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ABsSTRACT. We establish quantitative homogenization results for the popular log-normal
coefficients. Since the coefficients are neither bounded nor uniformly elliptic, standard
proofs do not apply directly. Instead, we take inspiration from the approach developed
for the nonlinear setting by the first two authors and capitalize on large-scale regularity
results by Bella, Fehrmann, and Otto for degenerate coefficients in order to leverage
an optimal control (in terms of scaling and stochastic integrability) of oscillations and
fluctuations.
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1. MAIN RESULTS

1.1. Degenerate coefficients in stochastic homogenization. Quantitative stochastic
homogenization for linear elliptic PDEs with bounded and uniformly elliptic coefficients is
by now well-established, either based on functional calculus and nonlinear concentration
of measure [29, 30, 31, 25, 24, 15, 14, 26, 27, 18, 17, 19, 13| or based on renormalization
and linear concentration of measure [6, 5, 3, 28, 4, 2]. In both cases, the theory assumes
non-degeneracy of the coefficients. Whereas there is no doubt the theory should extend to
mildly degenerate coefficients, only quantitative homogenization on the percolation cluster
[1, 12| and for rigid inclusions [16] has been established so far.

In geology (and more precisely for applications to oil or water recovery, and C'Os storage),
permeability can range over more than 8 orders of magnitude. Such permeability fields are
often modelled using log-normal distributions (that is, they are obtained as the exponential
of a Gaussian random field — failing boundedness and uniform ellipticity). When one is
interested in the behavior of the system at the scale of the correlation-length, this is the
realm of expansions a la Karhunen-Loéve, see e. g. |7, 11]. When one is interested in the
large-scale behavior of the system, this is the realm of (numerical) homogenization. It is
not a coincidence that the very first article on numerical homogenization [34] in the applied
mathematics community (which triggered a long-lasting activity in multiscale modeling and
simulations, e. g. [20]) deals with log-normal coefficients. Although the numerical analysis
of such methods for random coefficients was the main motivation to develop a quantitative
stochastic homogenization theory in |29, 30, 22, 25, 23|, the case of degenerate coefficients
was not covered. The aim of this article is to fill this gap, and extend the quantitative
homogenization theory based on functional calculus and nonlinear concentration of measure
to log-normal coefficients. The results of this work were announced in the plenary talk of
the second author at the STAM conference on Mathematical Aspects of Materials Science
(MS21), and extend [32] to higher dimensions.

Quantitative homogenization starts with regularity theory — like the perturbative Mey-
ers’ estimate (which provides a higher integrability result). For bounded and uniformly
elliptic coefficients, such estimates are standard and deterministic. For degenerate coeffi-
cients however, one cannot hope for a deterministic version of these estimates, and we only
expect large-scale versions — that is, such estimates only hold at a random scale onwards.
Our strategy to get around this problem is inspired by the work [10] of the first two au-
thors on the homogenization of genuinely nonlinear monotone operators. In this setting
the linearized equation is an elliptic equation with coefficients that involve the nonlinear
corrector gradient, and therefore are unbounded (and thus degenerate in the usual sense
of the word in homogenization). In [10] we established large-scale Meyers’ estimates using
quantitative homogenization itself (and in particular the decay of spatial averages of cor-
rectors). In the present work, the problem is somehow simpler because the degeneracy of
the coefficients is a given datum rather than an unknown of the problem (as opposed to
the integrability of the nonlinear correctors in [10]). The main insight of the present work
are the large-scale Meyers estimates we establish in Theorem 1.3 and the control of correc-
tors in Theorem 1.8, that we prove following the strategy laid out in [10] for a nonlinear
problem. From there, we capitalize on [8] and on by-now standard methods to leverage a
complete quantitative homogenization theory, that we state for completeness with precise
references to the literature. In particular, we give a complete description of fluctuations of
observables of the (random) solution, in the spirit of uncertainty quantification.
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For simplicity of the exposition, we consider the coefficient field a(z)Id where a(x) =
exp(G(x)) is a scalar field obtained as the exponential of a Gaussian field G (this specific
form is not essential, and encapsulates the main difficulty of unboundedness and degener-
acy). We further assume that this Gaussian field has integrable covariance (this is essential
for the upcoming proof). Since our strategy is based on functional calculus and nonlin-
ear concentration, one can also treat Poissonian models. A typical example would be as
follows: consider a Poisson point process, and the associated Voronoi tessellation of R%.
Define the random coefficients as a(z)Id, where a(z) denotes the diameter of the Voronoi
cell containing x — we have infa = infa™! = 0. Since a satisfies a multiscale spectral
gap inequality (with exponential weight) in the sense of [15, 14|, our strategy still holds
with minor modifications (see e.g. [25, 24] where both Gaussian and Poissonian fields are
considered).

To conclude, let us comment on the interest of multiscale functional inequalities in the
sense of [15, 14] in this context. Quantitative stochastic homogenization requires two
ingredients on the coefficient field: a rate for the convergence of spatial averages to their
expectation, and concentration of measures (that is, the stochastic integrability). Whereas
(nonlinear) concentration depends little on the covariance function when the coefficient field
satisfies a functional inequality, (linear) concentration degrades very fast with correlations
when it is obtained by (linear) mixing conditions (such as alpha-mixing). In particular, as
soon as one is interested in coefficient fields whose correlations (in a suitable mixing sense)
do not decay at a super-algebraic rate, functional inequalities seem unavoidable.

In this article we shall consider the following class of coefficient fields.

Hypothesis 1.1. Let G : R* — R be a Gaussian field with integrable covariance function
C which is 2y-Hélder continuous at 0 for some 0 <y < 1. We set a(z) := exp(G(z)). O

All the upcoming results assume Hypothesis 1.1.

1.2. Perturbative large-scale regularity. We start by defining a scale at which the
log-normal field behaves like a uniformly and elliptic coefficient field.

Proposition 1.2. Let a be as in Hypothesis 1.1. Set po = d+ 1. There exists a stationary
%—Lz’pschz’tz field o, such that for all x € R? and r > ro(x)

%E [apo + a—Po] < ][ aP® + a P> < 2 [apo + a—po] ,
B, (z)
and which satisfies

E [exp(é log?(1 + ro))] <2, (1.1)

for some C > 0. In what follows, for all x € R? we set B,(x) := B, (@) ().
Let 0 < e <1, we define for all R > 1
e 1) 2
ra(R) = (R*§ sup(a +a~ )) .
Br
There exists C > 0 (depending on €) such that
1

qulg E {exp(c log?(1 —i—r,,(R)))] <2. (1.2)
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Based on this (which we prove in the appendix), we shall establish the following large-
scale Meyers estimate.

Theorem 1.3 (Quenched Meyers’ estimates). There ezists K > 0 (depending on d) such
that for all 2 < p < 2+ k, and all functions u, h satisfying in the weak sense in R?

—V -aVu =V -+ah,

/Rd (7{90@) “‘V“P)gdm S /Rd (7{90@) \h!2)%dm- (1.3)
O

A consequence of the proof of the Meyers estimates is the following large-scale hole-filling
estimate.

we have

Corollary 1.4 (Hole-filling estimate in the large). There exists 0 < [ < d with the
following property. Let R > r,, and let u satisfy

-V -aVu =0 in Bpg.

Then for all re <1 < R, we have
FalvaP @ aval, (1.49)
By Br
O

Since by Proposition 1.2 the stationary field 7, has finite super-algebraic moments, one
may upgrade the above into annealed estimates, following an argument of [19].

Theorem 1.5 (Annealed Meyers’ estimate). There exists k > 0 such that for all |p —
2|,/m —2| <k and 0 < § < L, and all functions u, h satisfying in the weak sense in R?

2
—V -aVu =V -+ah,

<[z

we have
p(1+8) ] 701FD)
dz

£ _1 1 2\ 2
/IE[(][ a|vu|2)] o 5 0 | 1ogal} | E[(][ )
R4 B(x) R? B(z)

These results are proved in Section 2.

1.3. Minimal radius and bounds on correctors. Based on these perturbative large-
scale regularity estimates and a buckling argument making use of the CLT scaling, we es-
tablish bounds on correctors, which are defined in this degenerate context in [8, Lemma 1].

Lemma 1.6. There exist two tensor fields {¢; }1<i<a and {oijr}1<i jk<d with the following
properties. The gradient fields are stationary, have bounded moments, and are of vanishing
expectation: E[V¢;] = E Vo] =0 and for all 1 < p < oo,

d d s, o PHL d 3y 2L
> E [alVeil?] +ZE[\V@\W} Y E[yvaijkym} ? <E[P+a7].
=1 i=1 ig, k=1



QUANTITATIVE HOMOGENIZATION FOR LOG-NORMAL COEFFICIENTS 5

The field o is skew-symmetric in its last two indices, that is,
Oijk = —Oikj-
Furthermore, for E[-]-a.e. a we have
-V - Q(V(JSZ + el-) =0, (1.5)
and*
gi:=a(Vo;+e;)=Elgle;+ V- oy,
together with the gauge equation
_Ao'ijk = [V X Qi]jk = 8jq¢k — 8kqij. (16)
Finally, the homogenized coefficient ae; := E [a(V@; + €;)] is uniformly elliptic in the sense
that for K := E [a®*! + =@V and for all £ € RY,
1 _ _
ZlEF <¢-ag and ag| < Kl¢|.

O

An output of [8, Lemma 1] is that V¢; and Vo;;, are uniquely defined. We are in
position to introduce the minimal radius.

Definition 1.7. Recall p, = d + 1. We define the stationary field ry : R — R, via

1 2po po—1 1
Fe:x— inf Vo>, = ][ o —][ , O <=, 1.7
nt {vp p(BJw )= 1, @) ~hooan

Po*l) 2po

and we denote by r, the smallest %—Lipschitz field larger or equal to 7, (which is also
stationary). In what follows, for all z € R? we set B, (z) := B, () (2). O

Our first quantitative result is the following bound on the growth of the correctors.

Theorem 1.8. For all z € R,

2po po—1

(£ Jeor—f @)™ < Canallal (18)
B(z) B(0)
where
Vit+1 o d=1,
pat) =< log(t+2)z : d=2, (1.9)
1 : d>2,
and where C,, is a random variable that satisfies for some 0 < C < o0
1
E [exp(a log?(1 + Cx))} <2 (1.10)
O

We also have the following control of the minimal radius.

Theorem 1.9. There exists 0 < C' < oo such that the minimal radius . satisfies

E [exp(% log?(1 + 7’*))] <2

Lthe divergence is taken wrt the last index
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These results are proved in Section 3. As shown in dimension d = 1 in [32], the stochastic
integrability in the above results is optimal.

1.4. Non-perturbative large-scale regularity. The following non-perturbative large-
scale regularity results are post-processings of [8] using Theorem 1.9. (See Section 4 for
the necessary adaptations.)

Proposition 1.10 (Large-scale Schauder estimates). If u, f, g satisfy in the weak sense in
Bpg for some R > r,

-V -a(Vu+g)=V-h,
then we have for all 0 < a < 1

sup ][(Vu—i—g)-a(Vu—i-g)S][ (Vu+g) - a(Vu+g)

r€[rs,R] J By Br

+Tes[ffR](§)2a][r<(g_]€arg) .a(g_]irg)Jr(h—]érh).a1(h_][rh)).

In particular, for g = h = 0, we have the following mean-value property for a-harmonic
functions (or large-scale Lipschitz property): For all ry <r < R,

Vu-aVu S Vu - aVu.
B, Br

O

Based on the above Lipschitz estimate, [26, Corollary 4| directly yields large-scale
Calderon-Zygmund estimates.

Theorem 1.11 (Quenched Calderon-Zygmund estimates). For all 1 < p < oo and for all
functions u, g, h satisfying in the weak sense in R?

—V-a(Vu+g)=V-h,

we have
p
2

p
/ (][ Vu-aVu)de Sp / <][ g-ag+h-a_1h> dx. (1.11)
Re \J B, (x) R~ J By ()

O

As in [19], one can turn the quenched CZ estimates into the following annealed CZ
estimates.

Theorem 1.12 (Annealed Calderén-Zygmund estimates). For all 1 < p,m < oo and
0 <6 <3 and for all functions u, g, h satisfying in the weak sense in R?

2
-V -a(Vu+g) =V -h,

we have

/E
R4

m
P

<]€3($) a|Vu|2>§] dx

Spm 5—i|1og5|é/ E

R4

P(12+5) p(lLJré)
(7[ a|g|2—|—a_1|h|2) ] dz. (1.12)
B(z)
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1.5. Quantitative homogenization. We now have all the necessary tools to make ho-
mogenization quantitative. Let f € L2(R?)? and for all € > 0, consider the unique
Lax-Milgram solution? u, € H'(R?) of

~V-a(z)Vu. =V - f, (1.13)
as well as the unique Lax-Milgram solution @ € H'(R?) of the homogenized problem
-V.aVu=V-[. (1.14)

Our first result characterizes oscillations of u. in a strong norm in form of a quantitative
two-scale expansion result.

Theorem 1.13. For all ¢ > 0, v € L2 _(R?), and x € R?, set S.(v)(x) = JCBg(a:) v, and

loc
define the two-scale expansion U2 of u. as

a2 := S.(u) + e¢i(2)S: ().
Then for allp > 1 and ¢ > 1 we have

1

E [</Rd <]€55(x) a|V(ue — ﬂgs)|2)gdx>q] Pq
S aud(%)</Rd Md(‘x’)p<]€36(m) ’f(x),2> idx) %’

where pgq is defined in (1.9). O

The proof is the same as for [27, Proposition 1| based on Theorem 1.12 rather than |26,
Corollary 4].

The second set of results quantifies fluctuations of u.. More precisely, we study the
scaling limits of observables of the field Vu, and flux a(=)Vu,. of the solution. To this

c
aim, we recall the definition of the standard homogenization commutator = and of the
commutator of the solution Z.(f), as introduced in [18, 17].

Definition 1.14. The standard homogenization commutator is the second-order tensor
defined for all 1 < ¢ < d by

[Z]i == (a —a)(V; + €).
The homogenization commutator of the solution u. of (1.13) is defined by
Ee(f) := (a(%) — @) Vue.
O

Our first result is a quantitative two-scale expansion at the level of observables of com-
mutators in the fluctuation scaling (the so-called pathwise theory of fluctuations), where
we understand an observable as a local average with a test function.

2Since a is degenerate, there is a small approximation argument needed to establish existence — see
e.g. Section 3.
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Theorem 1.15. Let g € L*(RY), and denote by © the solution of (1.14) with f replaced by
g (and @ by its transpose matrix, here @’ = a). On the one hand, Var [z’:‘_g Jra g Ee(f)] <
1. On the other hand, for all p > 1,

3=

| [ Lo @D -BED) - Vo E@WDP}

S epal

%)HfHL‘l(Rd,ug)||9HL4(R¢17M3)’

where g is defined in (1.9), and L*(RY, 13) is the weighted space with measure p2(z)dz. O

This result follows from [19, 17| using Theorems 1.8 and 1.12. A direct post-processing
of Theorem 1.15 allows to recover corresponding results for the field and the flux of the
solution (the main two quantities of interest from a physical viewpoint), see [17, (1.10) &
(1.11)].

To complete the analysis of fluctuations of observables, it remains to investigate the
scaling limit of the homogenization commutator. In the case of integrable covariance,
the limit is a colored noise, which follows from the proofs of [19, 13] using Theorems 1.8
and 1.12, on top of Malliavin calculus. We start by a convenient strengthening of the
integrability of the covariance function in Hypothesis 1.1:

Hypothesis 1.16. The covariance function C can be decomposed as C = Cy * Cy where Cy
satisfies for some 8> d *

(Co(@)] < Co(1 + )2+,
and its Fourier transform C is positive almost everywhere. O

The following quantitative central limit theorem combines the results of [13, Proposi-
tion 3.1, Corollary 4.5, and Theorem 1(ii)].

Theorem 1.17. Assume Hypotheses 1.1 and 1.16. For all functions F € C2°(R%)4*4 set
I.(F) = et Jga E(£) : F. On the one hand, there exists a non-degenerate constant tensor
Q of order 4 such that for all F, F' € C%°(R%)%x4,

‘Cov [I(F); I.(F')] —/ F(z): Q: F'(z)dx

Rd
€ s d>2,8>d+1,
SEF E\logs\% s d=2,8>d+1,
ghf—d d< pf<d+1.

On the other hand, for all F € C2°(RY)¥*? gnd ¢ > 0,

- (&@ dey (&@
Var [I.(F)]

=

1 d 1
<L - .5 1 3
NF Var [IE(F)]€2 eXp(C’ Og€‘2)7

3Note that this decay assumption for Cy implies the integrability of C.
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where Wy (-, N') and dpy (-, N') denote the 2-Wasserstein (see e.g. |37|) and the total vari-
ation distance to a standard Gaussian law, respectively. In particular, with o*(F) =
Jga F(z) : Q: F(x)dx, these two estimates combine to

W <I€(F),N> +dry <I€(F),N> <r 5 exp(C!logg\%)

o(F) o(F)
e Cd>2,8>d+1,
+4{ ellogelz : d=2,8>d+]1,
ghf—d d< pf<d+1.

O

The only difference with the case of uniformly elliptic and bounded coefficients is the
error estimate for the asymptotic normality: In [13, Theorem 1(ii)], exp(C/|log €|%) is
replaced by |loge|. This comes from the optimization argument in Step 6 Proof of The-
orem 1(ii) in [13] which involves the stochastic integrability of the corrector gradient —
a similar optimization in the context of log-normal coefficients is worked out in formula
(5.20) in Step 2 of the proof of Proposition 5.4 in [32], to which we refer the interested
reader.

2. LARGE-SCALE MEYERS ESTIMATES

2.1. Proof of Theorem 1.3. We follow the standard proof based on a reverse Holder’s
inequality (using Caccioppoli’s inequality and the Sobolev embedding) and Gehring’s in-
equality.

We start with the reverse Holder inequality.

Lemma 2.1 (Reverse Holder). Recall that p, = d+ 1. For all v > r, and all u, h related
in B, by
—V-aVu = V - ah,

we have ,
Fawvay < 4wk (f (valva))
[ B2r B2r
where 1 < o := ng;__:% < 2. O

Proof of Lemma 2.1. We start by establishing a Caccioppoli inequality. Let 1 be a smooth

2
cut-off for B, in By, with sup|Vn| < 7! Set @ := ff",,fj, and notice that & [ 7% <

[n*a < C [n?since r > r,. Testing the equation for u with n?(u — @), and integrating by
parts we obtain

/ﬁ@vm—uW+a/ﬁqu—mvnvm—u)

:/nQ\/EV(u—ﬂ)-h+2/77\/5(u—ﬂ)V77-h.

Using Cauchy-Schwarz’ and Young’s inequalities, this entails

/ alV(u— ) < / I + / Vinl2a(u — a)?. (2.1)




10 N. CLOZEAU, A. GLORIA, AND S. QI

It remains to deal with the weights on the right hand side. We start with the control of .

Set U := fB u. We have, since fB |BQT| fm? 5) =0,

o 1 an? 1 an® g
U—u:= / ( = / ( -U).
Bay, | Bar | fan Ba, | Ba | fan
Hence, by Holder’s inequality with exponents (d+1, d“) and Poincaré-Sobolev’ inequality,
and since r > r,

o - rEsy dasn) \ Dt
]U—ﬂ] g <][ (U_U)d;1>d+1 §T<][ ]Vu\d2+d+1> (d+1) (2.2)
Bay, Ba,

drl)

Inserting (2.2) into (2.1), using Holder’s inequality with exponents (d + 1, , and using
that r» > re, the Poincaré-Sobolev inequality, and Jensen’s inequality, we obtain

d(d+1) 2d +d+1 B
Foaval s f Pl (£ va @) 4 [ vgpag - 0y
B, Bo, Ba,
d(d+1) 2d +d+1 _ 2(d+1) L
][ 772|h|2+ (][ |Vu|d2+d+1) d(d+1) —|—’I“2<][ |U—U|2 +1>
Bo, Ba, Bay

2d(d+1) %
5 ][ 772’h‘2 + (][ ‘Vu’d2+2(d+l)) (d+1) )
Bay Bay

It remains to reintroduce a. By Holder’s inequality with exponents (

N

d?+2(d+1) d2+2(d+1))
)

d ’d2+d+2
d?+2(d+1) d?+2(d+1)
(][ |vu|%> d(d-+1) _ (][ a*%|ﬁvu|%) d(d+1)
B27‘ B27‘
1 2d(d+1) d?+d+2
< (][ a_(d+1)) d+1 (][ ‘\/_Vu’d2+d+2) d(d+1)
Bar Ba,
2
> 2d(d+1) | dotdt2
S (][ ’\/—VU‘d2+d+2) B
Bay
' ; : _2d(d+1)
from which the claim follows by our choice a = Trdis € [1,2). ]

We now recall Gehring’s inequality in a form which is convenient for our purposes (see
for instance |21, Theorem 6.38]):

Lemma 2.2 (Gehring’s lemma). Let s > 1, and let U and V be two non-negative mea-
surable functions in quOC(Rd) such that there exists C' > 0 for which for all v > 0 and

reRd . .
(]{Br(ﬂﬁ) US) = C<]{52r(ﬂﬁ) v (]im(ﬂﬁ) VS) S>.

Then, there exists § > s depending on q and C such that for all v > 0 and z € RY, we have
Us)* < ][ U+ ][ I8
(][T(m) > Bay () ( By, (x) >

We conclude this paragraph with the proof of Theorem 1.3.

wi[=
wi[=
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Proof of Theorem 1.3. We first prove that for all » > 0 we have

f(f a|Vu|2)d:c§<][ (f alVuP?) ][][ h2dz,  (2.3)
B, B<>($) Ba, Bo( ) Bay BO(Z')

and notice that the origin plays no role in this estimate.
If r < 3r,(0), the first right-hand side term controls the left-hand side by a covering

argument. It remains to address the case r > 3r,(0). Since r, is %—Lipschitz we have

][ (][ a\Vu]2>dx N ][ a|Vul?,
- Bos(x) Ber,.

18"

see [10, (C7)|. We now appeal to the reverse Holder inequality in form of

2
Foava s 4w (f Wavape)”
Bﬂ Biz, Bz,

2"
which, by a covering argument (see [10, (C7)| again), yields

2
][ oVl < ][ ][ Ih[2da + (7[ (ValVal)*dz)®
B%r Ba, J Bo(z) Ba, J Bo(z)

Using Jensen’s inequality on the second right-hand side (since o < 2), this proves (2.3).
By Lemma 2.2 applied to

U(z) = <]{BO()@]VM>§ V(z) = <]io()]h\>g s::%>1,

one obtains for all » > 0 and some vy > 1

( /B | ]i » awup)”dx)% < - /B ) ]i ol ( /B ) (Ji N 2) )%

(2.4)
The desired Meyers’ estimate follows by monotone convergence in the limit r 1 +00 com-
bined with the L?-energy estimate

/ ][ a]Vu\de,S/ a]Vu\Q,S/ |h|2.
R? J By (x) R4 R4

2.2. Proof of Corollary 1.4. Let v be as in (2.4). Without loss of generality we can
assume 7 > 3r, so that by [10, Lemma C.2] we have for all non-negative functions h

/h</ ][ z, /][ hdxg/ h. (2.5)
s Bo, B<> 1') s 0(33) Ba,.

We may also assume R > 4r. By (2.5) we have

/a|Vu|2 S ’I“d][ ][ a|Vul*dx
T BQT Q(‘T)
1
= Td(]ézr (][Bo(x) a|VU|2>ﬂ/dx>w
A (f ()aIVu|2>yd:c>%.
B Bos(z

O

N

ol
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By (2.4) (used with h = 0), this entails

B, B% Bo(z)

and the claim follows from (2.5) with 0 < 8 = d(1 — %) <d.

2.3. Proof of Theorem 1.5. The proof is based on the quenched Meyers estimate in the
large of Theorem 1.3, on the moment bounds on r, of Proposition 1.2 (which allows us
to use duality at the price of a loss of stochastic integrability), real interpolation, and a
refined dual version of the Calderén-Zygmund lemma due to Shen [38, Theorem 3.2, based
on ideas by Caffarelli and Peral [9]. Since it follows the proof of [19] almost line by line
and is identical to the proof of [10, Theorem 4.11|, we leave the details to the reader.

3. CONTROL OF CORRECTORS AND OF THE MINIMAL RADIUS

In this section we prove Theorems 1.8 and 1.9. We proceed using an approximation
argument, and for all M > 1, we set ap; = (a A M) V ﬁ, which is uniformly elliptic
and bounded. By [25, 24|, Theorems 1.8 and 1.9 hold true for all M < oo (with bounds
that depend on M a priori). By uniqueness of correctors, it is an exercise to show that
E [[(Vo(anm), Vo(an)) — (Vo(a),Vo(a))[*'] — 0 for all v < 1 as M 1 +oo, so that
uniform moment bounds on (V¢(anr),Vo(anr)) are retained by (Ve(a), Vo(a)) in the
limit M 1 +o0. The control of (¢(a),o(a)) will follow similarly from the uniform control of

2po
(¢(anr),o(anr)), which in turn allows to bound r,. Since r, is defined using Lvo-1 instead
of L?, we display the proofs for completeness.

Before we turn to the proofs, notice that Theorems 1.3 and 1.5 hold uniformly with a
replaced by aps for all M > 1 (with the same constants, exponents, and random radii). In
what follows, it is therefore enough to assume

e that a is bounded and uniformly elliptic,
e that Theorems 1.8 and 1.9 hold true for some constants,

and to obtain bounds which only depend on Theorems 1.3 and 1.5 — and are therefore
uniform wrt M.

3.1. General strategy. Our main result is as follows.

Theorem 3.1 (Decay of averages of corrector gradient). There exists ¢ > 0 depending
on C(0) such that for all g € L*(R?) and unit vectors e € RY the random field F =
J2a(V0, Vo) - g satisfies for all ¢ > 1

1
BFPE < et [ g
R4

O
Notice that this encodes the CLT scaling. Indeed, for gr(x) = |Bg| 91p, this entails

1

2q | q
E “ fBR(qu, VO')‘ ] ! <q R~%. Passing from this result on averages of corrector gradients

to correctors is routine, see e.g. [24]. Passing from correctors to r, is routine too, see
e.g. [10]. We thus only focus on the proof of Theorem 3.1, and follow the strategy of [10,
Section 6].
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We start with a control of averages of correctors that involves the energy density of the
corrector.

Proposition 3.2. For all 0 < 0 < 1, there exists a constant ¢ > 0 depending on C(0) such
that for all g € L*(R?) and unit vectors e € R? the random field F := Jza(Vo, Vo) - g
satisfies for all ¢ > 1 such that 2¢' < 2+ k (where k is as in Theorem 1.5)

(140) e
(] aver+n)’ ] IR
B(0) Rd
O

Based on Proposition 3.2 itself, we shall prove moment bounds on the energy density of
the corrector.

1
q

E [|F|*]¢ < e™E

Proposition 3.3. There exists a constant ¢ > 0 depending on C(0) such that for all ¢ > 1,

(), evo )’
E [(/B(O) |va|2)q] < e, (3.2)

O

The combination of Propositions 3.2 and 3.3 directly yields Theorem 3.1. For the proof
of Proposition 3.3, we introduce a third minimal radius, which quantifies at which scale
the energy density of the corrector behaves like a uniformly bounded function of a.

o,

where ¢, denotes the corrector in the unit direction e, and C > 0 will be chosen in the
proof of Proposition 3.3. O

1
q

E < €%, (3.1)

and

Q=

Definition 3.4. We define the minimal radius r4 as

T4 = Max inf {VR > r dyadic, ][ alVee|* < C
Bgr

le|]=1 r=2k>r, keN Bog

The core of the proof of Proposition 3.3 is a control of the level-sets of r4 using averages
of the corrector gradient.

3.2. Proof of Proposition 3.2. Let the direction e € R? with |e| = 1, and ij be fixed,
and consider F; := fRd V¢ - g, and Fy = fRd Vo;j - g. For background on Malliavin
calculus and functional calculus, we refer the reader to [32, Section 2| (dimension 1) and
[13, Section 2.1| (any dimension).

Step 1. Malliavin derivatives of F; and F5.
We claim that

DF, = Vu - Da(V + e), (3.3)
Rd

DF2 = / (82"[)6]‘ — aj’l)ei + V'LU) . DQ(V¢ + 6); (34)
Rd
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where u, v, w solve

-V-aVu = V.g, (3.5)
—Av = V.g, (3.6)
—V.-aVw = V-a(0ve; — djve;). (3.7)

(Notice that these equations are all well-posed in H L(R?) since a is uniformly elliptic
and bounded by assumption.) Indeed DF} = fRd VD¢ - g and, using the corrector equa-
tion (1.5), D¢ solves

-V -aVD¢ = V-Da(Ve+e).

Using (3.5), we then obtain the representation formula (3.3). We now turn to Fy. As for
Fy we have DF5 = [, VDojj; - g and, using (1.6), Doyj solves

—ADoi; = 0;D(a(Vo+e)-e;) —0;D(a(Vo +e)-e).
Using first (3.6), we have

DF, = /((%vej — 0jve;) - D(a(Vo +e))

= /((%vej — djve;) - Da(Veo +e) + /((%vej — d;ve;) -aV Do,

and we reformulate the last term using (3.7) to obtain (3.4).

Notice that our choice a(G(z)) = exp(G(x)) yields D.a = ad(- — z) for all z € R, which
we shall use in the estimates (again, the specific form is convenient but not essential).

Step 2. Application of the logarithmic-Sobolev inequality.
By LSI, Step 1, and the identity D,a = ad(- — z), we have for all ¢ > 1,

1

</Rd (/B(m)(’vu‘ + Vol + [Vw|)a(|Ve| + 1)>2dx) q] |

We only focus on the term involving Vw, which is more involved since w is obtained by
solving two equations in a row. By Cauchy-Schwarz’,

( /B Fwla(v9 +) < /B RO /B alvof )

By duality in probability, this yields

E [</Rd </B(x) \Vwla(|Ve| + 1))2d;¢>q]
/Rd </B(x) e 1)) </B(:v) aWXWF)dw] :

where the supremum runs over random variables X (which are thus independent of the
space variable) such that E [\X ]2q'} = 1. We then set 7, , to the effect

E[[F%]7 < qE

Q=

< supE
X

. [
T (1+0)(g-1)
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that ¢ > 1 + 7, and ﬁ;no) = ¢(1 4+ ), and use Holder’s inequality with exponents

(ﬁ;no)’ ﬁ), so that the above turns into

o[( ([, wertsors )]

1
(1+9) | 10+ T
(/ (Vo + 1))’ ] sup/ E (/ aVXuP) | e,
B(0) x Jrd B(z)

where we used the stationarity of z — [ B(x) a(|[Vé[? +1). For convenience, we rewrite
1+, as (1+n)2, and apply Theorem 1.5 to (3.7), which yields provided 2¢’' < 2 + &,

1
q

<E

(14?2 , o £

07'2 q q q
/ E [(/ a|VXw|2) (m ] dr < C(no)/ E [(/ a|VXv|2) Hn] dx,
R B(x) R4 B(z)

where ¢ : ¢ — t_%\logt\% (since for 0 < 1o < %, ¢(n) = ¢(VT+16 — 1) < ((no)). By
Holder’s inequality with exponents (HT", 1+mn), followed by the version of Theorem 1.5 for

the Laplacian (see for instance [10, Theorem 1.14]) applied to (3.6) (with exponent ¢’ < 1)
we further have

1 - 7
N1 | rari N |
E ( ayVva) dr < E|a” E ( \vm\) dx
R4 B(z) L R4 B(z)
Ak 1
< Elan|’ E[IXIQQI]‘Z'/ l9l”
L R4
- l-ﬂl
q
= Ela» q/ 9,
L 1 JRrd
where we used that g is deterministic and E —]X \2‘1/] = 1. The desired stochastic in-

tegrability comes from a direct calculation. On the one hand, if ¢ is large enough,
2n ~ o ~ %qil. On the other hand, using the Taylor expansion of the exponential
and Gaussianity, we have

E [ar]% = exp(@r) for any r > 1. (3.8)

Finally, noticing in addition that ¢’ < 2, there is a ¢ > 0 depending on 6 and C(0) such
that

n
7

Q

_1 1 4
=1y *[logmo|2e®n < e

d
Cm)E [
This concludes the proof of the proposition.

3.3. Proof of Proposition 3.3. Wlog we may fix a direction e. We split the proof into
four steps. For the proof of (3.1), the core of the argument is to control the moments of
T4 in form of

c 2
E [rﬂ < e, (3.9)
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for some ¢ > 0. We then deduce (3.1) using that the definition of r4 in form of

/a<rv¢\2+1>srif a<rd,
B(0) By 4 (0)

where the latter is a consequence of rg > 7,. We show (3.9) in the first three steps. In the
last step, we prove that (3.2) is a consequence of (3.1).

Since r4 = rolyg=r, + 78l 4>, and 7, is well-controlled by Proposition 1.2, it is enough
to focus on ral,,~r,. In what follows we use 74 as a short-hand notation for ra1;,>r,,

. 2
and recall that we have set rg(R) := (Riﬁ supg,, (a + a_1)> .

Step 1. Control of the level-sets of rq.
We claim that for all 0 < g < 1 there exists ¢ > 0 such that for all dyadic R and all ¢ > 1,
we have

E[l(ra = R)] € RF20709F g (R

ra(®)(f )

Assume that r4 = R > 1. Then, by definition, we both have

][ ave < cf
Br

Bar

+ ('RTR

]im w‘ dz) ] . (3.10)

][ alVo|* > C a.
Br

Br

2
We now appeal to the Caccioppoli inequality (2.1) applied to the corrector equation —V -
aV¢ = V - ae, which we rewrite in the form,

1
alVol|* <’ ][ a+ inf — alg — c?),
]{Bg ( Br ¢ R? Jp,. )

for some universal constant C’. Provided we choose C' = 2C” (which completes Defini-
tion 3.4), this entails

1 2
lnfﬁ a|¢—C| Z]{BRGZL
using that R > rs.

Let 0 < < 1, and set cp := JCBR JCBRH( : ¢. By definition of rg,, we have

a]qﬁ —crl> < /Rerg(R R2 ][ |p — crl|?.

N R2
By the triangle 1nequahty,
1 1
— ’¢—CR’2 g — —][ d1'+— ‘][ —CR
R? R? B (2) Br ' Bpu(2)

Using Poincaré’s inequality (on domains of size R* for the first term, and on Bp for the
second term), this yields
2
][ w‘ .
Bpru(z)

1
Br Br Br
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Whereas the second right-hand side term already has the correct form, we need to put
back the weight on the first right-hand side term. For that we pay again /rg(R)R*. We

have thus proved

1 < r.y,(R)R€<R2(ufl) +]€3 ‘]i ( )VQS‘Q)
R ri (T

ra=R ra(R)R° <R2(“1)d+57“iﬁ+][ ][ qu‘ )
BR/L

Br
Step 2. Hole-filling and control of the right-hand side of (3.10).
We claim that (3.10) entails for all 0 < § < 1, all dyadic R and all ¢ > 1,

By Markov’ inequality, this implies the claim.

1
E[L(ra = R)| < ¢’ < R-a(d—B+2(1-p)—e) | R—q(du—a)ﬂ«; [de—@(”@)a} 007 (3.11)

for some ¢y depending on . The first right-hand side term of (3.11) comes from the first
right-hand side term of (3.10) using Holder’s inequality and the moment bound, for some
c¢>0and any ¢ > 1,

E [rg(R)] < e, (3.12)

that we deduce from (1.2). The second right-hand side term is more subtle. By Holder’s in-
equality with exponents (#, 146), Jensen’s inequality, and stationarity of z — JCBR# @) Vo

we have
2 2 2 1+6)
][ VQS‘ dw)q < E {r*( % g “][ a( ] 4
BR“(:B) BR;L

q
i (f,
(322) 091q2E U][ v¢‘2q(1+9)}1+9
> e
Bgu

for a constant cp 1. Then, by Proposition 3.2 applied to g = |BRH|_1]lBR,” we get

1 1

2q(1+0) | a(1+0) / 140)27 q(1+6)2

E“][ W‘ “ )]w < e%qE[(/a(\W!zH))q( }qw) / lgI”
Bpu B Rd

1

, 1460)27 30,2

_ e%,@[(/aqwﬁﬂ))“ }q“”) R,
B

for some constant 09 2 It remains to control [ a(|V¢|> + 1) by ra, and we claim that
Jpa(lVe]? +1) Srd+ r* 015 Indeed, if T4 < To, then

2 2 < < d
/Ba<|v¢| “)g/B.“('W" +1>N/B*awro.

Otherwise, 74 > 75, and by the hole-filling estimate (1.4) in Corollary 1.4,

/a(\v¢r2+1>srzf a(| Vo + 1) < rd(Z8) ﬁf a(|VoP? +1) S 15,
B T

Be < B‘

E
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All in all, this entails by Holder’s inequality with exponents (1%9, 1+ 0) and the moment
bound (1.1) on 7,

1
E U ][ qu(”e)} T eonapdng [rfd—m(ue)?*]quieﬁ
BR[,L

for a constant cg o and (3.11) follows in combination with (3.10).

Step 3. Buckling argument.
By expressing the moments of 74 using its level-sets we have for all ¢ > 1, and all K > 1,

_8 =
E [ri(d K)] < 143 2 RE N (rg = 27)
n=1

(3.11) 20 [ a(d—B)(1+0)°] Gro
< 1+ E | ]

x Z(Q—WJ(§+2(1—M)—5—E) g~ na(d1-p)+ =€)y
n=1

We now choose our exponents. We first fix 0 < pu < 1 so that d(1 — u) = £ then set

27
€= 5—% and % =1- % to the effect that

E(Q—nq(%w(lw)—ﬁ—e) 4 gnaldl-p+ g —e)) < g—nagg,
5 <
With this choice, the series is summable and the above turns into
B 1

E [ri(d K)] <1+ U R [Tgi_ﬁ)(l-f'@)%] 1+0?
We may then absorb part of the right-hand side into the left-hand side by Young’s inequality
upon choosing 0 < @ < 1 so small but independent of ¢ that (d— 3)(1+6)% < d— % (which
is possible since K > 1), and the claimed moment bound (3.1) follows.

Step 4. Control of Vo.

We could control moment bounds of Vo by using Malliavin calculus and moment bounds
on V¢. Here we directly apply standard Calderén-Zygmund estimates for the Laplacian
(the scaling of the multiplicative constants follow from the Marcinkiewicz interpolation
theorem [33, Theorem 1.3.2], [36]) to (1.6): For all R > 1 and ¢ > 1

(]iR (7{9(@ vaf)')" < (q+q’)((]i2R Jim vol?)’ +]ém (7{%) a(vs+oP)"),

By ergodicity and stationarity, as R T +00, each spatial average converges almost surely
to the associated expectation, so that we derive
q
([ a(vep+)
B(0)

1
/ a*(|Vo* +1) < <supa) / a(|Ve|? + 1),

B(0) B(0) B(0)
we obtain (3.2) from (3.1) and the local boundedness of a (see (A.5)).

1

)"

Sla+q)(E[VolP] +E

E [(é(o) |va|2)q '

Finally, using
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3.4. Arguments for Theorems 1.8 and 1.9. We split the proof into two steps and we
show separately Theorem 1.8 and Theorem 1.9 using the standard strategy from [26, 35].

Step 1. Proof of Theorem 1.8.
Since p, = d + 1, we have szT_Ql >

<][B(x)

potl 1
2po d’

(6.0) — ]fg 60

so that by Poincaré-Sobolev’ inequality,

2po po—1

po—1 ) 2po

: ‘ ]i(m)(gb’a) ) ]{B(O)((ﬁ’ U)‘ ' (]{B(a:) (2= ]{B(m(gb’f’)lf’ip‘ol)pgp_@1
S ‘]i(m)w,a) - ]i(o)((ﬁ’a)‘ + (]i(m) |v(¢,0)|%)p§m ‘

Using Holder’s inequality, we have

(]ii(a:) IV((b’U)’%) pgptl = (]{B(x) a_m) ﬁ (]{B(x) a(’V(ﬁ‘z * 1)>% + (]ii(a:) IVUP)%’

that has the stochastic integrability (1.10) from Proposition 3.3 and (3.8). We then follow
the standard proof to control ‘ JCB(J:) (¢p,0)— fB(O)((b, 0)‘ in [35], and we show the argument

for ¢ only (the proof for o follows the same way). We have the representation formula

][ ¢—][ ¢ = Vw -V, (3.13)
B(x) B(0) Rd

where w denotes the decaying solution of

1
—Aw=——(1 —1 .

By classical potential theory, it holds

1 Viel+1 + d=1,
([, 1v0R)" Smale) = { tog(el +2)% = a=2
K d>2.

—_ e

Since w is deterministic, as a consequence of (3.13) and (3.1), we finally obtain (1.8).

Step 2. Proof of Theorem 1.9.
By the layer-cake formula and since r, is controlled in (1.1), it is sufficient to show that
for any A > 0

(HaN)*
P
for some ¢ > 0. The estimate (3.14) is simply obtained using the Definition 1.7 of r, in

form of
2po po—1 )\
po—1 2po
oo f @a)F > 5),
2 2

P({r, > A} n{\>r}) < P<<][
B
which, together with Markov’s inequality and Theorem 1.8, gives (3.14).

P({r, > A} N {A>ro}) < e’ (3.14)
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4. LARGE-SCALE REGULARITY THEORY

4.1. Large-scale Lipschitz estimates. The proof is based on a post-processing of [8,
Theorem 2|. Since the proof is very similar to that of |26, Corollary 3|, we only highlight
the main steps of the argument. The starting point is

sup T%EXC(VU +9,7) S ﬁExc(Vu +9,R)
re[ry, R]

R A ARCRS AR (o ADR AL

where the excess Exc is defined for any p > 0 by
Exc(Vu+g,p) := gieand][ (Vu— (£4 V) - a(Vu — (£ + Vg)).
By

The estimate (4.1) can be obtained following the lines of |26, Step 1 p. 135] that is based
on energy estimates and the excess decay [8, Theorem 2|. We can then post-process (4.1)
following the lines of |26, Step 2 p. 136] where the additional main ingredient is the
non-degeneracy of the correctors which reads : for any p > ry

][ (Ve +€) - a(Voe +€) = [, (4.2)

To see (4.2), first note that from the Definition 1.2 of r, we have by Holder and Poincaré’s
inequalities

(]@ (Ve +¢) -a(wgw))% z%(]ip(%%x_]ip% pi"%)”spt{

P

Then, using the triangle inequality in form of

H(f, Jecreon—f o S cael =L (f, Joc— £,

for some Cy > 0, together with the definition of 7, in form of

1 pip-ﬁ 1 pgptl 1 pip—o 1 p201;>1 ’ 5 ‘
U o f, o < 5, b, o)™ <8
pPNJB, B, PNJB, B,

we obtain (4.2) (up to increasing the value of C).

2po_ potl
po+1 ) 2po

)

4.2. Quenched and annealed Calderén-Zygmund estimates. The proof of Theorem
1.11 is based on the Schauder regularity theory in Proposition 1.10 and a refined dual
version of the Calderon-Zygmund lemma due to Shen [38, Theorem 3.2]. We then obtain
Theorem 1.12 as a post-processing of Theorem 1.11 using the moment bound on 7, in
Theorem 1.9. Since the proofs of Theorem 1.11 and Theorem 1.12 follow almost line by
line the proofs of [19, Proposition 6.4] and [19, Theorem 6.1] respectively, we leave the
details to the reader.
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APPENDIX A. PROOF OF PROPOSITION 1.2

A.1. A result on stochastic integrability. We start by showing the following lemma on
the characterization of super-algebraic stochastic integrability appearing in Proposition 1.2:

Lemma A.1. Let a > 1. Given a positive random variable X, the following statements
are equivalent:

(1) There exists a constant C' > 0 such that
1
E exp(aloga(l + X)) | < +oo.

(2) There exists a constant C > 0 such that for x large enough,

1

P(X >z) < exp(—alogo‘(l + ).
(3) There exists a constant C > 0 such that for p large enough,
E[X?] < exp(Cpa-1).
Here the constants C' might be different. In particular, if o = 2, all the exponents are 2.

We prove (1) = (2)= (3)= (1).
(1) = (2): Direct application of Chebychev’s inequality.
(2) = (3): For A > 0 large enough to be chosen later, we have by a change of variable

+o0
E[XP] < Ap—l—p/ P(X > 2)xP ldx
A

+o0 1
S AP +p/ exp <—— log™(1 + x)) 2P da
A C
e — L1y pta
< Ap—l—p/ e~ el dt.
log®(1+A)

We then choose A so large that for any ¢ > A one has —%t —|—pté < —%t. Since a > 1,

we can take A = e(¢P)*~" Hence by changing the constant C,

E[XP] < AP+4pC < P77,

(3) = (1): Denote by C’ the constant in (3). By Chebychev’s inequality with power p,
yet to be chosen,

1 oo 1
E exp(a log™*(1 + X))] = /0 P(exp(a log*(1+ X)) > t)dt
1 en+1
= / 1dt + <Z/ >IP’(X > exp ((Clogt)é>)dt
0 neN”e"
en-Q—I
1
< 1+Z/ P(X > exp ((Clogt)5>)dt
neN”e€"
n+1 1 1 ey
< 1—{—26 exp (—Capnna)exp(Cpn ).

neN
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With p,, = n!=% and C large enough, the sum converges, and the claim follows.

A.2. Proof of Proposition 1.2. We split the proof into two steps. We first estimate r.,
and then turn to rg,.

Step 1. Estimate of .
We first introduce a stationary random radius 7, defined by

To(x) := rzlifilyfadic {Vp > r dyadic,

CLdE [apo _i_a*po] < ][ al’ + a7 P < O4E [apo _i_a*po] }’

B (z)

where Cy will be chosen later. For all » > 0, we set
X, :][ aPe +a Pe.

The Malliavin derivative of X, is DX, = p|B,|"'(a?* + a~P°)1p,. Hence the moment
bound for all ¢ > 1

1

) 1
E[|IX —EX|s S VGE |[DX|%s 5|’ (A1)
(which is a consequence of the logarithmic-Sobolev inequality) combined with Minkowski’s

inequality implies
1 3 1 1
T [Py
€(0)

By definition of the random field a, E [aP] = exp(=52p?), so for suitable positive constants
c and C (depending on p,),

1
E[IX, —EX,[7) < C%'|B,| 2 exp(5p24") < 3% exp(eq?).
Since the definition of 7, only involves dyadic radii, we have
P(fo>z) < Y P(IX,—EX,|>(1-C;"EX,).
r=2">z
_ dlog?2

By applying Chebychev’s inequality with power ¢, = =3¢
obtain

n to each term in the sum, we

]P)(fo > .%') SJ Z 2_%nQn exp(cqi) SJ Z eXp(—C?”LQ) S e—clog2x7
n>logy © n>log, ©

here the constant ¢ varies but only depends on d and p,. This implies the claimed stochastic
integrability of 7, by Lemma A.1.

To pass from dyadic radii to general radii, it suffices to multiply 7, by 2. In fact, for a
radius r € [rg, 2ro],

][ ab 4+ a™P° —E [a} + a 7] { < Qd][ {aﬁ +a P —E[ab +a ]|
B By
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As a result, for any r > 27, > 298271 by comparing the integral with the average on the
ball with the nearest dyadic radius (larger than ),

flisa —El+ar)|<a-02 f jerar—B o] (a2)

T T

We then pick
1
Eo(xa 6) = lIylf’I:Q(y, E) + §|$ - y|a
with

To(x,€) ;= inf {’I“Z Vp > r,][ ‘(aﬁ +a ") —E[a} +a 7] ‘ < €E [a} + a™P°] } )
Bp(m)

By construction, r, is the maximal %—Lipschitz field smaller than 7, so r(z,€) < Fo(x,€).
If ro(x,¢) < R, by definition there is a y € R? such that |y — 2| < 8R and 7,(y,¢) < R.
This implies that for any p > R, B,(x) C Bg,(y). Thus

][ |(@}+aP)—E[ad +a ]| < Qd][ |(a} +a P°) —E [a} + a ]|
By (z) By ()
< 9%E [a} +a7P].

Again by definition, 7,(z,9%) < R, which yields 7, (ac, 9de) <r.(x,€). So if we define r, to
be the minimal %—Lipschitz random field with the desired large scale regularity property,
since 7o (7, 3) < 1o(z, 2977) and the latter one is %—Lipschitz, by minimality
1 1
ro(x) < 1oz, 59*d) < Fo(m, 59*‘1).
As a result, in view of (A.2), if we pick Cy such that (1 — C’d_l)Qd = 1974 r, will have the
desired stochastic integrability.

Step 2. Estimate of rg,.
Since the laws of @ and a~! are the same, it is enough to treat positive powers of a. We
first claim that it suffices to control rg(1). In fact, if

1
E [exp <E log?(1 + 7“4,(1)))] < 400
holds, then since one can cover Br with c¢qR? balls B; of radius 1, by stationarity of a

Pira(R)>r) < P <E|1 <i<c¢gR%s.t. supa > R€T>
B;

cqR?
< Z P <supa > R€r>

i—1 B;

1
< cde exp(—a log2(1 + R°r))
1 1
< caR eXp(—g log*(R")) eXP(—a log(1 4 7))
1
< exp(—— log*(1+ 1))

C
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since R +— R4 exp(—% log?(R®)) is bounded on Ry. This entails the claimed stochastic
integrability of r4(R) by Lemma A.1.

We now estimate r4(1). Under the hypothesis that the covariance function C is 2v-
Holder continuous at 0, we have the following regularity estimate: for a constant ¢, and all
q=1,

E[Ja(z) — a(y)|9] S |a — y[?%e". (A.3)

Indeed, by the triangle inequality and the growth of moments of Gaussian variables,

Q=

E[la(z) —a(y)9: = E [qu(y) ‘1 _ eG’(x)—G’(y)‘q]tlz

g [ecm] @oi. G<y>|2"q]21q>

IN

—+00 n
< e = ()RR [|G(x) - Gy)[*]?
n=1
+oo
< @Y (G HE - 20 - y)
n=1

S ety () ea) e~y < e —yl7,

where ¢ is a constant only depending on the Holder continuity of C.
It remains to control rg(1) by a Kolmogorov criterion-type argument. We now work in the
unit cube @) for convenience. Denote ((Qz)7lgkg2nd)neN the family of coverings of @)1 by

disjoint dyadic cubes of side length 27" such that Q; = QY. For Q1, Q2 € (@} )nen1<k<2n
with Q1 C Q2, by (A.3) and the Minkowski inequality we have
1

[[f a-f ] <2[lf. 4 -t

which implies, by replacing the first sup by a sum,

q
foo L
" Q!
For all n, approximate a by its local averages a,, at scale 27", that is,
27’L
Ay = Z ]IQZ ][ a.
k=1 @

For ¢ such that v — g > 0, (A.4) implies that a,, is a Cauchy sequence in L4(dP, L>(Q1)).
Since a, converges to a almost surely almost everywhere by the Lebesgue differentiation

Q
[un

]q S e“(diam Q2)7,

i .
< ecag 0=y, (A.4)

E |sup sup
Q" k:QptlcqQr
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theorem, we obtain

73 0 @ .
E|(supa) | < S E|suplan - anplt| +E|suplagl
Q1 n—1 Q1 Q1
= d ay
< Zech"('yq)%—EH][ a } < e, (A.5)
n=0 1

For all ¢ > 2—Wd, this yields a moment bound, which, according to Lemma A.1, entails the

claimed stochastic integrability of 7g(1).
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