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Abstract. We consider deterministic homogenization for discrete-time fast—slow systems of the form
Xip1 =X +n" an(Xp, YO +07 Py (X, V), Vi1 =Ta Y

and give conditions under which the dynamics of the slow equations converge weakly to an Ito diffusion X as n — oo. The drift
and diffusion coefficients of the limiting stochastic differential equation satisfied by X are given explicitly. This extends the results
of Kelly-Melbourne (J. Funct. Anal. 272 (2017) 4063—4102) from the continuous-time case to the discrete-time case. Moreover, our
methods (p-variation rough paths) work under optimal moment assumptions.

Combined with parallel developments on martingale approximations for families of nonuniformly expanding maps in Part 1 by
Korepanov, Kosloff and Melbourne, we obtain optimal homogenization results when 7}, is such a family of maps.

Résumé. Nous étudions I’homogénéisation déterministe des systemes lents-rapides en temps discret de la forme suivante
Xt =X +n " an (X, Yo +07 1 Pha (X, V), Yipr = Tu Yy

et donnons des conditions sous lesquelles la dynamique des équations lentes converge en loi vers une diffusion d’Itd X quand n — oo.
Nous calculons explicitement la dérive et les coefficients de diffusion de 1’équation différentielle stochastique vérifiée par X. Ceci étend
les résultats de Kelly-Melbourne (J. Funct. Anal. 272 (2017) 4063-4102) du temps continu au temps discret. De plus, notre méthode
(chemins rugueux en p-variation) fonctionne sous des conditions de moments optimales.

Nous obtenons aussi des résultats optimaux d’homogénéisation quand 7, est une famille de transformations non uniformé-
ment dilatantes. Ces résultats exploitent les développements paralleles dans la partie 1 (par Korepanov, Kosloft et Melbourne) sur
I’approximation par des martingales pour ce type de transformations.
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1. Introduction

In this article, we are primarily concerned with homogenization of deterministic, discrete-time, fast—slow systems of the
form

an X = X+ (0, 1)+ Py (0, 1), v, =T,

where X,E") takes values in Rd, Yk(") takes values in a metric space A, and a,, b, : RY x A — R4 and T,: A — A are

suitable functions. The only source of randomness in the dynamics is the initial condition YO(”) which we sample from a
(not necessarily ergodic) probability measure A, on A.
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Our main result, Theorem 2.17, provides sufficient conditions for the dynamics x, (f) = X (LZi | to converge in law
(which we write in symbols as x,, —, X), with respect to the uniform topology, to the solution of a stochastic differential
equation (SDE)

(1.2) dX =a(X)dt +o(X)dB

with explicit formulae for the coefficients @ and o. Our assumptions on the system involve only moment bounds and a
suitable (iterated) weak invariance principle on the fast dynamics 7. In the companion paper, Part 1 [18], it is shown
how these assumptions can be verified for a large class of families 7, of nonuniformly hyperbolic dynamical systems.
See Section 1.1 for an illustrative example of a system to which our results apply.

The programme to study homogenization of deterministic systems of the form (1.1) was initiated in [21], and has seen
recent growth in a number of works, including [13,15,16]. See our survey paper [6] for an overview. The contribution
of this article is three-fold. The first two of these contributions are novel even when we suppose that a, = a, b, =D,
T, =T are independent of n. First, we are able to deal with discrete-time dynamics in the same way as continuous-time
dynamics. This should be compared to [14,15] in which results for discrete-time dynamics are only obtained in the special
case a(x,y) = a(x), b(x,y) = b(x)v(y) and the case of general a, b is only handled for continuous-time dynamics in
[1,16].

Second, we are able to work under optimal moment assumptions, and our results apply to the full range of systems
in which one expects a weak invariance principle to hold for the fast dynamics. This extends (even for continuous-time
dynamics) the results of [1,15,16] in which only a subrange can be handled (specifically, in Assumptions 2.3(i) and
2.12(i) it now suffices that ¢ > 1 rather than ¢ > 3 as was the case previously; in particular the required control on
ordinary moments is reduced from 6 + € to 2 + €). In [6] we indicate a simplified version of this second contribution for
the case a(x, y) = a(x), b(x,y) =bx)v(y).

In particular, when 7, = T is independent of n, our results apply to uniformly hyperbolic (Axiom A) systems [24],
and to large classes of nonuniformly hyperbolic systems [26,27]. A detailed account of discrete-time dynamical systems
T for which our assumptions are verified can be found in [15, Sec. 10] and [16, Sec. 1]; our results on homogenization
apply to all the systems therein without restriction on the form of a and b and under optimal moment bounds.

Our third contribution is to incorporate families of fast dynamical systems 7,, and measures A,,. Such fast—slow systems
were studied in the situation of exact multiplicative noise (which does not require rough path theory) in [17]. As mentioned
above, in Part 1 [18], the assumptions in the current paper are verified for a range of families 7},.

The main tool in showing convergence of the system (1.1) is rough path theory [20], which we apply in the cadlag
setting in conjunction with the method in [16]. We note here that our second contribution outlined above (optimal moment
assumptions) is due to switching from «-Holder to p-variation rough path topologies (which is analogous to the mode
of convergence in the classical Donsker theorem, see e.g. [6, Sec. 3.2]). Our results employ the stability of “forward”
(Itd) rough differential equations (RDEs) with jumps recently studied in [12], which we extend herein to the Banach
space setting (though we restrict attention to the case of level-2 rough paths). The works [4,5,9] also study RDEs in the
presence of jumps, but primarily focus on “geometric” (Marcus) notions of solution.

1.1. Ilustrative example
Let A =[O0, 1]. For y > 0, we consider the intermittent map 7: A — A,

(1.3) Ty=iy(1+2yyy)’ Y12

2y — 1, y>1/2.
This is a prototypical example of a slowly mixing dynamical system [22]; the specific example is due to [19]. We describe
in this subsection the homogenization results for the associated fast—slow systems which follow from this paper together
with Part 1 [18], and compare these results with earlier works.

For y < 1, there exists a unique T-invariant ergodic absolutely continuous probability measure . We further restrict
to y < 1/2, where the central limit theorem holds: for v: A — R™ Holder continuous with f AV du = 0, the random
variables n~1/? Z?;(l) v o T/ defined on the probability space (A, i) converge in law to a (typically nondegenerate)
normal distribution.

Consider a discrete-time fast—slow system of the form (1.1) with a, =a, b, = b, T,, = T independent of n, and T such
an intermittent map. Here a, b: R? x A — R? are suitably regular functions such that f b(x,y)du(y) =0forall x € RY.

Define the cadlag random process x, (1) = X [(:t)]
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Prior results establish convergence x;,, —,, X, for X the solution of an SDE (1.2), provided that b is a product b(x, y) =
h(x)v(y) with h: R? — R4>xm sufficiently smooth and v: A — R™ as above. It was proved first for y < % in [15] using
a discrete-time version of Holder rough paths [14], and extended to the range y < % in [6] using p-variation rough paths
with jumps [12].

Part 1 by Korepanov et al. [18] develops the smooth ergodic theory side of things and together with [6] covers the
optimal range y € (0, %) in the case when b(x, y) = h(x)v(y) is a product. In the current paper, Theorem 2.10 enables
two improvements to these prior results. First, the restriction that b is a product is now redundant. Second, we show that
xp — X for an enlarged class of measures A. In particular, the hypotheses of Theorem 2.10 are verified in [18] for the
most natural choice A = Leb for all y € (0, %).

In addition, we consider the general setting (1.1) where T, a, b and A are allowed to depend on n € N U {oo}. This
requires our main result Theorem 2.17. For example, consider the case where 7}, is a family of intermittent maps with
parameters ), limiting on y € (0,1/2). In [17], convergence results of the form x, —,, X and x, —,. X were
obtained for the special case by, (x, y) = h, (x)v,(y) with h,, exact. Theorem 2.17 combined with results in [18] yields the
same convergence results without restrictions on b,, and also shows that x,, -1y X. The coefficients a and o in (1.2)
are given by

d oo
i Ibac
(1.4) i) =anoo<x, ) dioo(y) + ZZ/Ab’;Ou, D (. TE) duse ),

k=1 (=1

G(X)z=/Aboo(x,y)®boo(x,y)duoo(y)

(1.5) 00
4 Z/A{bmu, 3) ® boo (6, T43) + oo (6, T¥) ® boo (6, 1)} ditos (),
=1

where b]go is the kth column of b,. The details of how to apply Theorem 2.17 and the results in Part 1 [18] are given in
Section 2.3.

The article is structured as follows. In Section 2 we state the main result of this article, Theorem 2.17, which gives
precise conditions for the dynamics (1.1) to converge to the solution of an SDE. In Section 3 we collect the necessary
material on cadlag rough path theory in the Banach space setting. In Section 4 we prove Theorem 2.17. In Section 5 we
give the version of Theorem 2.17 for the continuous-time dynamics. In the Appendix, we give a Banach-space version of
homogeneous Besov-variation and Besov—Holder rough path embeddings.

2. Discrete-time fast—slow systems. Statement of the main result

In this section we state our main result, Theorem 2.17. In fact, we first state a simplified version, Theorem 2.10, which
applies to the case that a,, b,, T, and X, do not depend on n. We state the results separately not only because it eases
our presentation, but also because Theorem 2.10 is slightly stronger than the naive restriction of Theorem 2.17 to the n-
independent case (namely Assumption 2.3 below is weaker than the naive restriction of Assumption 2.12). In Section 2.3,
we show that our assumptions are satisfied for the intermittent maps considered in Section 1.1.

For the remainder of this section, we fix a metric space (A, p).

Definition 2.1. For « € [0, 1) and m > 1, let C* (A, R™) denote the space of continuous R”-valued functions on A such
that

v(y) —v(y’
lew = suplo()| + sup VO]
YEA v,y eA Py, Y)

We write C¥(A) whenever m = 1. For o > 0, define C**(R¢ x A, R%) to be the space of functions a = a(x, y) :
R x A — R such that

b |x — x/|*—led =0

Dk L _Dk /" .
|a]|cax = Z Sup\Dka(x,.) C"+ Z [D*a(x, ) a(x’,)|c

k| <o) ¥€R J|=Ler) X' R

where DF acts on the x component.
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For the remainder of the section, we fix parameters g € (1, 00], k,k € (0,1), and & > 2 + g. For T > 0, a metric
space E, and a cadlag function f: [0, 7] — E, we define f~: [0,T] — E by f~(t) =limsy, f(s) for r € (0, T] and
f70) = f(0).

2.1. n-Independent case

We now describe the assumptions and preliminary results required to state Theorem 2.10. We fix a € C't%:0(R? x A, R?)
and b € C**(R? x A,R?), and consider for every integer n > 1 the discrete-time dynamical system posed on RY x A

@.1) XM =X 40 la(X V) 407 (X V), Y =Ty,

where T : A — A is a Borel measurable map, X(()") =&, € R?, and Y is drawn randomly from a Borel probability
measure A on A. Our first assumption deals with the function a.

Assumption 2.2. There exists @ € C'T% (R4, R?) such that for all x € R¢

n—1

n~'y ax, Yp) —ax)

k=0

—, 0 asn— oo.

To state our assumption on b, we need to introduce further notation. For v, w € C*(A,R"™) and 0 <s <t < 1, define
Wyn(t) € R™ and Wy, o, 0 (s, 7) € R™*™ by

t
(2.2) Won@®)=n""2" 3" ),  Wyuwals.t)= / (Worn(r) = Won () ® AWy (1),
0<k<|nt] $

where we recall that Wy (r) = limgy, Wy, (s). Note in particular that
(2.3) Wown (@) =Wy ua0,0=n""" 3" 0¥ @w¥p).
O<k<t<|nt]

Whenever v = w, we write simply W, ,, for Wy, ,, ,,. _

For a subspace Cg(A) of C*(A), we let Ci (A, R™) denote the space of all v € C*(A, R™) such that v' € Cj(A) for
alli=1,...,m, and we let C;"(RY x A,RY) denote the subspace of all f € C**(RY x A,RY) for which f(x,) €
Cs(A,R?) forall x € RY.

Assumption 2.3. There exists a closed subspace Cg (A) of C*(A) such that b € CS"K (R4 x A, R?) and such that

(i) forallv,w e Cg(A) there exists K = Ky y,4 > Osuchthatforalln >1and0<k,£<n
[Won(k/n) = Won(@/m)] 2y < K~ lk — '/
and
(W0 (k/n, /)] g0 < Ktk — €],

(i) there exists a bilinear operator B¢ : Cj(A) x Cj(A) — R such that for every m > 1 and every v € Cj (A, R™), it
holds that (W, ,, Wy, ) =, (W,, W,) as n — oo in the sense of finite-dimensional distributions, where W, is an
R™-valued Brownian motion and

t
Wi (1) = /O Wi dW] + Bo(v', v/)r.
Remark 2.4. One should compare Assumption 2.3(i) to [15, Thm. 9.1] and [16, Assump. 2.2] in which one imposes the

restriction ¢ > 3. As mentioned in the introduction, we are able to deal with the optimal moment condition ¢ > 1 by
working with p-variation rather than Holder rough path topologies.
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Remark 2.5. Assumptions 2.2 and 2.3 are verified for a large class of dynamical systems in [15, Sec. 10] and [16, Sec. 1].
In these references, as in Section 1.1, there is a T -invariant ergodic Borel probability measure © on A, and we choose
Cs(N)={veC"(A): [yvdu=0}anda = [, a(-, y)du(y).

The measure p plays no role in the proof of Theorem 2.10 and hence we do not mention it in our assumptions.

Remark 2.6. Under the assumption that A is 7'-stationary, the simpler bounds
|W,,,n(1)|L2qm <K and |Wv,w,n(1)|mm <K foralln>1
imply Assumption 2.3(i).

Proposition 2.7. Suppose Assumption 2.3(i) holds. Then there exists K > 0 such that for alln > 1,0 <k, £ <n, and
v, we Ch(A),

[Won(k/1) = Won(€/m)| 2 5y < Klvleen™ 21k — €112,
24)
(W (k/n,/n)] ) < Klvleelwleen™ [k —£].

Proof. Asin [16, Prop. 2.7], the constants in Assumption 2.3(i) have the required dependence on |v|c« and |w|c« by the
uniform boundedness principle. (]

Proposition 2.8. Suppose Assumption 2.3 holds. Then
(a) forallv e Cg (A, R™), the limit lim,,_, o n~! Zz;é E; (v'v))(Yy) exists and the covariance of Wy is given by
EW, (W] (1) =B (v, v/) + B(v/, '),

where

n—1
EB(vi, vj) = EBo(vi, vj) + % lim n~! Z]E)L(vivj)(Yk),

n—oo
k=0
(b) the bilinear operators B, By : C;(A) x Cy(A) — R are bounded.
Proof. (a) It follows from Assumption 2.3 that
B W), (DWW, (1) = EWS ()W (1),
and
2.5) By W, (1) = EWY (1) = By (v, /),
where we have used the fact that It6 integrals have zero mean. By (2.3), we have

n—1
W, (DWW, (1) =W, (1) + W, (1) + 27 (v'v!) (V).
k=0

Taking expectations on both sides and letting n — oo yields the desired result.

(b) Boundedness of B follows from (2.5) and (2.4) with k = 0, £ = n. By definition of 8, we have |B(v, w)| <
[Bo(v, w)| + %|U|C0|w|co, yielding boundedness of 8. O
Lemma 2.9. Suppose Assumption 2.3 holds. Then the quadratic form

S ) =B (x,), b (x, ) + BB (x, ), b (x,)), i,j=1,....d,

is positive semi-definite and the unique positive semi-definite o satisfying o> = % is Lipschitz.
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Proof. Positive semi-definiteness of ¥ follows from Proposition 2.8(a). Moreover, b lies in C*<(R¢ x A, R?) with
oa>2+4+ % > 2,50 ¥ is C? with globally bounded derivatives to second order. The conclusion now follows from [25,
Thm. 5.2.3]. [l

As a consequence of Lemma 2.9 and [25, Cor. 5.1.2], for a Brownian motion B on R and a Lipschitz function
a:R?4 — RY, there is a unique strong solution to the SDE

(2.6) dX =a(X)dt +0(X)dB, X(0)=E&.
In particular, the SDE (2.9) has uniqueness in law.
Theorem 2.10. Suppose that Assumptions 2.2 and 2.3 hold and that lim,_, o €, = & € RY. Define the cadlag path

2.7) %[0 11> RY x, () =X

Then x, —; X in the uniform topology as n — 0o, where X is a weak solution of the SDE (2.6), where B is a standard
Brownian motion in RY, o is defined as in Lemma 2.9, and a is the Lipschitz function given by

d
a')y=a' )+ Bo(b*(x,), kb (x,)), i=1,....d.
k=1
We omit the proof of Theorem 2.10, which follows from trivial modifications to the proof in Section 4 of Theorem 2.17.

2.2. General case

We now state the assumptions and preliminary results required for our main result, Theorem 2.17. We fix functions
ay, € C1TEORE x A, RY), and by, by € CF (R x A, RY) satisfying

sup |au | c1+z.0 + |by|cex < 00, lim |b;, — boo|cex = 0.

For n > 1, we are interested in the discrete-time fast—slow system (1.1) where 7,, : A — A is a measurable map, X (()") =
£, € R, and YO(") is drawn randomly from a Borel probability measure A, on A.

Assumption 2.11. There exists a € CHE (R4 R9) such that, for all 7 € [0, 1] and x € RY,
|Va(0)(x) — ta(x)| =5, 0 asn— oo,
where V, (1) =n~! Z,Et:né_l an (-, Yk(n))~
Asin (2.2), for v, w € C*(A,R") and 0 <s <t < 1, define W, ,(t) € R", and Wy, , » (s, 1) € R"*" by

Wv,n(t)zn_l/z Z U(Yk(n))y
0<k<|nt|
(2.8)

t
Wy (5. 1) = / (Wi () = Won(5)) ® dWa (1),

where we recall that Wy (r) = limg4, Wy (s). Whenever v = w, we again write W, ,, for W, , .
Recall our notational convention about subspaces Cg (A) of C*(A) introduced before Assumption 2.3.

Assumption 2.12. There exists a closed subspace Cj; (A) of C¥(A) for each n € N U {oo} such that b, € CY(RY x
A,R%), and

@) forallv=(vy,...), w=(wi,...) € l_[neN Cr(A) with

sup |v,|cx + |wy|cre < 00,
n
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there exists K = Ky 4 > Osuchthatforalln e Nand0 <k, £ <n
W, n(k/n) = W, n(@/m)] 25 < Kn™ Ik —0)'/?

and
(W, /s £/ g < K™k = 2],

(ii) there exist bounded bilinear operators B, B : C5 (A) x C& (A) — R such that for every m > 1 and all v =
(Vn)nenNufoo) With v, € C,'f(A, R™) and lim;— o0 [vp — Voolcr =0,

(@) limyoon ™ Y40 By, (v o) (V") = By (v, vdo).
(b) (Wy, n. Wy, n) =, (Wy, Wy) as n — oo in the sense of finite-dimensional distributions, where Wy is an R”-
valued Brownian motion and

V6= /0 Wi Wi + By (ol vl
Remark 2.13. As in Remark 2.6, under the assumption that A,, is 7,,-stationary, the simpler bounds
[Wounk/0)| 2 < KGe/m)'?and - [Wy, 1, (0, k/m)| 4, ) < Kk/n
forall 0 < k < n,imply Assumption 2.12(i). Also, Assumption 2.12(ii)(a) reduces to lim, oo E;,, (v/ w) = B (vi,, wio).

Proposition 2.14. Suppose that Assumption 2.12(i) holds. Then there exists K > 0 such that for alln e N, 0 <k, £ <n,
and v, w € Cy(A),

[Won(k/n) = Won(€/m)] 2,y < Klvlexn™ 21k — ]2,
(Wo,wnk/n, €/m)] g ) < Klvleelwlesn™ 1k — ¢].
Proof. Identical to Proposition 2.7. |

Proposition 2.15. Suppose that Assumption 2.12 holds. Let B = %%1 + B,. Then, for all v = (vy)neNujoo) With
limy,—, o6 |V — Voolcx = 0, the covariance of Wy is given by

EW (W (1) = B(vl,. vk) + B (vk. vl,).

Proof. Exactly the same as Proposition 2.8(a) upon replacing W, , by W, , and W, by Wy, and using Assump-
tion 2.12(ii)(a). (]

Lemma 2.16. Suppose that Assumption 2.12 holds. Then the symmetric quadratic form
S (x) = B (bl (x, ), blo(x, ) + B(blo(x, ), b (x, ), i, j=1,....d,
is positive semi-definite and the unique positive semi-definite o satisfying o> = % is Lipschitz.
Proof. Identical to Lemma 2.9. ]

As before, by Lemma 2.16 and [25, Cor. 5.1.2], for a Brownian motion B on R4 and a Lipschitz function a : RY — RY,
there is a unique strong solution to the SDE

(2.9) dX =a(X)dt +0(X)dB, X(0)=E&.
In particular, the SDE (2.9) has uniqueness in law.
Theorem 2.17. Suppose that Assumptions 2.11 and 2.12 hold, and that lim,,_, o0 £, = & € R?. Define the cadlag path

(2.10) %[0 11> R x () =X
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Then x, — 3, X in the uniform topology as n — oo, where X is a weak solution of the SDE (2.9), where B is a standard
Brownian motion in R?, o is defined as in Lemma 2.16, and a is the Lipschitz function given by

d

a(x)=a'(x)+) By(bl(x. ), wbl(x, ), i=1,....d.
k=1

2.3. Homogenization for the illustrative example

In this subsection, we apply our main result, Theorem 2.17 in the case where the fast dynamics 7}, is a family of inter-
mittent maps as in Section 1.1. Using the results from Part 1 [18], we verify the hypotheses of Theorem 2.17 and deduce
convergence to an SDE (1.2) with coefficients a and o as given in (1.4) and (1.5).

Recall that A =[0,1] and 7,, : A - A, n € NU {oo}, is a family of intermittent maps as in (1.3) with parameters
v € (0, %) such that lim,_, o0 ¥ = ¥oo- Let u, be the corresponding family of 7),-invariant ergodic absolutely continuous
probability measures. Let Cx (A) = {v e C*(A): fA vdu, =0} and fix g € (1, yogl — 1). We consider fast—slow systems
(1.1) where a,, b, satisfy the regularity conditions at the beginning of Section 2.2 and b, € C;,"* (R4 x A, RY). We require
further that lim,,_, « @, — dooloo = 0 and that ano(x, -) : A — R is Holder continuous for each fixed x.

To apply Theorem 2.17, we verify Assumptions 2.11 and 2.12 for appropriate families of probability measures A,. We
do this for the case A, = Leb using the results in [18, Sec. 4.1]. The case A, = u,, works in the same way (indeed, this is
the easier case in [18]).

Proposition 2.18. Assumption 2.11 holds with a(x) = fA oo (X, ) ditoo-

that V,, (1) (x) = Leb I [ Voo ditoo =1 [ doo(x, ) dtoo. O

Proof. Fix x € RY and define v, = a, (x, ). Then V, (1) (x) =n~' YY" v, o T/ and it follows from [18, Prop. 4.3(a)]

Proposition 2.19. Assumption 2.12(1) holds.

Proof. Let p=g+ 1€ (2, y;,l) and v = (v1,...), w=(wr,...) € [[,eny Cx (A). By [18, Prop. 4.1], there is a constant
C >0suchthatfor0</¢ <k <n,

[Wan(k/n) = Wa, 0 (/)] 2g gy =7

Z v,,oT,,j

€<j<k L2(1’7 ] (Leb)

<Cn 2k — 02| cx,

Z (vnoTni)(X)(wnoTnj)

t<i<j<k

WUn,wn,n(k/n, E/n) |LL](Leb) = n_l

LP=1(Leb)
<Cn k= O)val e lwalex.

These are the desired estimates. O

Proposition 2.20. Assumption 2.12(ii) holds with
o0
SBl(v,w)zf vw diteo, %2(1},10):2/ UU)OTO%d;,LOO.
A = /A

Proof. Assumption 2.12(ii)(a) is verified in [18, Prop. 4.3(b)]. By [18, Prop. 4.2] together with [18, Rem. 2.9],
(Wy,ns Wy, 1) = Leb (Wy, Wy) where Wy is an R™-valued Brownian motion and

. t . . . 0 .
WQ’(:):/ Wi dWy + Edt, Eéé=§ /ugovgong;duoo.
0 A
=1

This verifies Assumption 2.12(ii)(b). U
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We can now apply Theorem 2.17. Define a as in (1.4) and set

2(x>=/Aboo(x,y>®boo<x,y)duoo<y>

+ Z/A{boo(x, Y) ® boo (%, T y) + boo (¥, T Y) ® boo (x, ¥) } ditao ().
=1

Let o be the unique positive semidefinite square root of ¥ as in Lemma 2.16. By Theorem 2.17, x,, —1¢p X Where X is
the unique solution to the SDE (1.2) with coefficients a and o.

3. Banach space valued cadlag rough paths

In this section, we collect all the necessary results on cadlag rough path theory in Banach spaces which will be needed in
the sequel.
For Banach spaces A, B, we denote their algebraic tensor product by

A®,B:=spanfa®b|ac A beB).

Given f € A* (the dual space of A), g € B*, one may define an element on (A ®, B)* by

N N
(f®8) (Za,- ® b,») = flag®).

i=1 i=1

As a result, we consider A* ®, B* as a subspace of (A ®, B)*. Generally, there are different (inequivalent) norms on
A®, B. We call anorm | - | 45 on the vector space A ®, B admissible (or reasonable), if forany a € A, b € B, f € A*,
g € B*,

(3.1) la ® bl ags < lalalbls. If ® gl = |flaxIglB

where | - |(4gB)* is defined as the dual norm on (A ®, B, | - | 4eB)*. Examples of admissible norms are the projective
tensor norm and the injective tensor norm, see [23, Sec. 6.1]. One may then complete A ®, I3 under | - | 453 to obtain
a Banach space. All the tensor product spaces A ® B we consider in the sequel will implicitly be assumed to be Banach
spaces completed by such an admissible norm.

Definition 3.1. A partition over an interval [s, 7] is a set PP of subintervals of [s, f] of the form P = {[#, t1], [t1, 2], - . .,
[tk—1, ]} witht; < t;1 and tg =, #x = t. We define the mesh size of the partition as [P| := max[, ,jep 4 — v|.

For a Banach space B and p > 0, let VPV¥([s, t], B) denote the space of all functions E : {(u, v) € [s, 1> lu<v}—B
such that E(u, u) = 0 and

1/p
I povar: [s.11 :=sup( > }Ew,v)!”) <00,
[u,v]eP

where the supremum is over all partitions of [s, ¢].

Note that if p > 1, then VP7¥¥([s, ], B) is a Banach space with norm || - || p-var:[s./]- In the sequel, we will drop the
reference to the interval [s, ] whenever [s, 1] = [0, T']. We will also occasionally refer to p-variation over not necessarily
closed intervals, i.e., (s, t] or [s, t) instead of [s, #], with the obvious interpretation.

For a Banach space B, we equip B ® B®? with the multiplication operation (a, M)(b, N) :=(a+b,M +a®b+ N).
Note that the multiplicative identity in B @ B®2 is (0,0) and every element posses an inverse given by (a, M)~! =
(—a, —M + a ® a). Hence B @ B%? is a group.

Definition 3.2. Let B be a Banach space. For a path X : [s,7] — B@® B®? and s < u < v < t, define the increment
X(u,v) = (X (u, v), X, v)) := Xu)~'X (). For p > 1, define the (homogeneous) p-variation of X by

1/2
||X||p-var;[s,t] = ”X”p—var;[s,t] + ”X”p//z_var;[sv,]‘
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For p € [2,3), a p-rough path over B is a cadlag function X : [0, T] — B @ B%? such that X(0) = 0 and I1X]| p-var < 0.
For p-rough paths X, X, we define the (inhomogeneous) rough path metric by

(3.2) 1% X p-var := 1X = Xl povar + 1X = Xl p2-var,
as well as the (Skorokhod-type) p-variation metric

(3.3) 0 pvar(X, X) 1= jnf {lol + 11X; X 0 @]l p-var )

where Q2 denotes the set of all continuous increasing bijections w : [0, T] — [0, T'], and

|w| := sup |t—a)(t)|.
1€[0,T]

Let DP™¥(B) denote the space of all p-rough paths equipped with the metric o.ys.. For p € [1,2) define the p-
variation || - || p.var of a path X : [0, T] — B, as well as the metric 0.var and space DPV¥(B) in the exact same way as
above but without the component X.

The purpose of the metric 0.y, is to provide convenient tightness results. In short, tightness in the metric space
(DP™Y™, 6 yar) is implied by tightness of p’-variation for p’ < p and tightness in the (J;) Skorokhod space, with the
latter two being simpler to check; see the proofs of Lemmas 4.5 and 4.7. Likewise for DP™V?". The same is not true if we
replace op_yar by |I; -l p-var-

We next state a basic interpolation estimate which will be helpful in the sequel. Define

I1X: Xlloo = 1X = Xlloo + X — Xl oo
where || E|lco := sup; , |E (s, 7)| (as usual, we treat X as a two parameter function by X (s, ) = X (1) — X (s)).
Lemma 3.3. For p' > p>1land X, X : [0, T]1— B & B®2, it holds that
(3.4) 1 Xl provar < 1 X371 X5 o
Proof. We readily see that

~ ~ 1— ’ ~ ’ ~ 1 ’ ~ ’
1X: X prvar < 11X = Xllso /71X = XUDAe + 1X = Koo /P IX = XD

and the conclusion follows by Hélder’s inequality a’a'~? + b?5'~% < (a + b)?(@ + b)'~? for 6 € [0, 1] and a,a, b,
b>0. O

We now introduce rough integration in the level-2 rough path case. Given Banach spaces B, &£, let L(5, £) denote
the space of bounded linear operators from B to £. For p € [2,3) and X € DP™¥¥(B), we call (¥, Y’) an E-valued X-
controlled rough path if

Y € DPV(E), Y e DPY(L(B, §)),
and R € VP/2V4(€), where
3.5) R(s,t):=Y(s,t) = Y'(s)X(s,1).

We denote the space of X-controlled rough paths as D;}/ z'm(é’ ). In the following, we are interested in R?-valued RDEs,
i.e. £ =RY. In this case, one has the following stability of rough integration. Remark that, B* ®, B* is a subspace of
(B ® B)* by admissibility of norms (3.1) and therefore f ® g € (B ® B)* for every f, g € B*. In particular, E in the
statement of the following lemma is well-defined.

Lemma 3.4. Let X € DPY(B), (Y,Y') € DY/*™[RY), and H € C2(R?, L(B,RY)). Then, for every t € [0, T], the
following integral (with values in R?) is well-defined

t
(3.6) Ix(Y) (1) :=f0 H (Y™ (s)) dX(s) :=|7;1go[ %Pa(u,v),
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where ‘P are partitions of [0,t] and, fori =1,...,d and 0 <u <v <T,
E,v)' =H' (Y ()X (u,v)+ Z(BkH’ (Y() ® (Y ()" )X(u, v).
k=1

Furthermore, (H(Y), DH(Y)Y') and (Zx(Y), H(Y)) are X-controlled rough paths.
Proof. The claim that (H(Y), DH(Y)Y’) is an X-controlled rough path follows from Taylor expansion. Indeed, defining
R (s,0):= H(Y (1)) — H(Y(s)) — DH(Y (5))Y'(s)X (s, 1),
one can check that RE(Y) ¢ V7 (L(B,R%)). Then one has the identity
B(s,1) — B(s,u) — E(u, ) = =RV (s, 1) X (u, 1) — (DHX)Y') (s, u)X(u, 1).

According to the generalized sewing lemma [12, Thm. 2.5], the integral Zx (Y) is well-defined, and furthermore one has
the local estimate

- HY
|Zx (Y) (s, 1) — E(s, )| < C[| R )||p/2_var;[s,t)||X||,,_var;(s,,] + HDH(Y)Y’HPW;M||X||,,/2_var;[s,,)],
which implies that (Zx (Y), H(Y)) is also an X-controlled rough path. O

Remark 3.5. Generally, to integrate (Y, Y’) against X, one needs Y (r) € L(B, &) and Y'(r) € L(B, L(B, £)) to have the
identity Y (s,t) = Y'(s)X (s, 1) + R(s, t). In this case, one further needs the embedding L(B,L(B, £)) — L(B® B, £)
to define E(s, 1) := Y (s)X (s, 1) + Y'(s)X(s, r). Luckily, in the above case where £ = R4, the embedding assumption is
replaced by the fact DH (Y)Y’ € L(B ® B, R?) which follows by admissibility of norms.

The main convergence result for rough differential equations which we will require is the following. The proof, which
we omit, is essentially the same as the finite dimensional case, i.e., [12, Thm. 3.8, 3.9], thanks to admissibility of norms.

Theorem 3.6. Let A, B be Banach spaces, p € [2,3),q € [1, p/2],and F € CF(R?, L(A,R%)), H € C” (R?, L(B, RY))
for B> q,y > p. Then, for any V € DIV (A), X € DPV*(B), and Yo € RY, there exists a unique X -controlled rough
path (Y, Y') € Dg/z_var(Rd) solving the equation

t t
(3.7) Y(t) =Yy + / F(Y~(5))dV(s) + / H (Y™ (s)) dX(s).
0 0
Moreover, the solution map is locally Lipschitz in the sense that
(3.8) 1Y = ¥l pvar S 1% Xl povar + 1V = Vllgovar + 1Yo = Yol,
where the proportionality constant is uniform over bounded sets of driving signals.

Recall that in (3.7), fé H (Y™ (s)) dX(s) is defined by (3.6) and that f(; F(Y™(s))dV (s) is the classical Young integral
[12, Prop. 2.4]

t
/0 F(Y™(8))dV(s) = Wy&)w%P F(Y)V(u,v),

where P are partitions of [0, #], which is well-defined since 1/qg + 1/p > 1. Note that the restriction g < p/2 arises from
the Young estimate || fd(Z_(s) —Z(0)dV($)llg-var S I Z 1l p-varll V l| g-var and the requirement that R € yr/2-var(Rd) in the
definition (3.5).

For our purposes, it will be useful to record the following corollary stated in terms of the metrics op.yar and o.yar.

Corollary 3.7. Let notation be as in Theorem 3.6. Consider the solution map to equation (3.7)
@ : DTV (A) x DPY(B) x RY — DPY(RY),
o (V,X, Yy — Y.
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Let p' > p and equip DP*¥(R?) with the norm |Y (0)| + 1Y [l pr-var and DIV (A) x DPY(B) x R? with the product
metric (Gg-var, Op-var, | - 1). Then every point (V,X, Yy), where V, X are continuous, is a continuity point of ®.

Proof. It suffices to consider p’ € (p, y). Let X € DP™¥* () be continuous. We claim that ¢ _yar(X,,, X) — 0 implies
1X5; Xl provar = 0. Indeed, opyar(Xy, X) — O implies the existence of {wy},>1 C 2 satisfying both |w,| — 0 and
1X5:5; X 0wy || p-var — 0. Observe that [|X; X o wy||oc — 0 by continuity of X, and therefore, combining with the interpola-
tion estimate (3.4), ||X; X o wy || proyar — 0. Since [ X5 X[ pryar < 1Xn; X 0 @y || prvar + 1X 0 @y X|| p_yar, this proves the

claim. The same considerations apply to continuous V € D7¥¥(A) and g’ > g. The result follows from Theorem 3.6 by
taking ¢’ € (¢, B A p). O

Remark 3.8. Recall that, for the classical (J;) Skorokhod space D, a pair (x, y) € D? is a continuity point of the addition
map D? > D, (x,y) = x + y, whenever one of x or y is continuous. In a similar way, if one instead equips DP'Var(Rd)
with the metric |Y (0) — Y O+ op/var (Y, Y), then one can show that (V, X, Yp) is a continuity point of ® whenever one
of X or V is continuous.

We conclude this section with the following result which will be helpful in controlling the p-variation and cadlag
modulus of continuity of paths.

Proposition 3.9. Let (O, F,P) be a probability space and let {X;}icj0,71 = {(Xs, X¢)}iefo, 1) be a B & B®2-valued
stochastic process defined on (O, F,P). Suppose further that, for P-a.e. o € O, t — X¢ is cadlag, piecewise constant,
and has jump times contained in a deterministic set {tj}o<j<n C [0, Tl withO =1ty <t; <--- <t, =T, such that, for
some C,C2 >0, B €(0,1],and g €1, 00],

|X(ti9tj)|L2q(]P>) =< C1|t] _ti|ﬂ1 }X(tl’tj)|Lq(]P>) < C2|t] _ti|25'
If2g > %,thenforanyae(i,ﬁ)
2 ~ —L 12
(3.9) E[IXI1 1] ¥ = €T 7% (C1 +C)
and
1
X (i, 1) + X5, 1)) /2 P97 2
(3.10) E|: sup | (ti j)| | (11 ])| i| q SC(C1+C21/2)
i |t — ;%2

for a constant C > 0 depending only on «, 8, q.
For the proof, we require the following lemma.

Lemma 3.10. Let X be as in Proposition 3.9. Then there exists a P-a.s. continuous B @ B®%-valued process {5(, Yrero.r1 =
(X1, X)}reqo. such that X(t;) = X(t;) for all i =0, ..., n, and

(3.11) |X G, D e ey < 31yt —s|P, X (s, Do) < 322B(Cy + CY) It — 517

Proof. Let us define (X, X) fort €[tj,tj+1) by

~ t—1tj
X (1) := X (1)) + ——=X (), tj41),
tj+1—1j
~ r—1tj
X(0, 1) :=X(0, 1;) + ———(X(0, 7j11) — X(0,1)).
Lj+1=1j

To prove (3.11), consider s <t with s € [¢,¢;41), € [tk, tx+1). Further we suppose that j < k (the case j = k is similar
and simpler). Then

|X(Sa t)|L2q(IP>) =< |X(S’tj+l)|L2‘l(]P’) + |)~((tj+la tk)|L2‘i(]P’) + |X(tka t)|L2q(]P>)

<Ci(Itjs1 = sIP +ltj1 =l + 1t = 1elP) <3Pl — 5P
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Furthermore, one can check that

(i1 — ) — 1) Lo

~ ti —S
j+1
X(satj-‘r]):t_ I.X(tj’tj"rl)_'_ i1’

J+1 =L (tjy1—1))?
from which it follows that
|§§(S, tj+1)|Lq(]p) =< (CZ + C%)ltj_H - Slzﬁ.

A similar estimate holds for X(tk, t). Hence

|§§(S, t)|L‘1(P) =< |§§(S, tj-‘rl) L1 (P) + |§§(tj+lv tk)iLq(P) + |§§(tk, t)|L‘1(P)
+ |X(Sa tj+1) ® X(tj+17 tk)|Lq(IP>) + |)~((S7 tk) ® X(tka t)|Lq(]P)
<3 (Cr+ )t —s1PP + CTle — 517 + 217 P CF e — 517P
<37 (Cr+CF)it — 51, O

Proof of Proposition 3.9. Let X be as in Lemma 3.10 and suppose 2g > % and o € (ﬁ, B). Using the notation in the
Appendix, we have by Corollary A.3
<2 1% e miik 1%
E[IX]| 1% < Cla, ) T* 2 E[IX]| ]

1/a-var we2q

S 2q & q €1
_1 [X(s, Dz +1X(s,1)] 2
=C(a, )T 2141E[// B B2 dsdt:| '
(0,772

|t — s|2aq+1

Using the estimate (3.11) and the condition o < B, the final expectation is bounded by A(C| + C21/ 2), where A depends
1
, 1% < C(C; + C'*). The conclusion
72)—H01 2

follows since X(ti) = X(#;) and X is constant on [f;, t;41). O

only on 8 — «. In exactly the same way, using Corollary A.2, E[||)~(||(20q[

4. Proof of the main result

This section is devoted to the proof of Theorem 2.17. Throughout this section, we let notation be as in Section 2.2.
The first step is to reformulate the system (1.1) as a cadlag controlled ODE. Let us fix " € (0,k) and 6 € (2, @ — %),
and introduce the Banach spaces

A= (R RY) and B=C’(RIRY).

We furthermore equip B%? with the admissible norm as specified in [16, Prop. 4.5].

For any n > 0, it holds for the point evaluation map F : R — L(C"(R?, R?), RY), given by F(x) : u — u(x), that
F e C"(R4, L(C"(RY,R?), RY)). We let F : R? — L(A,R?) and H : RY — L(B, R?) denote the corresponding point
evaluation maps.

The following lemma is now immediate from Theorem 3.6.

Lemma 4.1. The cadlag RDE
4.1) dx(1) = F(x~ (1)) dV (1) + H(x™ (1)) dW(1), x(0)=¢ eR?
is well-posed for any (V, W) € DFV¥ ([0, 1], A) x DPV*(B) with B € [1,1 4 «') and p € [2,0) such that B < p/2.

We introduce the A-valued and B-valued paths

ltn]—1 ltn]—1

Vi) =n"" " an( ). Wa@ =023 bu(n v,

k=0 k=0
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and let W, = (W,,, W,)) be the canonical level-2 lift of W,, given by

0= [ W@ a0
Remark that W, is a p-rough path over B for any p € [2, 3) in the sense of Definition 3.2.
Lemma 4.2. The path x,, given by (2.10) is the unique solution of the cadlag ODE
4.2) dx, = F(x,)dVy + H(x, ) dW,,  x,(0) =&, e R%.
Proof. Observe that x,, given by (2.10) satisfies forall 1 <k <n
xXn(k/n) — x5 ((k — 1)/n) = n"a(xa (k= 1)/n), Y) + 0720 (x, ((k — D/n), v™)

k/n
:/ F(x;, () dViu(s) + H(x, (5)) dWi, (s). O
(k=1)/n

Following Lemmas 4.1 and 4.2, we are reduced to showing convergence in law for V,, and W, in suitable rough path
topologies and identifying the solution of the limiting RDE with an SDE. We first establish this result for the case that
the support of a,, and b, is uniformly bounded, i.e., there exists a compact set & C R? such that the support of a,, and b,
is contained in K x A for all n € NU {o0}.

Theorem 4.3. Suppose that Assumptions 2.11 and 2.12 hold and that the support of a,, and by, is uniformly bounded.
Then, for any p € (2,3) and B € (1,2), there exists a random variable (V,W) in DV (A) x DPV™(B) such that
Vi, Wy) =, (V. W), and such that (V, W) is a.s. continuous. Moreover, if § € (1,1 + k", pe2,0),and B < p/2,
then the RDE (4.1) driven by (V, W) along the vector fields (F, H) is a weak solution of the SDE (2.9).

Before proving Theorem 4.3, we first state an immediate consequence of Corollary 3.7, Lemma 4.2, Theorem 4.3, and
the continuous mapping theorem.

Corollary 4.4. Suppose we are in the setting of Theorem 2.17 and that the support of a, and by, is uniformly bounded.
Then, for any p > 2, x, —,, X in the p-variation norm |x(0)| + ||x || p-var, where X is a weak solution of the SDE (2.9).

We break the proof of Theorem 4.3 into several lemmas.

Lemma 4.5. Suppose that Assumption 2.11 holds and that the support of a, is uniformly bounded. Then for every B > 1
Vi = Vllgvar =2, 0,
where V : [0, 1] — A is the deterministic path V (t) = ta.

Proof. Let & C R? be compact such that £ x A contains the support of a,. Then the embedding C'+% (&, RY) < A is

compact. Observe further that, for all s, ¢ € [0, 1] with |t — 5| > n-l,

4.3) [Vi(£) = Vi ()| p1az <211 = sllan|c145.0.

It follows that (V,,),>1 satisfies the compact containment condition [7, Rem. 3.7.3] and condition [7, Thm. 3.7.2(b)].
Hence, by the tightness criterion [7, Thm. 3.7.6], (V,,),>1 is tight in the (J;) Skorokhod space D ([0, 1], .A) (note that [7,
Thm. 3.7.6] implies only relative compactness, but tightness is a consequence of the proof).

Observe next that, for 8 > 1, the interpolation estimate (3.4) implies og.var(X,Y) < 0o (X, Y)' VA (| X|[1-yar +
1Y || 1-var) /2, where o is the (J;) Skorokhod metric defined as in (3.3) with ||-; |l p-var replaced by ||-; -|loo. Moreover,
the map X > || X||1-var 1S invariant under reparametrizations and is lower semi-continuous under the metric ||-; -||co and
thus under the metric 0. It follows that, for every R > 0 and every compact subset K of the classical (J1) Skorokhod
space D([0, 1], A), the set

{XG K | “X”l—varf R}
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is compact in DFVvar( Ay, Furthermore, (4.3) implies that, as a cadlag path with values in C I+ (R4 RY), V, has 1-
variation uniformly bounded in n > 1 and Yé”) € A. It follows that (V},),>1 is tight in DA-V2*(A). Hence, by Prokhorov’s
theorem [2, Thm. 5.1], (V,),>1 is weakly relatively compact in the space of probability measures on DB-var (A), and by
Assumption 2.11, the only possible limit point is V. Finally, since V is continuous and deterministic, the same argument
as in the proof of Corollary 3.7 implies that ||V;, — V|| g-yar —>», O for all g > 1. O

Showing convergence of W,, is more involved.
Lemma 4.6. Suppose that Assumption 2.12(i) holds and that the support of b, is uniformly bounded. Then

2qg11/(2 _
Ej, [|Wa(k/n) — W /m)[ 3]0 <12k — g2,

B, [[Wak/n, 2/m)| 521" < n~ Ik — e,

uniformly inn > 1and 0 <k, £ <n.

Proof. For a function u : RY — R, let us introduce the notation
Asu(x)=u(x+0) —u(x), and A™1=A,0A",

For s > 0 and p > 1, recall the Besov space B), consisting of all L” functions u : R? — R such that

p p —sp—d S 1P
ulfy =tulfy + [ o AL, do < oc.
lo]<1

Let us further introduce the notation

¢
AW, (k/n,L/n; x) = n_l/ZZA(’;’bH (x, Yr(")).
r=k

Denote in the sequel s = k/n and t = £/n. Proposition 2.14 implies that for each m > 1 (cf. [16, p. 4088])

1/2

(4.4) By, [| A2 Wi (s, 10 1] 0 < | ALba(x, )

Ck|t_s|

Setting m = [0 + %1 + 1, it follows that

s, [|Wals, 3 )| ] SB[

2
W (s, 1; ')|Bq9+d/<2q>]
2q
=E,, |:/|Wn(s,t;x)|2q dx+/ |o|_29"_2d/|AZ’Wn(s,t;x)|2q dxda]
lo<1]

S/Ibn(x,-)lzc‘ilt—sl‘fderf /|Ag1bn(x,-)|§i|t—s|‘fdxda
o<1

q E 2q q
~ s +d/(2q) . ~ ’
qu‘/ q 1C¥

where the first estimate follows from the embedding Bg;d/ o C?, the second from (4.4), the third from the defi-
nition of | - | B/, i [16, p. 4086], and the fourth from [16, Lem. 5.5] since b, has uniformly bounded support and
2q ’

Sup,>1 |bulcer < 0o witha >0 +d/(2q).
The second estimate follows in a similar way from Proposition 2.14 upon using the bound

By, [|A% 0 A% o W (s, 6, 5) '] S [ AT B, )| | AL B (x'.)

C,(lf—S|

and the argument from [16, pp. 4089-4090] (note that this is where we require sup, > |by|c«x < oo fora > 6 +d/q, so
that sup,,~ |bn|39+d/q < 00). O
- q
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Lemma 4.7 (Tightness). Suppose that Assumption 2.12(i) holds and that the support of by, is uniformly bounded. Then,
for any p > 2, it holds that

2
supEy, [”Wn ”p({var] <00

n>1

and that (Wy),>1 is a family of tight random variables in DP™V (B).

Proof. Consider 0’ € (0, o — ;—i) and the space B’ = C o (R, R?), where & x A contains the support of all b,,. We first show,
using a similar argument as in the proof of Lemma 4.5, that (W), > is tight in the (J1) Skorokhod space D([0, 1], B &®
B®?). Indeed, Lemma 4.6 and (3.10) imply that (W,,),>1 satisfies condition [7, Thm. 3.7.2(b)], and, since the embedding
B’ — B is compact, that (W,,),>1 satisfies the compact containment condition [7, Rem. 3.7.3]. Hence, by [7, Thm. 3.7.6],
(W,)u>1 is tight in D([0, 1], B & B®?).

Consider now p’ € (2, p). The interpolation estimate (3.4) implies op.yar(X,Y) < ooo(X,Y)"P// PAXI prvar +
Y] [,/_VHI)”,/ P with 0o defined as in the proof of Lemma 4.5. Moreover, the map X > [ X|| ,r_yyr is invariant under
reparametrizations and is lower semi-continuous under ||-; -||oc and thus under 0. Hence, for R > 0 and a compact
subset K of the (J;) Skorokhod space D([0, 1], B @ B®?), the set

{X€ K IXIlpvar < R}

is compact in DPV¥(}3). Considering W,, as an element of Dp/'var(B/ ), it follows from Lemma 4.6 and (3.9) (applied to

these new parameters) that sup,,~. | E;, [[|Wy ||i€1_w] < 00. Consequently (W,),>1 is tight in DPV¥(B). O

For an element 7 € L(B,R™) and b € C?*(R? x A,R%), write 7b : M — R™ for the function y — m(b(-, y)).
A direct verification shows that |wb|cx < |7 |LB,Rm)|D]co. (see, e.g., the proof of [16, Lem. 5.12]).
Consider the subspace of L(B, R)

L(B,R) =span{b > Db/ (x) |x e R ke N, k| <1, j € (1,...,d}}.

Form > 1, we denote by E(B, R™) the subspace of = € L(B, R™) such that 7’ € E(B, R) foreveryi =1, ..., m. We note
that L(B, R) does not appear in the work [16], however, due to the generality of our setting, we find it more convenient
to work with than the full sgpace L(B,R).

Observe that, for b € C,,’K(]Rdgf A, RY), the map x > b(x, -) is a C? map from R? into the closed subspace Cj (A),
and thus wb € Cy (A) for all m € L(B, R).

Lemma 4.8 (Finite-dimensional projections). Let 7 € E(B, R™) for some m > 1 and suppose that Assumption 2.12
holds. Let *B be defined as in Proposition 2.15, and let W, be an R™-valued Brownian motion with covariance

E[WE (W3 (1)] = B (' boo, 77 bos) + B (0 boo, 7' boo).
Define further
Wi/ (1) = /Ot Wi AW + B (7' boo, 1/ boo)t.
Then, as n — o0,

(JTWn, ( ®7T)Wn) o™ (Wr, Wy)

in the sense of finite-dimensional distributions.

Proof. By the preceding remarks, wb, € Ci (A, R™) forn € NU{oo} and lim,,_, o |7 b,, — wbso|cx = 0, so the conclusion
follows by Assumption 2.12 and Proposition 2.15. ]

The convergence of finite-dimensional distributions, together with tightness, allows us to establish uniqueness of weak
limit points (which we note settles a point of ambiguity in [16, Rem. 5.14]).

Proposition 4.9. Suppose that Assumptions 2.11 and 2.12 hold and that the support of a,, and b, is uniformly bounded.
Let B> 1 and p > 2. Then there exists a random variable (V, W) in DP¥®(A) x DPV*(B) such that (V,,, W) —ay
(V,W). Furthermore, (V, W) is a.s. continuous.
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Proof. By Lemma 4.5, ||V, — Vl|gvar =1, 0, where V is deterministic and continuous. It remains to show that W,
converges weakly to a limit point W which is a.s. continuous. By Lemma 4.7, (W,,),,>1 is tight and thus weakly relatively
compact by Prokhorov’s theorem [2, Thm. 5.1]. Let W and W be weak limit points of two subsequences of W,,. Since the
largest jump of W,, is of the order n~!/2 and the largest jump of ¢ > W, (0, t) is of the order n~!/2 supcro.17 1 Wa ()1, it

follows that W is a.s continuous (and likewise for W).
We now show that W and W have the same law. Consider the collection of R-valued functions on DP"V¥ (1)

k
(X, X) > er(an(tj), (7 ®7Tj)X(tj))}y
j=1

where the parameters range over all k > 1, 7; € L(R™/ @ (R™1)®2 R), i€ E(B R™7), mj > 1, and ¢; € [0, 1]. For

any f € F, it follows from Lemma 4.8 that /(W) and f (W) have the same law. In particular, E[e'/ W] = E[¢!f (W)]
for all f € F. However, the collection of C-valued functions Fi={w> ef )| f € F} is a unital algebra of bounded
functions on DP™*(3) which separates points and is closed under conjugation. Moreover, every f € Fis continuous on
the subspace of continuous paths in DP¥¥(13), and in particular on the support of W and W. The laws of W and W are
Radon measures since they are obtained as weak limit points of tight sequences, hence, by the Stone—Weierstrass theorem
and a compactification argument (see, e.g., [3, Ex. 7.14.79]), W and W have the same law. |

It remains to characterize the RDE driven by (V, W) as the solution to an SDE. We flesh out the abstract statement in
the following lemma, which is a slight simplification of [16, Lem. 6.1].

Lemma 4.10. Let X be the solution to the RDE
dX = F(X)adr + H(X)dW, X(0)=¢£eR?,

where a € A is fixed and W = (W, W) is a random p-rough path over B, p < 6. Suppose that, for all m > 1 and
7 e L(B,R™),

(4.5) (7W, (r @ )W) ~ (W, Wy)
in the sense of finite dimensional distributions, where Wy is an R™-valued Brownian motion with covariance
Y =E[WL ()W ()]
and
Wi (1) = fot Wi (s)dW (s) + Tz,

For every x € R4, let us define X(x) ==Xy and, fori =1,...,d,

d
o N ek k)
M@ =) TyienpHe:

where we treat H(x) ® DH (x) € E(B, RY @ (RYH* @ Rd). Suppose further that

d
(4.6) sup > |2 ()] + | ()] < oo.
XER i=1
Then X solves the martingale problem associated with L= (a +T')D + %EDz.

Proof. Let {F;};cj0.1] denote the filtration generated by the finite-dimensional projections of W. We first show that
M:[0,1]>R%isa martingale with respect to F, where

' t d
M(t) = X(t)—/ zz(X(s))ds—/ D o I(X(s))ds
0 0 =
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with quadratic variation

t

4.7 [M' M), = / (X (s)) ds

0

Indeed, the definition of the rough integral readily implies that X and M are adapted to F (cf. [16, Lem. 6.3]). Further-
more, for fixed 0 <s <t <1, we have

t t
M(t)—M(s):/ H(X(u))dW(u)—/ T'(X ) du_ Jim Z M, .

where the limit is taken over partitions P of [s, ¢], and
M, = H(X @)W (u,v) + (H ® DH)(X )W (u, v) — T (X ) (v — u).

Note that the same argument as in [16, Lem. 6.2] implies that 7 W (u, v) and (7 ® 7)W(u, v) are independent of F; for
any 7w € L(B,R™). Taking 7w (x) = H(x) & DH (x) in (4.5), it follows that

E[M{y | Fu] =
Furthermore, for i, j =1,....d,
E[H (X)W, v)H! (X @)W, v) | Fu] =7 (X @) (v — u)
and, by It6 isometry,
E[|(H ® DH)(X ) W(u,v) — T(X ) —w)[* | Fu] S lv —ul?,

where the proportionality constant depends only on X (X (#)). Using the bound (4.6), it follows that M is a martingale
with quadratic variation (4.7) as claimed.
Let¢: R — R be a smooth, compactly supported function. Since [X] = [M], by 1td’s formula,

P(X(1) =p(X () + / t Do(X (u)) dX (u) + % / t D (X (u)) dIM](w),
from which it follows that
p(X(0) — (X (9) - f t [D<p<a ir+ %D%E} (X)) du
is a martingale. O

Proof of Theorem 4.3. The fact that (V,,, W,,) —,, (V, W), where (V, W) is a.s. continuous, follows from Pr0p051-

tion 4.9. By Lemma 4.8, W satisfies assumption (4.5) of Lemma 4.10 with 2” =B(x'b, 7w/ b)+ B/ b, w'b) and 'y

Bo('b, 7/b). In particular, I' in Lemma 4.10 is given by Iix) = Zk:l %z(bk(x, 2, 8kb' (x, -)). Furthermore, ‘B =
19 + B, is bounded by Assumption 2.12(ii), so % (x) < |b(x, |2 < |b1%,c and T (x) S [b(x, )|cx| Vb (x, )lex <
|b]co.c |l 1.« . Hence all the assumptions of Lemma 4.10 are verified, and the conclusion follows from [25, Thm. 4.5.2]

by the equivalence of weak solutions to SDEs and the martingale problem. (I

Proof of Theorem 2.17. This follows from Corollary 4.4 and the exact same localization argument as in [16, Sec. 7]. [J

5. Continuous-time dynamics revisited

In this section, we show how the results of the Section 2 extend to the case of continuous-time dynamics. In particular, we
extend the results of [16] to include optimal moment assumptions and families of dynamical systems. Since the arguments
are very similar to those of the discrete-time case (and the setting is similar to that of [16]), we omit the proofs and only
state the main results.
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Consider a compact Riemannian manifold M with Riemannian distance p. Recall the function spaces defined in
Definition 2.1 and fix parameters ¢ > 1, k,k € (0,1), and a > 2 + g. Let a. € C1H*O@RY x M, R?) and b, by €
C**(RY x M,R%), for € € (0, 1], such that

sup |aelcitr.o + |be|car < 00, lim |be — bo|cex = 0.
ee(0,1] e—0

We consider the fast-slow systems of ODEs posed on R? x M

d (%e. Ye) + € be (xe, ye) d “2ge(ye)
—Xe = ae(xe, € Xey Ve), — Ve =€ ,
a1 eXe, Ve e (Xe, Ve dtye 8e Ve

where g : M — T M is a Lipschitz vector field. As before, the initial condition x, (0) = & € R? is deterministic, and
v¢(0) is drawn randomly from a Borel probability measure A, on M.
We now give the analogues of Assumptions 2.11 and 2.12 for the current setting.

Assumption 5.1. There existsa € C L+i (Rd, Rd) such that, for all 7 € [0, 1] and x € R?,
|Ve()(x) —ta(x)| -, 0 ase—0,
where V(1) = fé ac(-, ye(s)) ds.

Let g.; denote the flow generated by the vector field g.. Given v,w € C*(M,R™) and 0 <s <t < 1, we define
Wy.e(t) € R" and Wy, (s, 1) € R™*™ by

-2

te t
Wv,e(t) = E/ VOgess ds, Wv,w,e(sv 1) = [ (Wv,e(r) - Wv,e(s)) ® dWw,e(r)-
0 s

As before, we write simply W, . for W, , .
Recall our notational convention about subspaces C¥ (M) of C* (M) introduced before Assumption 2.3.

Assumption 5.2. There exists a closed subspace CX (M) of C* (M) for each € € [0, 1] such that b, € Cﬁ""(Rd x M,R%)
and such that

(1) forall v = (ve), w = (we) € ]_[66(0’1] C¥(M) with

sup |velcr + |welcr < 00,
€€(0,1]

there exists K = K, 4 > Osuch thatforall0 <s <t <1and e >0,
[Woee(s: 0] gy < Klt =52 [Wy wee(s,0)] g, < Kl =],

(ii) There exists a bounded bilinear operator B : Ci (M) x Cj (M) — R such that for every m > 1 and all v = (ve)eeo,1]
with ve € C£ (M, R™) and lim¢_ ¢ |[ve — vo|cx =0, it holds that (W, ¢, Wy ¢) =1, (Wy, Wy) as € — 0 in the sense
of finite-dimensional distributions, where Wy is an R™-valued Brownian motion and

Wy (1) = /01 Wi AW + B (vl), v])r.
Remark 5.3. As in Remark 2.13, under the assumption that A is g ;-stationary, the simpler bounds
[Woee | g, < K12 and Wy e(0,0)],,, <Kt foralle,re(0,1]
imply Assumption 5.2(i).
Remark 5.4. As in Proposition 2.15, one can show that Assumption 5.2 implies that the covariance of Wy is given by
E[Wi (D)WY (1)] = B(vh, v§) + B (v], v)-

Furthermore, as in Section 2.1, if ac, be, T¢, A do not depend on €, then one can drop the condition that 25 is bounded in
Assumption 5.2 since this follows automatically (see [16, Prop. 2.8]).
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Consider the quadratic form
(5.1) =Y (x) = B(by(x, ), b (x, ) + B(b) (x, ), bh(x, ), i, j=1,....d.

By the same argument as Lemma 2.9, ¥ is positive semi-definite and the unique positive semi-definite o satisfying
o2=3is Lipschitz. In particular, as before, there is a unique (strong) solution to the SDE dX = a(X) df 4+ o (X) dB for
any Lipschitz @ : RY — R?,

The following is the main result of this section, the proof of which we omit since it requires only minor changes to that
of Theorem 2.17.

Theorem 5.5. Suppose that Assumptions 5.1 and 5.2 hold, and that & — & € R¢. Then x. — re X in the uniform topology
as € — 0, where X is the unique weak solution of the SDE

(5.2) dX =a(X)dt +o(X)dB,  X(0)=&.

Here, B is a standard Brownian motion in R¢, o is the unique positive semi-definite square root of £ given by (5.1), and
a is the Lipschitz function given by

d
a(x)=a'(x)+ ) B(bfx, ) dbj(x.)), i=1,....d.
k=1

Appendix: Rough path Besov-variation embedding

We adapt Friz—Victoir [10,11] in proving some variants of a Besov-variation embedding, applicable in an infinite-

dimensional rough path setting. Let BB be a Banach space and equip B%2, ..., B®N with a system of admissible tensor
norms. For a continuous multiplicative function W = (1, wi ... wV ) : [0, T]2 — @,ILOB@" define the homogeneous
Besov norm

k q/k

B®k
Wy Z/f[ e duan

Proposition A.1. Suppose g > 1 and o € (é, 1). There exists a constant C = C(a, q, N) such that

N

k |9/k -1
D OIWETE < Cle =19 W gy -
k=1

Proof. We follow a similar strategy to [11, Prop. A.9]. We proceed by induction on N. The case N =1 follows directly
from the GRR lemma [11, Cor. A.2]. Suppose the result is true for N — 1. Since both sides scale homogeneously with
dilations, we may suppose that ||W||Wa 4] = 1. Let us write o — 5 : 1/p. All double integrals in the sequel are taken

over [s, 1], and C denotes an unimportant positive constant which may change from line to line.

Define Yy ; = sup, ,e(s.] %, and observe that it suffices to show Y ; < C. We have

Wi‘\,]v_wf'\,’u:WN +ZW L{l}!
and thus
|W§\,lu — Wi\’/v|q 1/q
</ Wdudv SAI“FAZ,
where

N— 1/q
Wi
= 2 (//|W }q ZIZ““ dudv) ,
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whV |q 1/q
Az_(// T pjaerT d”) ‘

For A, by the inductive hypothesis, we have W', |4 < |t — s|4N=0/P 50 that

(N—j)/ |Wuv|q
A1<Z|t 5| P(// eyt dudv ).

Again by the inductive hypothesis, we have

(W |17 < g = spati=br,

so that
N

q
(N=1)/p Wil o (N=1)/p
A1<Z|t 5| </f|u_v|qa+ldudv <> s )

j=1

For A,, we have

W~V |a/N 1/q 3
Ay < YNy, s|q<N—1>/p% dudv) <1\ TVN | N=D/p
|v _ u|qa+l S,

Combining the above two estimates, we have

WV —WN e 1/a
(/ ﬁdudv) < C|l —S|(N71)/p(1 +Tl I/N)
vV—u

Applying the GRR lemma to the continuous path Wiv i [s, 1] = B®N we have
WV <Clt =121t —s| VD14 07Ny < el — sV (1 0TV,
Finally, note that the above argument applies to any interval [s’, '] C [s, £]. It follows that
Yo <C(1+71, 7Y,
and thus Y ; < C as desired.

Recall the homogeneous y-Holder “norm” for y € (0, 1]

|W§u|l/k
Wy -Het; 5,11 - —Z sup —————.
k1 U-1€l8,1] lu —v|

Corollary A.2. Letqg > 1 and o € (é, 1). There exists a constant C = C(«, q, N) such that
Wil @=1/¢)-Ho1;5,1] < ClIW I wea:[s,]-
Proof. Immediate from Proposition A.1.

Recall the homogeneous p-variation “norm” for p > 1

prvari.r] = SUP 2. Z\W o7,

[uvePk 1

wi?

where the supremum runs over all partitions P of [s, t].
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Corollary A.3. Letqg > 1 and o € (%, 1). There exists a constant C = C(«, q, N) such that
W11 jamvarsis.) < Clt = 5179 [Wlyeas s,0)-

Proof. By Proposition A.1 we have for all u,v € [s,f]andk=1,..., N

€L

[WE 7 = (IWE L [74) 30 < C (I = 019 ) 3 (W 0))

1 1

“w3® . Hence

1—
Note however that w; (1, v) = |u — v| and wy(u, v) := ||W||“],Va,q,[u v are controls, and thus so is w := w,

1/a
Vavar:[s.] = @ (8,0,

W

from which the conclusion follows. (I

Remark A.4. Besov (rough path) regularity effectively interpolates between the well-known Holder- and p-variation
cases, see [8] for a discussion.
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