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Abstract

We consider the three-dimensional magnetohydrodynamics (MHD) equations in the presence of a
spatially degenerate stochastic forcing as a model for magnetostrophic turbulence in the Earth’s fluid core.
We examine the multi-parameter singular limit of vanishing Rossby number ¢ and magnetic Reynold’s
number §, and establish that: (i) the limiting stochastically driven active scalar equation (with e = ¢ = 0)
possesses a unique ergodic invariant measure, and (ii) any suitable sequence of statistically invariant
states of the full MHD system converge weakly, as €,6 — 0, to the unique invariant measure of the limit
equation. This latter convergence result does not require any conditions on the relative rates at which
€, decay.

Our analysis of the limit equation relies on a recently developed theory of hypo-ellipticity for infinite-
dimensional stochastic dynamical systems. We carry out a detailed study of the interactions between the
nonlinear and stochastic terms to demonstrate that a Hormander bracket condition is satisfied, which
yields a contraction property for the limit equation in a suitable Wasserstein metric. This contraction
property reduces the convergence of invariant states in the multi-parameter limit to the convergence of
solutions at finite times. However, in view of the phase space mismatch between the small parameter
system and the limit equation, and due to the multi-parameter nature of the problem, further analysis
is required to establish the singular limit. In particular, we develop methods to lift the contraction for
the limit equation to the extended phase space, including the velocity and magnetic fields. Moreover, for
the convergence of solutions at finite times we make use of a probabilistic modification of the Grénwall
inequality, relying on a delicate stopping time argument.
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1 Introduction

It has long been appreciated that invariant measures of the equations of fluid dynamics provide a math-
ematically consistent framework for studying robust statistical quantities in turbulent flows. An ongoing
challenge is therefore to investigate properties of these states such as the existence, uniqueness, ergodicity,
and dependence on parameters in a variety of specific contexts. While one may certainly pose these questions
for deterministic equations (cf. [FMRTO01]), the stochastic setting, apart from its physical relevance, can be
more accessible due to the regularizing effect of noise on the associated probability distribution functions.

In this article we will analyze a stochastically forced system of equations from magnetohydrodynamics
that was presented by Moffat and Loper [ML94] as a model for magnetostrophic turbulence in the Earth’s
fluid core. The stochastic forcing terms are to be interpreted as a source of heat which “continuously
regenerates the statistically stationary temperature distribution throughout the core”; cf. [Mof08]. Our
analysis will focus on the convergence of such statistically stationary states in a certain singular parameter
limit suggested by [ML94] and which bears some formal similarities to a large Prandtl limit considered in
our recent work [FGHR15]. See also [Wan04, Wan05, Wan07, Wan08, Par10] for other formally analogous
limits considered within a deterministic framework.

The Stochastic Magnetohydrodynamics (MHD) Equations

The three-dimensional MHD equations govern the motion of a rotating, density stratified, electrically con-
ducting fluid under the Boussinesq approximation. See e.g. [Mof78, Dav01]. In a rotating frame of reference
these equations are written in terms of dimensionless variables as

e(BU+U-VU)+QxU=-VP+By - VB+0B-VB—-0j+vAU, V- -U=0, (1.1)
§(:B+U-VB—B-VU)=B, - VU+AB, V-B=0, (1.2)
dO + U - VOdt = kAO dt + odW. (1.3)

The unknowns are U = U(z,t) the velocity, B = B(z,t) the magnetic field (both vector-valued) and
© = O(x,t) the temperature (a scalar) of the fluid. Here € denotes a unit vector along the axis of rotation
of a sphere, g is a unit vector in the local direction of gravity, which points radially inwards to the sphere,
and By denotes a unit vector in the direction of a constant “applied” underlying magnetic field. We will
work in Cartesian coordinates centered on a local tangent plane to the sphere at a co-latitude angle A. We
choose the Cartesian frame {é1, és, €3} such that § = —é3 and Q) = cos Aé3 — sin A\és.

The physical forces governing this system are the Coriolis force, Lorentz force, and gravity acting via
buoyancy, while the equation for the temperature © is driven by a white-in-time, spatially correlated, Gaus-
sian noise odW . Specifically we consider

odW = Z Qoo dWE™ (1.4)

kez}
me{0,1}

where {07} is a basis of L?(T?) consisting of eigenfunctions of Laplacian on the cubic torus, namely of(z) :=
cos(k - z), o (z) := sin(k - 2), oy, € R are amplitudes, and {W"™} is a collection of independent standard,
1D Brownian motions. We are mainly interested in the situation when (1.4) is ‘degenerate’ in the sense that
only a few selected amplitudes «j are non-zero. Nevertheless many of the results established below remain
true (and in some cases are easier to prove) if infinitely many frequencies are activated (ay # 0) so long as
the amplitudes decay sufficiently rapidly.

The non-dimensional parameters in (1.1)—(1.3) are € the Rossby number, ¢ the magnetic Reynolds num-
ber, v a (non-dimensional) viscosity and k a (non-dimensional) thermal diffusivity. The orders of magnitude
of the non-dimensional parameters are motivated by the physical postulates of the Moffatt and Loper model.
In particular, the parameters ¢, §, v, and « are all small. Note that the ratio of the Coriolis to Lorentz forces
in the model we are studying is of order 1, so for notational simplicity we have set this parameter, denoted
by N? in [ML94], equal to 1.
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For mathematical tractability we consider both (1.1)—(1.3) and (1.5)—(1.7) below on the periodic domain
T3, with all of the fields being mean free, a condition which is preserved by the equation.! Notice that we
have followed the usual convention of including the divergence-free condition on the magnetic field B in (1.2).
This is really a condition on the initial data, V - Bl;—o = 0, as this property is preserved by the dynamics of
(1.1)—(1.3).

The analysis in Moffat and Loper [ML94] and Moffat [Mof08] assumes that the statistics of the temper-
ature field ©, averaged over scales characteristic of the turbulent regions, are prescribed. Further simpli-
fications are made in [ML94, Mof08] based on the assumption that e and ¢ are both small, and for their
purposes can be neglected. In our work we carry the analysis to a higher level of complexity and examine
the three-dimensional coupled system (1.1)—(1.3) in which a back reaction of the temperature field on the
flow is allowed. We give a rigorous justification of the reduction of the full evolution system in the limit
€,0 — 0 to a stochastically driven active scalar equation by deriving suitable asymptotics in € and § at both
finite and infinite time. The limit system when € = § = 0 is the following active scalar equation:

df +u-Vodt = kAOdt + cdW , (1.5)

where u, b are related to 6 via
Qxu=—Vp+By-Vb+0é5+vAu, V-u=0, (1.6)
0= DBy Vu+Ab. (1.7)

Observe that the vector fields u and b are computed from the temperature # and are not prescribed
independent initial conditions. Using (1.6)—(1.7) we can define a linear operator M = (M, M) with
(u,b) = (M, (0), Mp(6)) and it is crucially important in our analysis below that M produces two degrees of
smoothing in space. Vector manipulations as in [ML94, FS15], taking the curl of (1.6) three times and using
V-u=0=V "0, yield the expression:

{[vA? — (By - V)22 + (- V)2 A u = —[vA% — (By - V)2V x (é3 x VO) + (- V)A(é5 x V).  (1.8)

Hence the explicit expression for the Fourier multiplier symbols M, (k) and My (k) as functions of the Fourier
variable k = (ky, ko, k3) € Z3 are

iBo -k

Mu(k) = - ((u|k|4 + (Bo - k)?)(k x (é3 x k) + (- k)|k|*(é3 x k)) , My(k) = hE

D) My(k), (1.9)

D(k) = [k|*(Q - k)% + ((Bo - k)? + v|k[*)?. (1.10)

Since D is of order |k|® whereas the numerator of M, is of order |k|®, the two degrees of smoothing of M is
evident from (1.9)—(1.10).

It is worth emphasizing that the singular limit of (1.1)—(1.3) to (1.5)—(1.7) in this work bears some
significant formal similarities to the infinite Prandtl limit for the stochastic Boussinesq equations which we
have recently considered in [FGHR15]. Here however our problem involves multiple small parameters and
both the linear and non-linear structure structure of the governing equations is quite different. On the
other hand the parameters v,  in (1.1)—(1.3) are also small in practice suggesting other challenging singular
perturbations problems of interest cf. [FRV14, FS15, FV1la, FV11b, FV12]. Moreover a variety of other
interesting singular limit problems arise from (1.1)—(1.3) but most of the rigorous work so far is restricted
to a deterministic setting. See e.g. [Wu97, DDG99, Mas07, CDGG06, CW11, FMRR14, CJTA15].

ITo verify this property, one first confirms that the mean zero condition is preserved in the ©® and B component, (1.3), as
a straightforward consequence of Gauss’ theorem, noting that o is taken to be mean free in (1.4). Then, by integrating (1.1)
and using Gauss’ theorem, recalling that the buoyancy term has zero mean as derived already, one is left with the equation
%V =Qx V', where V = ng U dz. But this ODE has only the trivial solution for initial condition V(0) = 0, yielding the
preservation of the mean free condition for U.
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Summary of Main Results

We now give a preview of the main results of this work. Precise statements are given below in the body of
the work.

(i)

(i)

(iil)

Consider any initial conditions U, 5(0), B¢ 5(0), ©. 5(0), where U 5(0), B: s(0) are uniformly bounded
in L?(T?) independently of £,6 > 0 and

1©c,5(0) — 6(0)[| =0, ase,d =0, (1.11)

for some 6(0) € L?*(T?). Here and in all that follows || - || denotes the usual L?-norm. Suppose that
(Ues, Be,5,0¢c,5) and 0 are corresponding solutions of (1.1)—(1.3) and (1.5) respectively. Then for any
t > 0, there exists a sufficiently small v > 0 such that for p > =,

E sup [[O©:6(s) —0(s)]|? < C(||O:,5(0) —0(0)|| +£+ )" =0, ase,d — 0, (1.12)
s€0,t]

for a constant C' > 0, where v and C are both independent of €,6 and E denotes the expected value
(statistical mean). Furthermore we show that, for any ¢ > 0,

E/O 1(Us.5(s), Bes(s)) — M(0)(s)||?ds < C(||©c.5(0) —0(0)|| +£+6)” =0, ase, 6 —0. (1.13)

For the precise statement see Theorem 3.1 below.

Regarding the active scalar equation (1.5) we show that, provided
Qey.my Cey,m, a0d Qey 1 are non-zero for each m € {0,1}, (1.14)

then (1.5) satisfies a form of the Hérmander bracket condition. See (4.4) and Theorem 4.3 below.?
Invoking recent results of Hairer and Mattingly [HMO08, HM11] (see also [HM06, FGHRT15]) we infer
that, in a suitably chosen Wasserstein metric 20,

W(p' Py, 1 Py) < Ce 7*0(pt, i),  for t >0, (1.15)

for any probability measures p!, 1?2, where the constants C, ¥’ are independent of ¢ > 0 and ', p2.
Here P, is the Markov semigroup associated to (1.5) so that u’P; represents the law of solutions to (1.5)
at time ¢ > 0 initially distributed as p‘. In particular (1.15) immediately implies that, under the given
condition (1.14), the equation (1.5) has a unique statistically stationary state p. See Theorem 4.1 for
further details.

Assume the noise satisfies (1.14). We prove that, for every &, > 0, the system (1.1)—(1.3) possesses
at least one statistically stationary state p. s which satisfies certain exponential moment bounds in-
dependently of €,d. Moreover, we show that any such collection p. s converges to p in the limit as
€,0 — 0, at an algebraic rate, in a suitable Wasserstein metric; see Theorem 5.1 below for the precise
statement. In particular, this implies that for any sufficiently regular observable ¢,

‘/(b(U,B, O)dpe.s — /¢(M(9),9)du‘ — 0, in the limit as £,6 — 0. (1.16)

We now sketch our method of proof for the results described in (i)—(iii), highlighting some of the particular
challenges we encountered. Observe that the convergence to the formal limit (1.5) as ,0 — 0 is singular
in the sense that there is a phase space mismatch. It is therefore apparent that our analysis must involve
multiple time scales: an initial ‘layer’, that is, short times depending on £ and § influenced by the difference
in initial conditions, an intermediate time scale, and finally a large time scale where the loss of nonlinear

2While we provide complete details only under the assumption (1.14), in principle many other noise configurations could be
addressed with our methods.
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terms in the momentum and magnetic equations is especially apparent. This long time scale is embodied in
the statistically stationary states of (1.1)—(1.3) and of (1.5) which are the primary focus of this work.

Our analysis builds on a method developed recently in [FGHR15], which draws on a simple but powerful
observation from [HMOS]: if one can establish a contraction property for the limit equation as in (1.15), then
the question of convergence of statistically stationary states can be reduced to the convergence of solutions
on finite time scales (cf. (1.12)—(1.13)). Nevertheless proving the results herein requires significant novel
developments. This is due in part to the specific structural challenges inherent in (1.1)—(1.3). However, in
the course of our work here, we develop general techniques to tackle multi-parameter problems as well as
methods for lifting the convergence of statistics to an extended phase space.

As a first step we establish the convergence of solutions on finite time scales without imposing any relative
rates for which ¢,d vanish. To the best of our knowledge, such convergence results are new for the MHD
system, even in the deterministic setting, where our methods apply with straight-forward modifications.
Here one of our key observations is that a difference in initial conditions for the velocity and magnetic
components has a negligible effect on the temperature, namely of an algebraic order of £ + §. We also use
non-trivial cancelations in the nonlinear terms to take advantage of the improved regularity properties of
the limit equation; cf. (3.20) in Section 3.

Additional challenges arise due to the probabilistic nature of (1.1)—(1.3) and (1.4). For example, we find
that estimates on the difference of solutions to the temperature equation lead to an integral inequality that
requires certain almost sure bounds. This leads us to develop a probabilistic modification of the Gronwall
inequality which relies on a delicate stopping time argument. See (3.22) and Lemma 3.4 below. In particular
this approach leads to algebraic rates of convergence in temperature, as in (1.12). We are then able to
transfer these algebraic rates to the convergence of the velocity and magnetic fields, see (1.13). Note that,
due to the existence of the initial layer, one should not expect the convergence as £, — 0 to be uniform in
the U and B components up to the initial time.

In order to obtain more precise asymptotics, one could seek to extend classical approaches involving
multiple time scales to our setting; see for example [O’M74, KP03]. Such an approach would yield a ‘correc-
tor’, or in our multi-parameter case a series of correctors, whose structure depends on the relative sizes of
and 0. These correctors provide well-posed effective dynamics which accurately approximate the full system
(1.1)—(1.3) up to time zero when ¢ and § are small. See Remark 3.5 below. While the accuracy of these
correctors can be rigorously established with estimates similar to those carried out in detail in Section 3, our
approach, which is focused on the convergence of long time statistics, does not require such ‘intermediate’
systems, so we omit these details. For results in a similar setting see [FGHR15] and e.g. [Wan04] for an
analogous situation in a deterministic context.

Having established suitable finite time convergence results we turn to analyze the limit equation (1.5)
in pursuit of (1.15). Here we underline that a proof of the estimate (1.15) becomes tractable by including
a stochastic forcing. The estimate (1.15) immediately implies that statistically invariant states of (1.5) are
unique and ergodic, providing a rigorous foundation for some basic assumptions in statistical theories of
turbulence; cf. [Fri95] or [Mof08] in our geophysical setting. Such considerations from turbulence motivate
the study of unique ergodicity in a variety of infinite-dimensional stochastic systems arising in fluids; see e.g.
[FM95, HM06, BDP07, Deb11, KS12, FGHRT15, CGHV13, FGHV14] and references therein.

Motivated by the fundamental postulates of turbulence where energy cascades from large to small spatial
scales, we consider (1.5) driven by a ‘spectrally degenerate’ stochastic forcing, namely where the noise
acts through a narrow range of frequencies. While this degenerate setting may be attractive physically, it
makes the analysis leading to (1.15) substantially more difficult compared to the case when noise is active
on all spatial scales. To tackle this situation we implement a strategy from the recent groundbreaking
works of Hairer and Mattingly [HM06, HM08, HM11]. These works develop a theory of hypo-ellipticity for
infinite-dimensional systems which allows one to establish unique ergodicity and contractivity for certain
semilinear stochastic PDEs with spectrally degenerate stochastic forcing. Application of this theory requires
demonstrating that the stochastic excitation can propagate to higher frequencies through the nonlinearity.
This is done by verifying that a Hormander bracket condition is satisfied by the set of activated modes.
Such an analysis requires a detailed understanding of the nonlinear structure in the governing equations, as
observed in previous works [EMO01, Rom04, HM06, HM11, FGHRT15, FGHV14]. In our setting we rely on
the explicit formulation of M in (1.9)—(1.10) and a non-trivial construction to avoid degeneracies in frequency
space.
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The final stage of our analysis demonstrates that the unique invariant statistics for the limit equation (1.5)
approximate any reasonable invariant statistics for the original system (1.1)—(1.3) for &, 6 small. Indeed, as we
already identified above, the bounds (1.12)—(1.13) and (1.15) provide a means to transfer the algebraic rates
in (1.12) to the convergence of invariant states in a suitable Wasserstein metric following [HM08, FGHR15].
In particular, such Wasserstein metrics are closely related to the topology of weak convergence and hence
our results imply that observations from a reasonable class of invariant states for (1.1)—(1.3) converge to
observations relative to the unique invariant measure for (1.5) in the limit as €, — 0; see main result (iii)
above.

It should be emphasized that in our previous work [FGHRI15] on the stochastic Boussinesq system,
convergence of statistically invariant states on the temperature component (in the infinite Prandtl number
limit) was established by taking a similar approach. In contrast, in this current work we prove convergence
of invariant states on the extended phase space, including the velocity and magnetic fields, which requires us
to overcome a novel challenge arising due to the phase space mismatch between the small parameter system
(1.1)—(1.3) and the limit equation (1.5). This is accomplished by exploiting the structure of a Wasserstein
distance and estimates on the constitutive law (1.9)—(1.10) in order to 'lift’ the contractive property for (1.5)
to the extended phase space. This strategy should prove useful for other systems with analagous singular
limits, in particular for the Boussinesq system.

Organization of the Paper

The rest of the manuscript is organized as follows. In Section 2 we establish our notational conventions and
recall some mathematical foundations of the equations (1.1)—(1.3) and (1.5); existence and uniqueness of
solutions, and the associated Markovian framework. In Section 3 we prove the finite time convergence of
solutions to (1.1)—(1.3) to those of (1.5) in the limit as £, — 0, as described in point (i) above. Section
4 contains some background on Wasserstein metrics, provides a proof of the contractive property (1.15) as
discussed in point (ii), and the uniqueness of statistically stationary states for (1.5) follows as a consequence.
To prove (1.15) we carry out the relevant infinite-dimensional Lie bracket analysis to demonstrate that a form
of the Hormander condition is satisfied. The proof of weak convergence of statistically stationary states,
as described in point (iii) above, is given in Section 5. Finally, we include an appendix with parameter
independent exponential moment bounds which will be utilized throughout the manuscript.

2 Preliminaries

We begin by recalling some details about the functional setting of (1.1)—(1.3) and the formal limit equation
(1.5).
The main function spaces are

H:= {UeL2(1r3)3;v-U:o,/ Ud:czo}x{BEL2(T3)3:V-B:0,/ dezo}
T3 T3

x{®€L2(T3): Gd:v:O},

T3

and
Vi=H({U e H(T*)?} x {B € H'(T*)*} x {© € H(T*)},

where H*(T?) are the usual Sobolev spaces. For the limit problem (1.5) we take H' = L?(T?) and V' =
H(T3) with the mean free condition imposed. We denote by || - || and (-,-) the usual L?-norm and inner
product, respectively. For any p > 2 we set

p/2
oty = [ (X lowmotF)” ar,

kez3,
m=0,1
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so that [|o||r2 = ||o]| reduces to the usual Hilbert-Schmidt norm. Note that ||o|| is controlled by ||o||» for
every p > 2.
We have the following existence results for (1.1)—(1.3):

Proposition 2.1 (Martingale solutions for the full system). Consider (1.1)—(1.3) with anye,6 > 0 and where
(1.4) holds with only finitely many agm # 0 (or where the ay ., decay sufficiently rapidly as |k| — o0),

(i) Given any initial probability distribution pn € Pr(H) there exists a stochastic basis S = (Q, F, P, {Ft}i>0, W)?
and a corresponding stochastic process (U, B, ©) with
(U.B,©) € L*(; Li;,([0, 00), H) N Li,.([0, 00), V),
which is weakly continuous, adapted to the filtration provided by the stochastic basis, (weakly) solves
(1.1)~(1.3), and such that Law(U(0), B(0),0©(0)) = u. We say that (S, (U, B,©)) is a Martingale
solution of (1.1)—(1.3).

(i) Moreover, for everye,d > 0, there exists a stationary Martingale solution (S, (Ug, Bs,©s)) such that
this family of solutions satisfies the uniform moment bound

sup Eexp(n(e|Us|? + 81 Bs|” + [©s]2)) < O < oo, (21)
£,6€(0,N]

for every N > 0, where n,Cn > 0 are independent of €,6 > 0.

Proposition 2.1, (i) can be established in a similar manner as for the 3D Navier stokes equations, namely
through a Galerkin regularization procedure, see e.g. [AFS08]. Regarding the existence of stationary Mar-
tingale solutions, Proposition 2.1, (ii), the proof proceeds exactly as in [FGHRW15] using Lemmas A.1,
A.6 in the Appendix below. Here again the existence of stationary solutions follows as a limit of invariant
states of a regularization of the governing equations following [AFS08|, but with an additional twist. The
idea is to consider a Galerkin truncation only in the velocity and magnetic components of (1.1)—(1.3) (cf.
[FGHRW15]). This allows the regularization procedure to preserve the advection-diffusion structure in (1.3)
which in turn permits the e, -uniform bound on L3(T?) norms of © in (2.1) (or for that matter on LP(T?)
for any p > 2). This uniform bound is needed for Theorems 3.1 and 5.1 below.

The formal limit equation is much more tractable analytically, and possesses unique, pathwise solutions.

Proposition 2.2 (Well-Posedness for the limit equation). Consider (1.5) supplemented with (1.6), (1.7)
and subject to the same condition on o given by (1.4) as in Proposition 2.1.

(i) Fiz a stochastic basis S and any initial condition 0y € L?(2; H') which is Fo measurable. Then there
erists a unique

0 L*(Q;C([0,00), H') N L},.(0,00), V"))

loc

which is Fi-adapted, solves (1.5) and satisfies the initial condition 0(0) = 0y. We say that 0 is a
Pathwise solution of (1.5).

(i) Writing 0(t,0q) for the solution with initial condition 0y € H' at time t > 0, we have for any t >0

0(t,00) — 0(t,00) a.s. in H  whenever 0f — 0y in H'.

(#ii) Pathwise solutions 6 of (1.5) satisfy the exponential moment bounds (A.1)—(A.3).

This well-posedness result for (1.5) is again a straightforward extension of known results in the deterministic
case, cf. [FS15], particularly since we are working with an additive noise. For discussion of the exponential
moment bounds, see Lemma A.1 in the Appendix.

3Recall that a stochastic basis consists of a probability space, a right-continuous, complete filtration {Ft}+t>0 along with a
collection W = {Wk'm} of independent, identically distributed 1d Brownian motions adapted to this filtration.
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We finally recall the Markovian setting of (1.5) as follows. Denote by Pr(H’) the space of Borel probability
measures on H'. Also denote by My,(H') and Cy(H') the bounded measurable and bounded continuous (real
valued) functions on H', respectively. The Markov transition functions are defined by

Pi(6p, A) =P(0(t,00) € A) for any t > 0,00 € H', A € B(H'),

where B(H’) is the set of Borel subsets of H' and the associated semigroup {P,};>0 acts on ‘observables’
¢ € My(H') according to

Pth(HO) = ¢(9)Pt(90, d6‘) = E(b(@(f, 90)),
H/
and on ‘initial distributions’ u € Pr(H’) by
uP(A) = [P0, A)d(o)

Recall that u € Pr(H’) is an invariant measure for P, i.e. an invariant measure for (1.5), if P, = p for all
t > 0. Since 6y — 0(t,0) is continuous by Proposition 2.2 for each ¢t > 0, we have that P, is Feller, mapping
Cy(H') to itself.

Recall that the Krylov-Bogolyubov procedure and the compact embedding of H' into L? immediately
produce the existence of an invariant measure for (1.5)—(1.7), while the uniqueness, a much more delicate
issue, is addressed below in Section 4. Using the moment bound (A.3) we infer that, for any invariant
measure and any p > 2

[ 10lsdito) < € < o, (2.9)

where the constant C' is as in (2.1) above.

3 Finite Time Convergence Analysis

In this section we establish the finite time convergence of solutions of (1.1)—(1.3) to solutions of (1.5) in the
limit as ,§ — 0, see (i) in the summary of our main results. We again emphasize that no relative rates
between € and § are required here. In Section 5 these results will be used to establish the convergence of
stationary solutions (see Theorem 5.1 below). The section concludes with some remarks concerning ‘corrector
systems’ which provide a different well-posed approximation to (1.1)—(1.3), namely an approximation that
is accurate up to time zero.

Note that we are working only with zero mean functions and vector fields. This restriction justifies the
use of the Poincaré inequality which we apply below without further comment.

Theorem 3.1. For every e, € (0,1] let (U, B,©) be a Martingale solution of (1.1)=(1.3) in the sense of
Proposition 2.1 and let 6 be a solution of (1.5) as in Proposition 2.2. Suppose that there is ng > 0 such that

sup 1]1Ee:><p(no(€|\U(0)H2 +3[BO)II* + [0(0)]|75 + 10(0)[125)) < Co < oo. (3.1)
g,0€(0,

Then there exists n1 = n1(no, v, &, Co) such that for each T >0, n € (0,m], v € (0,n/(n+ CT)], and p > 7,
there is a constant C = C(p,no, v, k,Co) such that

E sup [|O(t) —0(t)[” (3:2)
t€[0,T]

< Cexp(nT|l3s) (< + )7 + (E]O(0) - 60) |2 +£[U(0) ~ M (B)O)[2 + 5| BO) - MB)0)2)") .
and

T
E / (I0(6) = MauB) (D)2 + 1B(E) — My(8)(0)2) dt (3.3)

< OTexp(nTlo|3) (= + )7 + (E[O(0) — 60)|2 + £ U(0) ~ ML (B)O) + 1B0) ~ M @) O0)[2)) -
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Remark 3.2. As identified in Proposition 2.1, (3.1) holds for a collection of stationary Martingale solutions
of (1.1)~(1.3). The bound (3.1) holds for the unique stationary state of (1.5) due to (2.2). These observations
will play a crucial role below in Section 5.

Before proceeding to the proof we set notations for several operators that are used extensively. We denote
the Coriolis-Stokes operator by A which acts on sufficiently smooth, divergence free vector fields according
to

Au = —vAu + PQ x u, (3.4)

where P is the Leray projector onto divergence free vector fields. Note that P commutes with A, and
therefore we omit P in front of the Laplacian term in (3.4). Since u — Q x u is a skew symmetric operator,
then (PQ x w,u) = (2 x u,u) =0, and therefore A is positive definite on zero mean functions with

(Au,u) = v||Vul|?, for all u € HY(T?)® with V-u =0 (3.5)
which we use below without further comment. We also make use of the operator @) defined as
Qu = Au — (=A)"Y(By - V)?u, (3.6)
where (—A)~! has the range of zero mean functions. Note that
(Qu,u) > (Au,u) = v||Vul/?, for all u € H(T?)? with V- u = 0,

so that, in particular, @) is positive definite. Thus A and @ are invertible operators, and we may rewrite the
limit equation (1.6)—(1.7) as

w=Q 'Pésf, b= (-A)"YBy- Vu). (3.7)

Remark 3.3. Notice that by (3.7), u and b are respectively two and three degrees smoother than 0. By this
we mean that for any s € R if 0 € H*, then u € H**? and b € H**3, as can be seen from corresponding
symbols given explicitly in (1.9).

Proof of Theorem 3.1. In what follows C denotes any constant which depends on «, v, and Cjy, but which is
independent of ¢, §, K, o, and ¢t > 0.
Working from (3.7), (1.5) we have

du = Q' Pé3dd = Q' Pé3(kAO — u - VO)dt + Q' PézodW . (3.8)
Observe (1.6) takes the form Au = PBy - Vb + Pésf and adding it to an ¢ multiple of (3.8) we obtain
edu + Audt = (PBy - Vb + Pé3f)dt + eQ ™ Pé3(kA0 — u - VO)dt + Q™ PézodW . (3.9)

Next, we derive an evolution equation for b. From (3.7), (1.5) we obtain that

db = (—A)'By - Vdu = R(kA0 — u - VO)dt + RodW , (3.10)
where
R:=(=A)"YBy-V)Q 'Pés. (3.11)
Adding a §-multiple of (3.10) to (1.7) yields
6db — Abdt = (B - Vu)dt + 6R(kAO — u - VO)dt + SRodW . (3.12)
Set
vi=U~—-u, f:=B—b ¢:=6-0, (3.13)

where (U, B, ©) is solution of (1.1)—(1.3). Comparing (3.9) and (1.1) we obtain

edv+Avdt = (PBy-V f4+Pé3¢)dt+P(§B-N B—eU VU )dt—eQ ™ Péy(kAG—u-V)dt—eQ ' PésodW . (3.14)
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Similarly by substracting (3.12) from (1.2) we have
§df — Afdt = By - Vodt — (U - VB — B - VU)dt — SR(kA0 — u - VO)dt — SRodW. (3.15)
Next, comparing (1.3) and (1.5) we obtain
O — kAp = —U -V —v- V8. (3.16)
Applying the Ito formula to (3.14) and recalling (3.5) yields
%deH? + | Vo 2dt = (<BO -V f,0) + (é30, v>) dt — e(U - VU, v)dt + 6(B - VB, v)dt
— =(Q 7 Péa(rA0 — u- V6), v)dt + 2| Q7' Pesor|*dt — £(Q ™' Péso, v)dW . (3.17)
Similarly (3.15) yields
gdHfH2 + ||V f||dt = <Eo -V, f)dt —6(U - VB — B -VU, f)dt — 6(R(kAO —u - V), f)dt
+ g||Ra||2dt — 6(Ro, f)dWw . (3.18)

Finally from (3.16) and the fact that V-v =V -U =0,

1d

2 2 _ g
5 20l + sVl = (0 76,60). (3.19)

Addition of (3.17) and (3.18), and integration in time up to ¢ A 7, where 7 is any stopping time, gives

Ellote ADIP + 815 ADIP) + [ GIVolP + VA7) ds = S El O + 317 O)1)

N | =

—i—/o (ég(b,v)ds—a/o <U~VU,v>ds+5/O ((B-VB,v) —(U-VB—B-VU,[)) ds
tAT

+ 5/0 (%|Q_1Pé3a||2 — Q7' Pé3(kAO —u - VG),U>) ds
tAT tAT

+5/ <1|Ra|2 - <R(m9_u.v9),f>> ds—/ (e(Q ' Péso,v) + 6(Ro, f)) dW .
0 2 0

Here we note that W is the same process in both (3.17), (3.18), and we have used that (By - V) is anti-
symmetric to cancel terms. Next, we estimate terms on the right hand side. First,

N v C
[(€3p, v)| < [l9ll]lv]l < gI\WH2 + ;HaﬁIIQ-

Since (U - Vv, v) = 0, u is two degrees smoother than 6 (by (3.7)), and using the embedding H? < L, we
have

(U - VU0 = [{U - Vu,v)| = (U - Vo, u)| < [U[|Vollllull= < CIU[[[Volllufm= < CU[[Vol[|0]]

IN

v 5 Ce 212

— — 0]“. 2

IVl + 06 (3.20)

Next observe, again using (3.13) and that all of the vector field are divergence free,
(B-VB,v)—(U-VB—B-VU, f)=(B-Vfv)+(B-Vbuv)—{(U-Vb—B-Vv— B-Vu,f)

=(B-Vbv) — (U -Vb—B-Vu,f)

= _<va7b>+ <vaab> - <BVf,’U,>,
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and consequently, using again that both u and b are two degrees smoother than 6, similarly to (3.20), we
have

(B VB,v) — (U-VB = B-VU, )| < CUBIITolbl + 10N bl + BNVl 2)
< Bl + 1T NIV Al + 1BV A 6l)
1 co
< = 2 2 2 2 2y
< = WITOl? + VA1) + IO + 1B)%)

Next observe that the range of Q! consists of divergence free vector fields, and consequently
Q7 Pés(u-VO),v) = (u-V,é3-Q ) = —(u-V(éz-Q 'v),0)
Recalling that Q~' provides two degrees of smoothing, and using again H? < L>, we thus obtain
Q7' Pes(kAf —u-V0),v)| < ClI0|[[v]l + Cllolllle]|ull = < 8—V£IIVUII2 + %(H@H2 +1e1%) -
Analogously since R has also two (in fact three, cf. (3.11)) degrees of smoothing,

(B(rAO —w-V0O), /)| < ClONILA+ ClANON el a2 < %IIVfH2 + o161 + 1611) -
Finally, we trivially have
IRol* < Cllolf?, Q™ Pésal* < Clloll?.
Combining all of the preceding estimates we infer

1 tAT ) ) 1 ) ) C tAT )
3| IR+ VAR s < SEROF +51 7R + 5 [ o1 ds

2
2 2 1 T 2 2 2 2 LNT 2
+COE+67) {1+~ ; IECITI™ + N BI + 11017 + 1) ds + ——lo[|"(e + 8) + Mear, (3.21)

where M, represents a Martingale term. Working from (3.19) we have

1d C
§EII¢H2 + &V < [[ollsIVll[10]lLe < sl VI* + ;HWHQIWII%Ba
and therefore
2 < |lp(0)]1? ¢ (s)||> Wv 2d 3.22
sup  [[¢(s)[” < [I#(0)[° + sup  [|0(s)||7 [Vol|* ds. (3.22)
SE[0,tAT] K N selo,tnr] 0

We will now implement a probabilistic modification of the Gronwall inequality.

Lemma 3.4. Assume that an Fi-adapted stochastic process (X (t))i>o satisfies, for each K > 0,
¢
EX(t A1) < KT+ CK/ EX (s AT ) ds + K2C(e + 0)(1 + ||o||*t) (3.23)
0

where T,e,0 > 0 are constants, and {7k} is a collection of stopping times which satisfies
P(rix <t) < C'e K,
for some n > 0. Then for anyt >0 and v < ﬁ one has
E(X(t)" <Ci(T?+ (e +9)7), (3.24)

where C1 = C1(C", t, ||lo||,v) > 0.
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We postpone the proof of Lemma 3.4 to the end of this section. To implement Lemma 3.4, we define the
stopping times

ric = i {0(s)]3 > K}, (3.25)

for any K > 0. Note that for each ¢t > 0, and sufficiently small 0 < n < 91 (%, ||o||L3,70), one finds by the
Markov inequality, (A.1) and the assumption (3.1),

Plri <) =P(sup [0()l3s 2 K) < e Bexp (n sup 00 ) < Ce™™ explntiol o).
s€|0,t s€(0,t

With 7 = 7g, standard energy estimates, (A.2), (A.9), and the assumption (3.1), we can estimate a term on
the right hand side of (3.21) as

t

tATK
]E/O 1912 (1T + 11BII* + [16]]%) ds < CKE/O (VU + IVBI* + [161I*) ds

€ o C 1
<CKE( = 4+ ZIBO)|*+ — 2+ —16(0)]° K|o||*t
< OKE (SITOI + SIBO)I? + ZIOOI + 3-[60)[?) + CKl]
<CK(+ o). (3.26)
Hence, by combining (3.21) with (3.22) and using (3.26) we find for each K > 1, the estimate (3.23) is

satisfied, where

X(t) = sup, les)I*, T =E(leO)]* + Clellv()* + 8| F(0)II*)) - (3.27)
s€|0,
By Lemma 3.4 the estimate (3.24) is satisfied with such X'(¢) and T.
We can now prove (3.2) by combining (3.24), (A.2), Corollary A.5, and the assumption (3.1). For any
p >y, we find

E sup [lg(s)[|” < CE sup [[¢(s)["(1O()[P77 + [|6(s)[P77)
s€[0,] s€[0,1]

<O(E( swp o))" | (E sup [0@)2e=)" + (E sup |9<8)H2<p_v>)1/2]

s€[0,t] s€0,t] s€[0,t]
1/2 1/2 1/2
< C(B( sw [6())) " | (Eexp (1 sup 10G)I2)) " + (Eexp (3 sup [6(s)]?) ) ]
s€[0,t] s€[0,t] s€[0,t]
1/2
< Cexp (ntlloll3s) |77 + (e +6)7] (3.28)

Having established (3.2), it remains to prove (3.3). Note that from (3.21) we have

E/O WIVol*+ [V f11*)ds < E(ello(0)[* + 8]l £(0)[1*) + CIE sup [[é(s)]*

s€(0,]
1/2
r o+ ) (E( sw [01)?) " (E(/ (012 + 1312 + [61P)as) ) /
s€[0,t] 0
+ C(e? +52)E/0t 10]12ds + (£ + 6)C||o||*t. (3.29)
Combining (3.2) and (3.29), and once more invoking (A.2), Corollary A.5, and (3.1), we find

t
]E/O WIIVol2 + |V F1?)ds < E(elo(0)]|* + 6]l £(0)]%) + Ctexp (ntllol|3s) [T + (= + )]
+ C(e® + %) exp (nt|o]|®) + C(e + 8) o]t (3.30)

completing the proof of (3.3), and thus of Theorem 3.1. O
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Proof of Lemma 3.4. For fixed K > 0, applying the Gronwall lemma to (3.23), we have

]E(X(t)]lTK>t) <EX(tATg) < (KT +COK2 (e +0)(1 + ||U||2t)) exp(CKY). (3.31)
Then, for any 0 < v < 1,
oo oo ~
E(X(0)" = Y E((X1) Insiln_izt) £ Y (E(XO1nse) ) (Plres <)
k=1 k=1
> 8!
< (@)Y (KT + CRA e+ 0)(1+ [lo]20)] " exp(3Ctk — (1= 7)nk)
k=1
SCUT7 + (e +96)7), (3.32)
where we have assumed in the last line v < 7 JF"C ; to guarantee convergence of the series. O

Remark 3.5. We note that the formal limit system (1.5)—~(1.7) does not well approximate (1.1)~(1.3) in
its wvelocity and magnetic components at time t = 0. This is due to the singular nature of the limit as
€,0 — 0 and is reflected in the phase space mismatch between the two systems. Such considerations are
behind the derivation and analysis of the so called ‘corrector systems’ for analogous singular perturbation
problems arising in large Prandtl number convection carried out in [Wan04, FGHR15].

To obtain a more accurate approzimation for (1.1)—(1.3) in our situation we may expand solutions in
formal asymptotic series involving multiple time scales for instance following the method of inner and outer
expansions as in e.g. [O’M74, KP03]. If 6 < & < 1 this leads to a two stage approximation. By first treating

~ 0 in comparison to € we obtain

Ue = € 0)+Q e t)—e e 0
e =e"U(0) + Q7 1es0.(t) — e FQT1630(0),
be = (=A)"Y(By - V)ue,

df. = (—u. - V. + kAO.)dt + odW.

By next treating € ~ 1, in comparison to § we find

E(atu&(s + Ue - V’u&(s) = —Au&(s + BO . ngﬁ + é39€)5 (3.33)
bes(t) = 2/ B(0) + (=A) " By - Ve 5(t) — e/ (=A) 1 By - VU(0), (3.34)
5 = (~ues - Ves + KAl 5)dt + odW. (3.35)

This collection of equations provides a well posed approximation of (1.1)=(1.3). The accuracy of these
approximations can be rigorously established using variations on the analysis carried out in the proof of
Theorem 3.1 (and see also [FGHR15]). Note also that analogous approxzimate systems can be found in the
cases € K 0 <€ 1 and when € ~ §. In any case such approrimate equations are not required for our analysis
below which focuses on long time asymptotics, and we omit further details.

4 Analysis of the Markovian Dynamics of the Formal Limit Sys-
tem

In this section we establish conditions guaranteeing the contractive property (1.15), see point (ii) in the
summary of main results. Recall that (1.15) implies that the limit equation (1.5) has at most one invariant
measure which is thus ergodic. Moreover, this contractive property plays a crucial role in Section 5, where
it is used to establish the convergence of statistically stationary states for (1.1)—(1.3) as ,d — 0.

As we have already noted in the introduction associating the contraction (1.15) with a version of the
Hormander bracket condition does not require any significant new ideas in comparison to [HMO08]. Rather
our contribution here is to show that Hérmander’s condition holds for (1.5) with some specific noise config-
urations. Indeed, in view of the complex nature of the constitutive law (1.9)—(1.10) this verification requires
a non-trivial analysis.

Before proceeding to the main results in the section, we first recall some preliminaries related to the
Hoérmander bracket condition and to Wasserstein metrics.
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Hormander’s Condition

In our setting and in view of [HM06, HMOS] (see also [Doo48, Kha60]), the proof of (1.15) reduces to
establishing smoothing properties of the Markov semigroup {P;};>o associated to (1.5). Following [HMO06]
and in the sprit of [H67] this leads to a Hérmander-type bracket condition as follows.

Define, for each k € Z% and z € T3,

op () := cos(k - x), or(z) = sin(k - z),
to be the eigenfunctions of the Laplacian T3, and recall that

odW = § o dWEm
kez3 ,me{0,1}

where Zi = {k = (k1, ko, ks) € Z3 : k # 0,k; > 0} is the integer lattice half-space and aj, ., € R. Let
Wy = span{o" : a;j, # 0},

W, = span{{[[F, V], 0] = Mu(¥) - Vo + My(o) - Vip: ) € Wyo1,0 € Wot U W"—l}’ (4.1)

where

F(0) = —kAO + M, (0) - V9, (4.2)

and where, for any Fréchet differentiable functions (vector fields) Ei, Es : H — H, one defines the Lie
bracket [Eq, Eo] : H — H as

[En, E](0) = VE2(0)E1(0) — VEL(0)E2(0) - (4.3)
The Hormander-type condition is now stated as follows:
For every N > 0 there exists an n = n(N) such that W,, D Hy , (4.4)

where Hy = span{o}" : k € Z3,|k| < N,m € {0,1}}.

Wasserstein Metrics

In order to clarify how (4.4) implies contractivity in the Markovian dynamics associated to (1.5), we proceed
to discuss a few generalities about Wasserstein metrics. Recall that, given a metric space (X, m), the
associated Wasserstein distance 2, on Pr(X) is defined by the following equivalent formulations:

W (p,v) =  inf /m(u,v)dF(u,v) = sup /d)du—/qﬁdy . (4.5)
rec(u,v) lpllLip, m <1
See e.g. [Vil08]. Here C(u,v) denotes the set of couplings between p and v, namely
Clu,v) ={T ePr(X x X): T(Ax X) =pu(A),I'(X x B) =v(B) for any A, B € B(X)},
and
|¢(u) — ¢(v)]
ip,m = ; 4.6
ol = sup L (4.6
is the Lipschitz semi-norm corresponding to (X, m).
In our setting we consider the metric p = p, on the phase space H' = L?(T3) as
1
0,7) = inf / ex AP’ ||dt 4.7
pOv) = b | ; p(llplI) Il (4.7)

for a suitable n > 0, where P(6,¢) = {p € C*([0,1], H') : p(0) = 0, p(1) = 1}. Notice that

10 =]l < p(8,4) < exp(2n(16]* + [[4]1*))]16 — ¥]|. (4.8)
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Criteria for Contractivity

Invoking the abstract machinery developed in [HMO08, HM11], we now establish contractivity for the Marko-
vian dynamics whenever Hormander’s condition (4.4) is satisfied.

Theorem 4.1. Let {P,};>¢ be the Markov semigroup associated to (1.5) and assume that the Hormander
condition (4.4) holds. Then {P,}>0 is contractive in 20,:

W, (w1 Py, o Py) < Ce_WthIIp(ul,,ug) for every t >0, (4.9)

and hence {P,}i>0 possesses a unique ergodic invariant measure. Here the metric p is defined relative to an
0<n<nloll,&,v). This number ny and the constants C = C(||o||,k,v) > 0, v = ~'(||o]|, x,v) > are all
independent of t > 0 and 1, pa.

Remark 4.2. Under the conditions of Theorem 4.1 the unique invariant measure p satisfies certain ad-
ditional attraction properties: p is exponentially mizing, and it obeys a strong law of large numbers and a
central limit theorem. See e.g. [FGHV1/] for more precise analogous statements.

Proof. The proof essentially follows ideas for the 2D Navier-Stokes equations in vorticity formulation de-
veloped in [HM06, HM08, HM11], so we will be sparing in details. Indeed, while we are working in 3D,
the constitutive law in (1.5)—(1.7) (that is, the functional M, cf. (1.9)) has two degrees of smoothing as
compared to the one degree in the Biot-Sawart law.

The bound (4.9) follows directly from [HMO08, Theorem 3.4] which requires us to verify three conditions.
The first condition, and the most difficult step in our setting, is a bound for VP;¢(u) closely related to
the asymptotic strong Feller condition and is thus a form of smoothing. This property follows from [HM11,
Theorem 8.4] by invoking (4.4) along with the Lemmata A.1-A.3 established below. Note that this is the
only point in the argument where we make use of (4.4).

The second and third conditions needed for [HMO08, Theorem 3.4] are a form of irreducibility and certain
exponential moment bounds. The irreducibility condition is straightforward in our setting due essentially to
the fact that zero is a stable fixed point of the unforced dynamics. See e.g. [EM01, CGHV13] for further
details. The second moment condition holds due to the Lemmata A.1-A.3 below. With (4.9) verified, we
immediately infer the uniqueness and ergodicity of invariant measures. A standard application of the Krylov-
Bogoliubov averaging procedure and compactness yields the existence of invariant measures and thus the
proof is now complete.

O

Lie Bracket Computations

We now demonstrate one situation in which (4.4) is satisfied, but a variety of other configurations can be
handled with the approach given below.

Theorem 4.3. The Hérmander bracket condition (4.4) holds if o} € Wy, or equivalently ou. ., # 0 for all
ke {él,ég,ég}, m e {0, 1}

A preliminary step in the proof of Theorem 4.3 is to establish an iterative process for producing new
directions that generates the subspaces W, specified by (4.1).

Lemma 4.4.

(i) Suppose that U;»”/ €Wy and o € W, for some j,k € Z3 and all m,m’ € {0,1}. Then OO, €
Wit for m € {0,1} whenever

(Mu(k) - j| # [Mu(j) - k. (4.10)

(i) Assume that o} € Wy and U}C”I € W, for some k = (k1, ks, k3) € Z3 and all m,m’ € {0,1}. Then
oie, € Way for m € {0,1}, provided

k3| D(k)

fa(@- WK +abal(Bo - 1)+ vk £ s

(4.11)
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(iii) Similarly if o7, € Wo and o € W, for m,m’ € {0,1} then oﬁééz € Wyt form/ € {0,1} if

[ = Fa (R + hoks((Bo k)2 + vk # éﬁk; + 03

(v + (Bo)3)ks — Qoka|  (4.12)

[\ V)

(i) Finally whenever o7 € Wy and o € W, for m,m’ € {0,1}, then U,Ziés € Wyt for m' € {0,1} as
long as
ki 4+ k3 #0. (4.13)

Proof. Observe that from (1.8) and the definition of the operator M one obtains for each k € Z3 and
m € {0,1},

M, (o}") = My(k)ay", (4.14)

where M, is defined in (1.9) and is independent of m. To simplify notation we drop the subscripts w of M,
M, and instead write M, M for the remainder of the proof.

For the first item, (i), observe that by definition [[F, o}'], U}”,] € W41 for the specified j, k and m,m’ €
{0,1}. Here recall that the superscript in o} is understood modulo 2, and F' and the Lie bracket are defined
by (4.2), (4.3). With (4.14) we observe that:

[F, o], 0] = M(o}") - Vol + M(a?) - Vo

= (=)™ M) - oo™ T+ (1) THM(G) - koot (4.15)

Using standard trigonometric identities we have

n ’n,, 1 ’n,nl n n/ n ’n,, n 77/
Tk = 5((_1) Uki_j + (1) Ukjj )=

and consequently (4.15) implies

[1F, 07", 07"
:%((—1)(m+1)(m’+1)(/\/l(k) “JHEM(G) - k)alT+J;m’+1+(_1)m(m/+1)(M(k) = M) - k)a}g”_?ml“) . (4.16)

Then with m,m’ € {0,1} replaced by m 4+ 1, m’ + 1,

[[F, UZlJrl],o';llJrl]
= %((—1)mm' (M(k) - j+ M) - k)Uij;_m/-i-l + (=)™ (M(K) - 5 — M) - k)azz:;m/ﬂ) RNVRTS

Combining (4.16), (4.17) we find that oﬁémlﬂ, U;n:;m’ﬂ € Wy 1, provided that the matrix

( (=1) DT (M(K) -+ M(G) - k) (=)™ (M(K) - § + M(35) - k) ) (4.18)

(=)D (M(K) - j = M) k) (=10 (M(K) - = M) - k)

is invertible, which is true exactly when (4.10) holds, and (i) follows.
The remaining items (ii)-(iv) now follow from (i) and (1.9)—(1.10) after some direct computations. Here
in particular note (4.11) uses the fact that € = 0. The proof of Lemma 4.4 is complete. O

Proof of Theorem 4.3. We begin by making the preliminary observation that
VN > 0,3K = K(N,v,Q) such that (4.11), (4.12) both hold whenever |k, |, |k2| < N, ks > K. (4.19)

Indeed, for any fixed |ki|, |ka| < N, the left hand side of (4.11), (4.12) grows as k3 while the right hand side
grows as kj as ks — oo.
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We proceed to establish the desired result by showing that
for any N > 0 there is an n such that o' € W, for any |ki|, |kz|, |ks| < N and any m € {0,1}.  (4.20)

Fix N > 0. Starting from k = (1,0,0) and repeatedly applying Lemma 4.4, (iv), we obtain an ny such that
o' € W, for k= (1,0, K) and each of m € {0,1}. Here, K > 0 is as in (4.19) corresponding to the given
N > 0.

Next, by Lemma 4.4, (ii) and (iii), we obtain an ny > n; such that o} € W, for every k = (ki, k2, K)
with |k1|, |k2| < N and ks = K. From here, applying Lemma 4.4, (iv), we obtain ng > ng so that o}* € W,
whenever |k1|, |kz|, [ks] < N, m € {0,1} and k ¢ span{és}.

Finally, to obtain the directions corresponding to span{és}, consider, for any [ € Z \ {0}, elements
o € Wi, of the form k = (£1,0,1) with m = 0, 1. For any such k, noting that ks = 0, the condition (4.11)
reduces to

_Dk)
v+ (Bo)}

=y
~—

(Bo - k)? + v|k[* # (4.21)

Now observe that the sign in k1 may be chosen such that (BAO)% < (By-k)?. Indeed, one may take k; so that

sign(k1 (Bo)1) = sign(ks(Bo)s) or, in the case that either (By); = 0 or (By)s = 0, one may choose any sign
for k1. With this choice, (4.21) holds since

R 1 . 1
(Bo - k)? + v]k|* < —————((Bo - k)* + v|k|H)? <

——_D(k).
v+ (Bo) v+ (Bo)i

Thus, we obtain an n > ng such that (4.20) holds for the given N. The proof of Theorem 4.3 is complete. [

5 Convergence of Statistically Steady States

In this final section we combine the finite time bounds obtained from Section 3 with the contraction estimate
(4.9) of Section 4, to establish the convergence of statistically invariant states for (1.1)—(1.3) to the unique
invariant measure of (1.5) (see (iv) in the summary of main results). As we discussed in the introduction,
one of the novelties here is that our convergence analysis applies to the extend phase space H, not just to
the temperature component, as was the case in our previous work [FGHR15].

In order to precisely state the main result of this section we introduce some notation. Recall that the
metric p on L?(T3) is defined in (4.7). Here the parameter > 0 appearing in (4.7) is taken to be a suitably
small value so that (4.9) applies. Using p we define a new distance on H according to

(U, B,©),(U,B,0)) = |U Ul + B~ Bla + p(©,0).

Following the notation in (4.5), p induces a Wasserstein metric on H which we denote by 20;.
In what follows it will be useful to consider the set of ‘observables’

V(H)=Vy(H):={¢peC'(H):[g], <o}, (5.1)
where [-],, denotes
(0], = sup sup [Vud(u,b,0) - 1| + sup [Vod(u,b,0) - G
(u,b,0)€(H )2 xH' [ Qe [Crll 1 =1 CeHY[[Call 1 =1

+exp(_77H9”) Sup |V9¢(u,b, 6‘) §| :
§EH,||€]l=1

It can be verified with a straight-forward proof (see [HMO8, Proposition 4.1]) that, for any ¢ € C*(H),

16l 2ip.s < C[8y- (5.2)
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This bound is useful for translating the convergence of measures relative to 20; to the convergence of
observables from V(H). See (5.4) below.
Let L : H — H be the extension operator associated to (1.6)—(1.7) given by

L(0) = (M(0),0).
Also, the projection operator Il : H — H’ will associate elements in H to their § component,
I(u,b,0) = 6.

Recall that for any measure p and function F', the push-forward of p under F is given by Fyp = po F~1L
To simplify notation, for a measure p1 on H', we will use Lu; = Ly to denote the extended measure on
H, and similarly for us on H we will write ITus = ITgpg for the projected measure on H' (i.e. its marginal
in the 6 component).

Theorem 5.1. Suppose that the conditions imposed in Theorem 4.1 are satisfied. For any e,0 > 0, let pie s
be a statistically invariant state of (1.1)—~(1.3) satisfying the uniform moment condition (2.1) and let po be
the unique invariant measure of (1.5). Then, there exists ¥ = Y(v, k,||0]|), C = C(Co, v, k, ||c||) which are
independent of €,9 > 0, such that

W5 (e 5, Litg) < Cle +6)7 (5.3)

for every £,0 > 0. This implies that for statistically invariant states (U, B,©) and 0 distributed respectively
as pe s and Lo,

[E(6(U, B,©) — ¢(L0))| < C[d]y (e +6)7 (5.4)
for any ¢ € V(H).

Remark 5.2. The estimate (5.4) indicates that, at statistical equilibrium, observations of © are well approz-
imated by observations of 6, which in turn provide good estimates on observations of (U, B) through M ().
That is, using (5.4) we can approzimate (U, B) using observations of © from statistically stationary states.

The proof of Theorem 5.1 makes use of a second metric on L?(T?) defined as

p"(0.6) = p(L(6), L(9)),
and its associated Wasserstein distance 20 - .
Lemma 5.3. The metric p* is equivalent to p and hence 20« and 2, are also equivalent. Moreover,
Ws(Lpn, Lpo) < W (p1, p2) < CW5(Lpa, L), (5.5)
for any p1, p2 € Pr(L*(T?)).

Proof of Lemma 5.3. Invoking the smoothing properties of the constitutive law M = (M, M) along with
(4.8), we find

p(0,0) < p*(8,0) = [|Mu(0 = 0)| 111 + | My (0 — )| a1 + p(6,6) < C||16 — 0] + p(6,60) < Cp(6,6).  (5.6)

It follows directly from the definition that the corresponding Wasserstein distances 20, and 20, are equiv-
alent as well; cf. (4.5).
To establish (5.5) for each k > 0, we consider
Ty = {¢: L(T%) = R : ||¢l|Lip,p- <k},
Ty :={¢: L*(T3) — R : ¢(0) = (L) for some ¢ : H — R with |[¢)||ip.5 < k}.

We claim that for each k > 0 one has Ty C TF C TS'®, where C is as in (5.6). Indeed, if ¢ € T, then

[6(0) — ¢O)] _ [W(LO) —w(LO) 4d

p*(0,0) p(L(0),L(O)
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and therefore ¢ € TF. On the other hand if ¢ € TF we define 1 := ¢ o IT (clearly ¢ = ¢ o L) and calculate

[(ub.0) — (@ b.0) _ _ |6(0) —o(O)  _ |6(0) — #(0)] _ o 1900) —#(0)| ok
p((u;6,0), (a,0,0))  p((u,b,0), (a,

)T p0.0) T pr(0.0)
and we showed ¢ € T5'%. Finally, for any g, ua € Pr(L?(T?)),

)
B )

i
b

W;( Ly, Lpz) =

[ oo )~ [ owo)ino)

Hd’HLw p<1
=;:% /¢(9)du1(9) —/¢(9)du2 ‘ < ;Sﬁ /(b Jdpa ( )—/¢(9)du2(9)‘ =W, (1, p2),
and
Wy (1, p2) = s;;)l /¢ )dp )—/¢(9)duz ’<¢sequ>c /¢ )dpn )—/$(9)du2(9)'
=C sup /$(9)du1(9) —/$(9)du2(9)‘ = CW;(Ly, Lpsa),
o1y
as desired. O

By combining Lemma 5.3 with Theorem 4.1 we obtain the following ‘lifted’ contraction property.

Corollary 5.4. Let {P,}1>0 be the Markov semigroup associated to (1.5) and assume that the Hormander
condition (4.4) holds. Then {P;}>0 is satisfies the following contractive property in 2j:

Wy(L(p Pr), L(paPy)) < Ce™ WLy, L) for every >0, (5.7)

where the constants C = C(||o||, k,v) > 0, n = n(||o]||, x,v) > 0, v =~'(||o]|, x,v) > 0 are all independent of
t >0 and p1, pe.

Proof of Corollary 5.4. By combining Lemma 5.3 with (4.9), we find that
Ws(L(p1 ), L(paPr)) < CWpe (pa Py pa ) < CW,y (1 Py, p2 Pr)
< Ce_v/timp(ul,ug) < Ce_v/timp* (p1, p2) < Ce_WthlTﬁ(Lul,L,ug),
for any puy, uz € Pr(L?(T?)), where C is independent of ¢t and 1, pia. O
We now proceed with the proof of Theorem 5.1.

Proof of Theorem 5.1. We invoke the invariance of o under P; and apply (5.7) to infer for any ¢,¢9 > 0,

25 (fe, 6,L/L0) pe,s> L(poPryt,))

W, ( (
W (pte,s, L((Mpe,5) Pryty)) + W5 L((Mpe 5) Prato )5 Lo Pryey))
W (pte 5 L((Wpte,5) Prsey)) + Ce™ 00 5(L((Hpe 5) Py, L(po Py))
W, ( ((

pe,s, L((Tpte 5) Pigty)) + Ce™'to 205 (pe,5, L((Mpe,5) Pr)) + Wps(pe,5, Lto)] -

By taking to = to(||o||, &, ) large enough such that Ce™'to = 1, we find that for ¢ > 0,

Qnﬁ(,us.,év L,UO) < Qmjﬁ(ﬂs,é; L((Hﬂs,é)Pttho)) + CW; (/Ls 85 ((Hﬂs,é)Pt))- (5'8)

Using the coupling definition of the Wasserstein metric in (4.5) it follows that for any s > 0,

W (pe,s, L((Mpe,5)Ps)) < Ep((U, B, ©)(s), L(0(s)))
=E(|U(s) = Mu(0(s))ll g + | B(s) = My(0(s)) [ 1) + Ep(O(s),0(s)),  (5.9)

Il(S) IQ(S)
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where (U, B,©) ~ p.s denotes the stationary solution to (1.1)—(1.3) provided by Proposition 2.1, and
0 denotes the solution to (1.5) with initial condition distributed according to the stationary state © =
O(e,d) ~ I s. By combining the estimates (5.8)—(5.9) and integrating in ¢ over the interval [0, o] we infer
that

wﬁ(ﬂa,éaLNO) < tg/ O(Il(t + to) + Ir(t + to) + Il(t) + Ig(t)) dt = C/ O(Il(t) + Ix(t)) dt. (5.10)
0.Jo 0

where we have absorbed t( into the constant C' = C(]|o||, k,v) in the last line. Applying the Cauchy-Schwarz
inequality, (3.3) with 6(0) distributed as ©(0), and (2.1), we obtain a bound for I as

1/2

2to 2to
/ L{t)dt<C (E/ (IU(t) = Mu(6@))[I3: + 1 B() = My (O(t) 17 dt)
0 0

< Cexplntolo]3) (e + 8)7 + (B(EU(0) - M. (BO)] + 8]1B(0) ~ As00))2)")
< Cexptollo ) (e + )7 (BT O)]2 + [ BO)]> + [©(0) | + 1)
< Cexptollalf) (e +6), (5.11)

where C' in the last line depends on Cj given in (3.1), but is independent of ¢, £, and ¢. Similarly, using a
property of the metric p, (4.8), and the bounds (3.2), (2.1) we have

2to 2to
/0 I(t)dt < CE/O exp(2n([©@)II° + 0(1)[1*)I|©() — (t)|dt

1/2 1/2
§C<1Eexp(4n sup ]<||@<t>|2+||9<t>|2>)> (E sup |e<t>—e<t>||2>

t€[0,2t0 t€[0,2¢0]
/4
< Cexp(10ntollo|7s)(e + 0)"* (E(IU(0)[ + |B(0)]|* + [[©(0)[*)”
< Cexp(10nto|o]|7s) (e + 6)7/%, (5.12)
where the constant C' depends on Cj, but is independent of ¢g, €, and §. Combining (5.10) with (5.11)—(5.12)

yields (5.3). The convergence of observables as in (5.4) follows from (5.3) by using the definition of 20; (see
(4.5)) and applying (5.2). O

A Uniform Moment Bounds

This section collects various moment bounds related to the full system (1.1)—(1.3) as well as the limit active
scalar equation (1.5) which we use repeatedly in the analysis above.
We begin with some LP-bounds on the limit equation.

Lemma A.1. Let 0 be a solution of (1.5) with Fy adapted initial condition 0y. Then, for any p > 2 there
exists constants no = no(p, K, ||o]|Lr) > 0, C = C(p, k) and o = a(p, k), such that for each n < ng

t
E exp (77 s 1011z, +n/ |9||2Lpd8> < CEexp(n(]|6o|7» + tlloll70))- (A1)
se|0,t 0
Moreover,
t
Eexp | n Sl[lp]||9|2+/-”»/ IVO][*ds | | < CEexp(n([[o]l* +tllo||*))- (A.2)
se|0,t 0

Finally, for any t >0

Eexp (n]0(t)[Z,) < CEexp(n(e™*"|6ol|70 + CllollZs))- (A.3)
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The LP-estimates (A.1) and (A.3) are established in [FGHRW15, Proposition 3.1] for a more general
divergence-free drift diffusion equation supplemented with mixed Dirichlet-periodic boundary conditions.
Indeed, recall that £ = 6 satisfies

dE + (v VE— kAL = odW, £(0) =&, (A.4)

with ||v]|g2 < C||&]] (see (1.9)). Then (A.1) and (A.3) follow precisely as in the proof of [FGHRWI15,
Proposition 3.1] with Ra =0, making obvious adjustments to work on the domain D = T3.

Similarly, an estimate of the form (A.2) follows immediately from [FGHRW15, Proposition 3.3] for the
active scalar equation obtained in the infinite Prandtl limit of the Boussinesq system. This equation bears
structural similarity to (1.5), and the proof of (A.2) for (1.5) can be obtained with essentially the same
argument, under a simplifying assumption that Ra = 0, and with obvious changes for the domain D = T3.

Next, we need an estimate for the first variation Js ;& of (1.5). That is, for the solution of

¢+ My(Q) - VO + My (0) - VC— kAC =10, ((s) =¢, (A.5)
where ¢ € L%(T?), s < t, and M, being as above (see (1.9)).
Lemma A.2. For each p >0 and n > 0 there exists C' such that

E sup || Js&]P < Cexp(nlo]*)]I€]P -
s,t€[0,1]

We also need a similar estimate for the second variation J2 (£, &) of (1.5), that is, for the solution of the
problem

8t< + Mu(C) - Vo + Mu(e)vc + Mu(JO,té.) : VJO,té./ + Mu(']O.,tgl) ' VJO,té. - ’{AC - Oa C(S) =0 ) (AG)
where &,¢ € L2(T?) and s < t.

Lemma A.3. For each p >0 and n > 0 there exists C' such that

E sup [[JEE )P < Cexp(n]lbol?)ll€]P)E P -

s,t€[0,1]

The proofs of Lemma A.2 and Lemma A.3 follow ideas developed for the 2D Navier-Stokes equations
in vorticity formulation (see e.g. [HMO06]). The difference here is that we work in 3D, but have superior
smoothing properties of the constitutive law (1.9). The required modifications are straightforward, and we
omit details.

Next, we prove for the system (1.1)—(1.3) analogous results to those in Lemma A.1.

Lemma A.4. For any v < k?v/(4C||o||?) and K > 0,

€ 9, 0 2 c 2 7 2 ,, C 2
P {sup { SIUDNI+ SIBOI"+ 50017+ [ SIVUIE+ VB[ + 5 [IVe]*ds
t>0 KV 0

C||U||2

_ ¢ 2_§ 2_2 2 > < o7 VK
o - 21O - ez - Ao k| £)) < e

where C' = C(T?).
We have the following corollary as an immediate consequence:

Corollary A.5. For any T >0, §,e <1 and v, C as in Lemma A.4, there exists no = no(k, v, ||o]|) such
that for any 0 <n <mny and any Fo measurable U(0), B(0),O(0) one has

€ ) C Ty C
E exp <n sup <5IIU(t)II2 + §IIB(t>H2 + %—Vl@(t)IIQ) +n/0 §||VUH2 +[IVBJ* + 2—V||V®|I2ds>

te[0,7)

€ 1) C Clle]?
< ceex (1 (SI0OIP + 51O + S oo+ L1
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Proof of Lemma A.4. Testing (1.1), (1.2) by U and B respectively and adding them we obtain
d (e 2, 2 2 2 2, C 2
7 \glIUI"+ HB|| +VIVU|I" + IVBI|" = (0,Us) < —||VUH + Vel (A.7)
(A.B)

It6 formula applied to (1.3) yields

1 1
3O + [ VO[*dt = S|lo|*dt + (o, ©)dW

By adding 2C/(kv) multiple of (A.8) to (A.7) we obtain

C C 20
—||@|2) Yo + VB lol2dt + 2o, 00aw . (A9)
2 KV KV

€ 0 C
d( s IUI?+ 51IBI —[ve|? < —
(5ho1+ 1B+ +S)vele <
Using that for every v < k?v/(4C/||o||?) one has for the quadratic variation of the Martingale
<7 4C
lol*lef* < VIIV@IIQ,

7402
1A e < 1

and consequently the following exponential Martingale inequality: given a continuous Martingale N = N(t)
LIN(1)) = K|Fo) < exp(—E), (A.10)

for any K >0,
P( sup ( N(t) — =
(QE’( ®-5

O

where (N) is the quadratic variation of N implies the desired result
and B := k/C (where C = C(T3) will be determined below). There exists

Lemma A.6. Lel o := 5 A 3
n = n(k,v,||a|]) such that for any 0 <n <m, T >0, and 0 < &,8 < co(k,v, T3),
3
E —NUM)|? + s I|B(T)|* + — 2
exp (n(SIV@IR + JBEIE+ Sjom))
T
174
+ exp( aT)/ (IVUI + IV BI?) ds+exp(—BT)2—/ Ivel?ds))
vJo
< CBexp (n (S exp(-aT) VO + 2 exp(-an)|BO)I? + & exp(-sm)j00)12 + LAY
2 KV Bry

Proof. Fix T > 0 and for any real r denote m,.(t) := exp(r(t — T')). Then from (A.7) we obtain
5a
+ —mal\UH2 + 5 mal B?

& (5malU1? + §mal BI?) + vmal VU + ma V517 = (6. U3)
< Ve VUL 4 Smal VB2 + Smefvo)?. (A11)
Also, from (A.8) with 8 = xk/C with C' = C(T?) we obtain
L dm [O12) + wmsl| VOt = L lat + S| O)%at + ms(r, ©)aw
(A.12)

1
< —myg||o||2dt + gmﬂ||V®||2dt + mg{o, ©)dW

If ,6 < 1, then 8 < a and mg > mq on (—oo,T]. Then adding 2C/(kv) multiple of (A.12) to (A.11) we

C(T—S)KQU
find for any v < STo T

€ ) C
d(Zmg 24 2 IBI2 + = 2
(Smallvl? + 3mal 817 + Smsliel
9, 1 2y c 2
+ ma||VUH + ma||VB|| —mgHV@H dt

¢ 2 2 74, 2

(A.13)



Asymptotic Analysis for Randomly Forced MHD 23

By the exponential Martingale inequality (A.10), for any K > 0,

€ 2, 0 2, O 2
P 2||U(T)|| +2||B(T)|| +WH9(T)||

T T
C
+ exp(—aT) / (gHVUH2 + ||VB||2) ds + exp(—aT)—2V / IVO|?*ds
0 0

) C C|lo||?
~ L ep(-aD) VO - 2 esp(-aT)BO)? - < exp(-syj0(0)2 - DI > K|,

Bry

e 7K,

The proof follows by combining this estimate with the layer cake formula E(|X|) = [ P(|X| > L)dL for
any random variable X. O
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