the comments after Lemma 4.1 above, completes the proof of the
existence of an invariant measure.

Proof of Theorem 1.6. To see why Theorem 4.2 implies the tightness in Pr(1) of the family of time-average
measures {7 }7>0, let R > 0 and denote by By the ball of radius R in D(A), which is compact in V.
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Moreover, let the initial data vg = 0. Then, for any > 0, by Chebyshev’s inequality and (4.1) we have that

T
pr(Bi) = 7 [ PUlet0) i > Rt

1 T C
I — Elog(1 2 < - <
= Tlog(l + B2 /0 og(L 4 [v(t, 0)l[2)dt < 3 om— oy <9

provided R is chosen large enough, independently of T'. Hence, we may apply Lemma 4.1 to obtain that any
sub-sequential limit of the family {u7}7~¢ is an invariant measure. The existence of sub-sequential limits
 is guaranteed by Prokhorov’s theorem, which establishes the weak compactness of the family {7 }7>0.
See e.g. [DPZ96] for details.

By the above argument, the set of invariant measures, henceforth denoted by Z, is not empty. One may
now use a general argument (cf. [DPZ96]) to show the existence of an ergodic invariant measure. Recall
that an invariant measure is ergodic if and only if it is an extremal point of Z. Directly from linearity of
Py, the set 7 is convex, and due to the Feller property of Theorem 1.5, 7 is also closed. By the estimate in
Theorem 4.2 and Lemma 2.1, applied to any stationary solution, we obtain that the set of invariant measures
is tight, and hence Z is compact. By Krein-Millman, it now follows that Z has an extremal point which is
ergodic. U

The remainder of this section is devoted to proving Theorem 4.2. For simplicity of the presentation we
introduce the quantities

E = vl e, E = ||V L2, (4.2)
T = ol = [V (oI 4.3)
K = 00| s, K = V(|a.0/*)] %, (44)
L= Vvl = E, L = || Av| 2. (4.5)
Recall that in Lemma 2.1 we have obtained the moment bound
T
EE(t)? + E/O E(s)?ds < EE(0)? + CT. (4.6)

In the following subsection we obtain bounds for J, K, and L individually. The proof of Theorem 4.2 is
then given in Subsection 4.4.

4.1. Bounds for J. The Ito lemma in LP, with p = 14, applied to (1.1), combined with the cancellation
property ((v - Vj, + wd,)v, v|v]12) = 0, gives

14 -13 14 13
14 _ 714 12 )2, [0]12) 12 k
dJ* = ( 9 ———J " 4+ 14(Vpp, v|v]*9) Ek vl ) dt + 14 gk (op(v), v|v]*)dW]

=: Aydt + thJ. “4.7)

We next give a (pathwise) estimate for A ;. To bound the pressure term, use (1.3) and (1.13) to obtain

(Vi olo]2) = / Vi - vlo] Pdadz = / Vip - M(o]o]1?)dz
< Vapl s ML) 7o < CIM (- Vi + 054 - )]zl M o)
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and thus
Vi, olol'2) < € (ollgan 190052 ) (I9aM @Il 2)] 1020 + M fol )] 102
s ) xT T
< CllollzslVellze (110l zs 19 (e Mlze , + ol )
< CJE (JOJ + J'3)

1_ _
< —JYU 4+ CIJME + B?), (4.8)

~J

where we use Vj,(v[v['2) = 20[v[5V,(|v|"). The term in A; coming from the Itd correction is estimated

using (1.20) as
91 (on(v)? [o]'*) < CllollEalo ()17, p1ey < CT2(1+ ) (4.9)
k

which combined with (4.8) yields
A< —JHrcJ"a1+E)+C (4.10)

for some positive constant C'.

4.2. Bounds for K. The Ito lemma in L?, with p = 6, applied to the vorticity formulation (1.14), combined
with the cancellation property ((v - V}, + wd.)d,v, d,v|0,v|*) = 0, gives

dK% = <—6§5R’6 +6(=0,v - Vv + (V- )05, 0,0|0,0| ") + % Z((@zak(v))2, ]83v|4>> dt
k
+6 (D.01(v), 0.0]0.0|YdW
k
=: Agdt + dM; k. 4.11)

To obtain a (pathwise) bound for A, note that upon integrating by parts in = we have
(0,0 - Vv + (Vi - )50, 00]0s0[4) = — /(azu Vo) - Dov|dov]t + /(vh (0.0

<C [ 0lIV(@-0llio:f < Ol [V(0-0f)12010:0/
< CIR?|0,0|3 < CTK3(JVAR34)3
= %KG +OTH, 4.12)

where in the second to last inequality above we appealed to the estimate (4.15) in Lemma 4.3 below with
p = 7. After using condition (1.21) to bound

15 ((9:01(0))%,10:0]") < Cll0:0]6l|0:0 ()7, 16y < CEH(1 + K?), (4.13)
k

we obtain from (4.12) that
Ag < —KS+C(J¥ + K5 +1) (4.14)
for a suitable positive constant C'.

Lemma 4.3 (Vorticity interpolation). Assume v € D(A). We have

1/4 1/4
10:0l| 20 < Cl0l|on s 10 (10011 (4.15)

forall p € [4,8), and some constant C' that is bounded for p € [4, 8|.
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Proof of Lemma 4.3. Letp € [4,8). Using 0,|0,v| = sgn(0,v)0,,v, we have
/|8Zv]pdxdz = /azvﬁzvazv|p_2dxdz =—(p—1) /v[@zv|p_28zzvdxdz
= _p%l /v|8zv|p4 sgn(9,v)9; (10,v|*) dudz

p_l —4
< S lenis-n 1001177 10:(10:0F) | 2

and therefore (4.15) holds with C' = ((p — 1)/3)/%. In order to include the limiting case p = 8, pass p — 8
in the above estimate. U

4.3. Bounds for L. Apply V to (1.1), and use the L? Itd lemma on the resulting equation to arrive at
dL? = <2£2 +2(v - Vi, Av) + 2(wdzv, Av) + ) ]\Vak(v)\%z;) dt +2) (Vo (v), Vo)dW}

k k
—: Apdt +dM; . (4.16)

In order to obtain a bound for A, we need to estimate the nonlinear terms /1 = (v - Vjv, Av) and I =
(wd,v, Av). For the first term we have

11/14 3/14
1] < ol Vol grallAollze < Cllollg (I90]5 A0l 1av] 2
< CJ(EMWMLIAYL < %LQ + CE? /1 4.17)
where we used that for f = Vv, which has zero mean on T3, the bound

11/14 3/14
1l < A IV I
holds for a suitable positive constant C'. The second nonlinear term is bounded as

1 Io| < [wl[ps]|0zv| s | Avl 2 < ClI Vol s [|0z0] s [| Av]| L2
< C (IVoll 5 1A0]12) 10:0] o | Av) .2
< CE'PL'?KL < %EQ + CE*K*. (4.18)
Also, by our assumption (1.17) on o(v) we have

>IR3z = IVo()I13, 002 < C(1+ Vo)) < C(1+ E?)
k

which combined with (4.17) and (4.18) yields
Ap < —L?+ CE? (1+J28/”+K4) +C (4.19)
for some positive constant C'.

4.4. Coupled Moment Bounds for J, K, and L. From (4.7), (4.11), and (4.16) we have that the quantity
X :=J" 4 K¢ 4 12 (4.20)
obeys
dX = (A;+ Ax + Arp) dt + (dMy g + dMy i + dM, 1)
=—Xdt+ (A;j+ Ag + A+ X) dt
+ Z (14(ok(v), v[v|'?) + 6(0.0%(v), 0.v[0.0]*) + 2(Vok(v), Vo)) dw}k (4.21)
k
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where we denoted
X=J"4 K+ L2 (4.22)
Recall from (4.2)-(4.5) that E = ||v|| 12, J = ||v||p14, K = ||0,v]| 6, and L = ||Vv||;2 = F, and that the

symbols with bars on top represent dissipative counterparts.

Proof of Theorem 4.2. It turns out that if we were to integrate (4.21) and take expected values, the bounds
one can obtain are only up to a certain stopping time. In order to obtain moment bounds for any deterministic
time 7', we introduce a C? increasing function ¢: [0,00) — [0, 00) such that ¢(r) — oo as 7 — oo. We
apply the Ito formula to ¢(X) and obtain

do(X) + X¢'(X)
= (X) (As+ Ag + A+ X) dt + ¢ (X) (dMy, g + dMy i + dMy 1)

+ %cp"(X) zk:<14<ak(u), V|0[12) + 6(0.0%(v), D-0]0ov[1) + 2V (v), vu>)2dt. (4.23)

In view of the estimates (4.10), (4.14), and (4.19) for A;, Ak, and Ay, our assumptions on o(v), and
¢ > 0, we deduce from (4.23) that
dp(X) + X¢'(X) < C¢'(X) (1 +JU 1+ E)? + KO+ E?(1 4 J%/1 4 K4)) dt
+ ¢/ (X) (dMy,; + dMy x + dMy 1)
+ Ol (X)| (J°(1+ J*) + K1 + K?) + L*(1 + L?)) dt
<CY(X) (14" + K% (1+ E?)dt
+ ¢ (X) (dMy g + dMy jc + dMy ) + Cle"(X)] (1 4 X)* dt (4.24)

for a sufficiently large constant C, that depends on o.
We now make a specific choice for ¢, namely

o(X) =log(1+ X) (4.25)

which is a smooth increasing function on [0, co) with
(X)) = +—= (4.26)

and

1
"(X)] €< ———. 4.27
()] < T (427)
For an arbitrary deterministic time T > 0, we integrate (4.24) from 0 to 7', take expected values, use (4.25),
(4.26), (4.27), and the fact that E(M; ; + M; x + M 1) = 0, to obtain

Elog(1 + X (T)) +E/T : X(s)
0

T
T(S)ds < Elog(1l + X(0)) + CT + CE/O E(s)%ds (4.28)

for a suitable positive constant C. To close the moment estimate we now simply combine (4.28) with the
moment estimate (4.6) obtained from the energy inequality and conclude

Elog(1+ X(T)) + E/OT lfgf'zs)ds < Elog(1 4+ X(0)) + CEE(0)® + CT (4.29)

where 1" > 0 is an arbitrary deterministic time.
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The last key step is to deduce from (4.29) in fact a bound on E fOT log(1 + X (s))ds. To achieve this, we
estimate

IE/OT log(1 + X (s))ds = E/T log <11§23> ds + E/OT log(1 + X (s))ds
<IE/ X ds+E/Tlog(1+X(s))ds

T
< Elog(1+ X (0)) + CEE(0)* + CT + IE/ log(1 + X (s))ds (4.30)
0

where we used log(r) < r — 1 for all » > 0. It remains to estimate the last term on the right side of (4.30).
If we merely use the bound from (4.29) on Elog(1 + X)), we obtain a quadratic growth in 7", which is too
large for our purposes (we can afford at most linear growth in T"). To overcome this difficulty, first note that

1/3 2/3 14/3 4/3
= ol < & (Il22) ™ = Clolls 12

14/3 4/3
< O Vol ¥ (19 (ol e + ol 22)"
< CEW328/3 | o F14/3 128/3
< CE14/3j28/3 + %Jlﬁl + CE14 (431)
and similarly

= [0:0] < € (l0:vlE1002)” = Cllowol Z N0 22

3/2
< Clo-vl[ 5 (19 (0-0) 2 + 1001 12)”
< CE3PRY? 4 CE32 K92
e — 1 _
< CE3PKY? 4 5Kﬁ + CES (4.32)
for a positive constant C. Recalling that L? = E?, we thus obtain
1+X =1+ J"4+ K%+ E?
< C(1+ E?) + CEMA B 4 CEYPR”
<C(1+ B2+ CEWB3X23 4 CE32X34 < (1 + E2)7(1 + X)3/*
and hence
_ 3 - _ 3 _
log(1 + X) < C + Tlog(1 + E?) + log(1+X) <C(1+ E?) + 7 log(1+ X). (4.33)
Combining (4.30) with (4.33) yields the desired estimate

1 T B T _
4IE/ log(L + X(s))ds < Elog(1 + X(0)) + CEE(0)? + CT + CIE/ (1+ E(s)?)ds
0 0

< Elog(1 + X(0)) + CEE(0)? + CT (4.34)

where in the last inequality we have appealed to (4.6). This concludes the proof of the theorem. O

5. REGULARITY OF INVARIANT MEASURES

The purpose of this section is to give the proof of Theorem 1.7. As first step, we claim that

/Vlog<1 IV ()R + 100l ) dia(v) < oo 5.1)
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Lemma 2.2 shows that for any vy € L?(£2, V) and any deterministic time 7' > 0, we have

IV (o) 2, + [ Voso(d)]2,
E sup log(1+ ||v(t)||%6 + ||0.v||? +IE/ L L= dqt
S dos(t+ u@)lze +110-0l2) +E J - 18, a2,

< CElog(1 +||Vo72) + CElfvol 72 + CT.
Therefore, similarly to (4.30) and appealing to (2.1), it follows that
T
E/ log(1+ IV ([o())[I72 + VO:0(1)[I72) < CElvoll7n + C(1+T). (5.2)
0

Now foranyn > 1, R > 0,andv € V, let
fn,R(U) = (log(l + van(|v‘3)H2L2 + vana/””%Q) AR

where P, is the projection operator onto the span of the first n eigenfunctions of —A. Hence, by the
definition of the measure 4 being invariant we have

1 T
/an’R(UO)d'u(UO):/V/VT/O P, (vo, dv) fr, r(v)dtdp(vo) (5.3)

for any 7' > 0. Now, for any p > 1 and any vy in By (p), the ball or radius p about the origin in V', we have
by (5.2) that

T
‘; /0 /V Py(vo, do) fn,R(v)dt‘

1 [T 1+ Jlvoll%
= | = < — ) <
'T/o Ef, n(vlt, vo))dt‘ <C <1 0 ) <c(i+

Therefore we may combine (5.3) and (5.4) and obtain

1 T
| funtonydnten) < | n: I/ Pt@o,dv)fnﬂ(v)dvdt]du(m)

1 T
+/V\Bv(p) T/o /‘/Pt(vo,dv)fn,R(v)dvdt‘du(vo)
< C(1+ pT " u(By(p)) + Ru(V \ By (p)) (5.5)

for some positive constant C', that does not depend on T', p, R. First let p be sufficiently large, depending on
R, so that

). (5.4)

Nl

Ru(V\ By(p)) < 1.
Then we choose T be sufficiently large, depending on p, so that
pT71 <1
and obtain from (5.5) that

/ fn,r(v0)dpu(ve) < C (5.6)
v
independently of n and R. We apply the Fatou lemma to (5.6) as n — oo and obtain
/ (log(1 + [V (Jvo[*) (172 + [IVO=v0ll72) A R) dp(vo) < C. (5.7)
v

To obtain (5.1), we apply the Monotone Convergence Theorem to (5.7). The above bound in particular
implies that the invariant measure (4 is supported on the space

Y={veV:V(v]’) € L? Vo.v e L*}. (5.8)
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Note that in particular, for v € ) we have v € L'* and 0,v € LS. Having established (5.1), we proceed to
prove the higher regularity for the support of the invariant measures.

Proof of Theorem 1.7. We need to show that
[ 108 (1 190z + 190000 2 + 1801 ) < o0 (59)
which in particular implies that the invariant measure is supported on the space
X={veH*nH:V(v|") € L* V(]0.v]*) € L?} (5.10)

and hence in particular on H?. The proof of (5.9) follows the same argument as the proof of (5.1), but
instead of appealing to the moment bound in Lemma 2.2, we appeal to the strong moment bound given in
theorem 4.2.

To obtain (5.9), for v € Y we define

In,r(v) = log(1 + van(|v|7)||%2 + van(|azv|3)”%2 + HAPHU‘@?) N R.
Using the moment bound in Theorem 4.2 which for vg € ) yields

T T
E/O gn.r(v(s))ds < E/O log(1 + ||V (lv(s)|)II72 + [V (|10:0(5) )72 + [ Av(s)[172)ds

< CElog(1 + [[volf1a + [18zv0l|G6 + [[VuolZ2) + CE[wol 72 + CT
< Clog(1 + [[V(Jvol’)[I72 + [V8zw0l72) + Cllvoll7 + CT (5.11)

where in the last inequality we used the Sobolev embedding H! C LS. Then, the equivalent of (5.3) holds
with g, g replacing f, g, since p is invariant. Repeating the argument in (5.5), with By (p) replaced by
By (p), the ball of radius p in ), we obtain by using that y is supported on ), choosing p sufficiently large,
and then T sufficiently large, that

/ gnr(v0)du(v0) = / g (v0)dii(v) < C
\% y

for a constant C' independent of n and R. With the Fatou lemma and the monotone convergence theorem
we then conclude the proof of (5.9). ]

6. HIGHER REGULARITY OF INVARIANT MEASURES

In Section 4 we have proven the existence of an invariant measure for the 3D stochastic PEs, which is
supported on H2(T?) N H by the results in Section 5. The purpose of this section is to prove Theorem 1.9,
i.e., that the invariant measures are in fact supported on smoother functions, more precisely, on H2+¢(T3) N
H, where ¢ € [0,1/42]. Under suitable conditions on o(v) we in fact conjecture that the invariant measures
are supported on C*(T3) N H.

For this purpose, fix e € [0,1/42] for the rest of this section, and besides the quantities F, E defined in
(4.2), J, J defined in (4.3), and K, K defined in (4.4), we introduce

L. = |D°Vvlpz, L. =|D"*Vv| e, (6.1)
where D = /—A. The main ingredient in the proof of higher regularity is the following theorem.

Theorem 6.1 (Higher Moments). Let vg € L?(§2; D(A)) and let v(t) = v(t,vo) be the strong solution of
the stochastic 3D Primitive Equations (1.1)—(1.6), and let ¢ € [0,1/42]. Then, for any deterministic time
T > 0 we have

T
B [ og (14 [V(o®) [ + V(0002 + DT u(o)3: )i
0

< CElog (1 + [|lvollzis + 10-v0ll36 + D wol72) + CEllwoll7. + C(1+T)  (6.2)

for a suitable positive constant C.
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Assuming the moment bound (6.2) holds, let us first give the proof of higher regularity for the invariant
measures.

Proof of Theorem 1.9. We need to show that for an invariant measure ;. we have
[ (1 1900 + 1900l + 109l )auto) < o0
We already know from Theorem 1.7 that invariant measures are supported on the space X’ defined in (5.10),
and (5.9) holds. As in the proof of Theorem 1.7, we define for v € X’ the function
gn,R(v) =1og(L+ VP ([v]) 72 + IV Pu(18:0P) 72 + VP D 0] 72) A R
withn > 1, and R > 0. Using the moment bound (6.2) we may show that for vy € X we have

T
E/ 9n,r(v(s))ds < CElog (1 + [Juollzhs + 10:v0l 176 + | D w0l 72) + CEl|lwo||72 + C(1 +1T)
0

< CEllvoll32 + C(1+T)

with C' independent of R and n. The same arguments as in Section 5, estimates (5.3)—(5.6), give that

/gn,R(Uo)dM(Uo) =/ 9n,rR(v0)dp(vg) < C
v X

holds uniformly in n and R. We conclude the proof with the Fatou lemma and the monotone convergence
theorem. In particular, this shows that the invariant measure s is supported on H?*¢, (|

The rest of this section is devoted to the proof of Theorem 6.1. We recall from (4.7), (4.10), (4.11), and
(4.14) that for J and K we have the Ito formula

d(J" + K% = (Aj + Ag)dt + (dMy j + dM; r¢), (6.3)
and the bound
Aj+ A < —(JH+ K +Cc+ EH(JM + Kb +1), (6.4)

holds for a suitable positive constant C'. As in the previous section for ¢ = 0, we couple (6.3) with the
evolution of L., and then obtain suitable moment bounds for X, = J* + K° 4 L2.

6.1. Bounds for L.. We apply V.D? to (1.1), use Itd Lemma pointwise in x, and then take an L? inner
product with D*Vv to obtain

dL? = <—2L§ +2(v - Vv, AD*v) + 2(wd,v, AD*v) + > | VD%0y(v) H;) dt
k

+2) (VD 0y (v), VD )W} =: Apcdt + dMy . (6.5)
k

Note that in order to obtain (6.5) we used
<vhp7 DQSAU> = 0.

We write
Ape =D+ e+ VD0 (0)|7, 12,

where I . is the term arising from v - V}, and I is the one arising due to w0,. By our assumptions on
o(v) we have

IVD o (0)[17,12) < C(1 + [|D*Vv|72) = C(1 + L2). (6.6)
In order to bound /; . we appeal to the fractional Sobolev product estimate [Tay91]

ID*(f9)llr2 < CID" fllLesllgllzwe + Cllf || Les [|1D° gl os (6.7)
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where 1/2 = 1/p1 + 1/p2 = 1/p3 + 1/p4, and p1, p2, p3, pa € (2,00), to obtain
|11, = 2|(v - Vio, AD*v)| < 2||D° ((v - V)v) || 2 |AD || 2

< C (1Dl eIV ol s + [0l 14| DV 75) Le

=: C(I1 + I12)Le. (6.8)
Using the Sobolev inequality

1D ul| s < C|| D?u| 2
and the Gagliardo-Nirenberg inequality
el s < Cllull ™ [Vul 2 (6.9)

we may estimate for all € € [0,1/7]
I = ”DEUHLM”VUHLWS < CHUIIL145 HD5/7UIIL14HVUH HDQUH

< Cllv ||L145 HDQUHLQHWII ||D2v||

< CJI ?E‘14Ll4+75

In the last inequality above we used the Poincaré inequality ||D?v||;2 < CL.. Therefore, by Young’s
inequality we arrive at

17+7E

CInL. <CJY-5ETULH

140—196e —

< ,L2_|_CJ 55—98¢ E55 985

_196e 196¢e

< 1L2 4 CJ 55 =o5e EQL*’“‘ 98e (6.10)

since £ < C'L,. To bound the I, term in (6.8) we proceed as follows. From (6.9) we obtain

1

i _
Ly = vl pal[ DV pr/s < C||U||L14HD€VUH IIDHEWII 2 S CJLL

R~

and hence by interpolating L. < £+ L/07€) we arrive at

11 17+28¢

CIlQL < CJL 14L14 < CJE 14(1+5)L14(1+5)

< 1L2 + oI R ©6.11)
Combining (6.8), (6.10), and (6.11) we thus obtain
Ll < L2 o <J HRE e J%(h”)>
< %LQ + E? (L2 4 JTiomaee 4 J28(111+£>>
< %Eg +E? (L2 41+ JM) (6.12)

for some suitable constant C, and all ¢ € [0,1/7].
It is left to estimate the /5 . term in Ay, .. Using (6.7) we have

|Iz.c| = 2(wdv, AD*v)| < C (|| D*w|| s [|0:v]| 6 + [[wl| /2| D°20|l prags) | DF Av]| 2
< C (Igg + I) L. (6.13)
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We bound the I5; term in (6.13) as

1 1
I < CID*Vo| 13| 0:0ll 6 < CID*Vol| 7| D=V 0l| 75100 o

1
2 1
(nv \I”E\ID“EVMI”E) 1D, sl s

142¢

< CETR 2 ),

and therefore

3+4e
Cln L. < CKE2 [20+) < i + CKA0F B2
1._
< ZL? +C(1+ K% E. (6.14)

To bound the Iso term in (6.13), we use the Gagliardo-Nirenberg inequality combined with the fact that we
are on a bounded domain

1
D%l a3 < Cllull 77755 Do IIH“ < CIIUHWE |Deu III”E,
with © = 0,v, and obtain

Iy < CHVUHLWQHDEa UHL14/3

< C’HUIILMIIDQUIILzH(? vlll”a ID'*<0. le”E

< CJ%EEKWL%”E

where in the last inequality we have also used the Poincaré inequality || D?v||;2 < L.. Therefore, for any
e € [0,1/42] we obtain

ClyL. < CTAKT=L20 < ii cJ N KT
< 4L2 oI 4 OKS < iig L O+ Y4 KO, 6.15)
Finally, by combining (6.13), (6.14), and (6.15) we arrive at
.| < %Eg L O+ Y+ K91+ E?). 6.16)
We conclude the estimate
AL <P+ CA+EHQ+JU + KO+ 12), (6.17)

which holds for ¢ € [0,1/42] and a suitable positive constant C, by collecting (6.6), (6.12), and (6.16).

6.2. Coupled Moment Bounds for J, K, and L.. From (6.3) and (6.5) we have that the quantity
X.=J"+ K+ 12
obeys
dX. + X.dt = (Aj+ Ax + Ap e — X.) dt + (dMy g + dMy i + dMy 1) (6.18)
where we let
X.=J"+ K%+ 2
We also know from (6.4) and (6.17) that
Aj+Ax +Ap. — X. <C(1+ E*)(1+ X.). (6.19)
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Proof of Theorem 6.1. We now follow precisely the same steps as in Section 4.4. To avoid redundancy we
skip the parts which are mutatis mutandis. Letting o(X.) = log(1 + X.), as in (4.29), we conclude from
(2.1), (6.18) and (6.19), and the Ito formula for ¢(X;) that for any deterministic time 7' > 0

4 =(s)
o 14+ X.(s)
for a suitable positive constant C. As in (4.30), the above estimate implies

Elog(1 + X.(T)) + E ds < Elog(1+ X.(0)) + CEE(0)*> + CT (6.20)

T T
E/ log(1 4+ X.(s))ds < Elog(1 + X.(0)) + CEE(0)* + CT + IE/ log(1 + X(s))ds. (6.21)
0 0
To obtain the desired moment estimate that grows at most linearly in 7" we recall from (4.31) and (4.32) that
1+J4+ K<+ B 1+ X% <c+E*)'(1+X.)%* (6.22)
since by the Poincaré inequality L = ||Av||;2 < C|/D*Av||;2 = L.. Combined with the interpolation

inequality
2

2e _ 2
L2 = |D*Vo|32 < C|[Vol| [ | DMV 5 < CET= | Dvu| 5
when € € [0, 3/5], the estimate (6.22) yields
1+ X. <CO+E)(1+ X% (6.23)

Taking log of both sides of (6.23) and combining with (6.21), similarly to (4.34), we obtain
1 (T _
i / log(1 + X.(s))ds < Elog(1 + X.(0)) + CEE(0)® + CT
0
forall € € [0,1/42] where C'is a positive constant. O
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