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Abstract

We consider a system of infinitely many interacting Brownian motions that models the
height of a one-dimensional interface between two bulk phases. We prove that the large scale
fluctuations of the system are well approximated by the solution to the KPZ equation pro-
vided the microscopic interaction is weakly asymmetric. The proof is based on the martingale
solutions of Gongalves and Jara [GJ14] and the corresponding uniqueness result of [GP15a].

1 Introduction

The Kardar—Parisi-Zhang (KPZ) universality class has been at the center of a very active field of
research during the past decade. The main aim is to understand and prove the strong KPZ univer-
sality conjecture, which roughly speaking states that any model describing the random dynamics
of a one-dimensional interface between two phases and satisfying a few qualitative assumptions
exhibits large time fluctuations that converge under the characteristic “1-2-3 KPZ scaling” to a
universal limit. For example, we can model the interface dynamics by independent Brownian
motions that interact with their neighbors through a potential function V:

Ao (i) = pV'(¢e(i + 1) — ¢4(4)) — qV' (¢ (i) — ¢¢(i — 1)) }dt + AW, (4), (t,i) e Ry xZ, (1)

where (W (i) : i € Z) is an independent family of standard Brownian motions and p,q > 0 with
p+q = 1. The case p = ¢ = 1/2 describes a type of balance between the two phases, so the dynamics
are reversible and there is no real growth. In that case the model is well understood and it exhibits
Gaussian fluctuations on the “1-2-4 Edwards-Wilkinson (EW) scale” [Spo86, [Zhu90l [CY92]. If
p # ¢ it is in the KPZ universality class and a general understanding of the fluctations seems
to be out of reach at the moment. Indeed most of the research on the KPZ universality class is
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based on stochastically integrable models which admit tractable formulas for key probabilities of
interest that lend themselves to deriving explicit large time asymptotics. The main difficulty is
that the universal limit, the so-called KPZ fized point, is not very well understood yet, although
some conjectural descriptions are available [CQR15].

The weak KPZ universality conjecture on the other hand claims that the KPZ equation is a
universal object. The KPZ equation is a nonlinear stochastic PDE for the height variable h(t, x)
which reads

Ah(t,x) = vAh(t,z) + A(|Vh(t,z)|> — 00) + VDE(t, ),  (t,z) e Ry x R, (2)

where ¢ is a space-time white noise and v > 0, D > 0, X\ fixed parameters. This equation is not
scale-invariant but locally subcritical in the language of Hairer [Hail4], meaning that on small
time-scales the linear part of the equation dominates the nonlinear part. Due to this lack of
scale-invariance the equation cannot arise as the scaling limit of one fixed model. However, the
conjecture claims that if a one-dimensional stochastic interface growth model satisfies a few basic
qualitative assumptions, and if it admits a tuning parameter that allows to interpolate between
a reversible regime describing a balance between the two phases and a non-symmetric regime
describing an imbalance, then by calibrating the model to be closer and closer to the reversible
regime we can make the large time fluctuations converge to the KPZ equation. In our model
this corresponds to setting p — ¢ = /¢ and taking the scaling limit along this changing family of
weakly asymmetric models.

The relation between the weak and the strong conjecture goes as follows. The KPZ equation ([2))
has to be understood as a one parameter family of models which interpolates between the EW
and the KPZ fixed point in the sense of Wilson’s renormalization group picture of universality in
statistical physics. Indeed by scale transformations the parameters D and v in can be set to 1
and we remain with only one parameter A controlling the size of the nonlinearity. When A — 0 we
converge to a Gaussian limit while when A — co we should be asymptotically describing the KPZ
fixed point. This last however appears as a singular limit of the KPZ equation and the description
of the limiting dynamics remains highly conjectural. For further information on the strong and
weak KPZ universality conjectures see [Corl2l [Quald, [QS15] [Spol6].

For many years the weak KPZ universality conjecture was not much more tractable than the
strong conjecture. But recent breakthroughs in the understanding of the KPZ equation have made
a proof feasible for various models. The first mathematically rigorous work on the KPZ equation
is due to Bertini and Giacomin [BG97] who define the solution i to the KPZ equation via the
Cole-Hopf transform as h := (v/\)log Z, where Z solves the linear stochastic heat equation

0Z(t,x) =vAZ(t,x)+ )\\Zﬁf(t, x), (t,z) e Ry x R.

While Bertini and Giacomin do not make sense of the equation for h it turns out that the
object they define is indeed the physically relevant one and in [BG97] they are able to show that
the fluctuations of the weakly asymmetric simple exclusion process (WASEP) converge to the
(derivative of the) KPZ equation. Their proof crucially relies on the fact that the WASEP behaves
well under exponentiation and their approach only extends to very specific models that allow for
a useful Cole-Hopf transform on the level of the microscopic system. In recent years several other
models have been identified for which this is the case, see [DT16, [CT15, [CST16, Labl6], but a
general proof of universality will not be possible with the Cole-Hopf approach because it only
provides us with an equation for e®/»)"

The main difficulty in interpreting the equation for A is that at fixed times ¢ > 0 the map
x +— h(t,z) has no better regularity than the Brownian motion (indeed the law of the Brownian
motion is essentially invariant under the dynamics of h, see [FQ15]), and therefore the nonlinearity



(|Vh(t,z)|> — co) is the square of a distribution which a priori does not make any sense. This
problem was finally overcome in 2011, when Hairer [Hail3] used a partial series expansion and
rough path integration in order to construct the nonlinearity as a continuous bilinear functional
on a suitable function space and then to solve the equation. Equivalent constructions have also
been carried out using the theory of regularity structures, see [Haildl [FH14], or paracontrolled
distributions [GIP15, [GP15b]. This pathwise approach is very robust and it allows to prove
convergence of many models to the KPZ equation or other singular SPDEs; see [HQ15|, [HS15]
GP15bl [Hos16] for examples where the KPZ equation arises in the limit.

However, the pathwise approach is crucially based on the concept of regularity and it requires
very precise quantitative estimates, which usually are not easy to come by. Moreover, it is tailored
to semilinear equations (see however the very recent work [OW16]), and in our example (1)) we
are dealing with a quasilinear system which makes it difficult to apply regularity structures or
paracontrolled distributions. Instead we will rely on an alternative approach that was developed
in parallel to Hairer’s work by Gongalves and Jara [GJ14] and refined by Gubinelli and Jara
in [GJ13]. In these works the KPZ equation is formulated as a martingale problem, and given a
stochastic model it is relatively easy to verify whether it solves the KPZ equation in the martingale
sense (in particular, only very weak quantitative estimates are required). On the other hand,
until recently it was not known whether the martingale description of the solution is sufficient to
characterize it uniquely. This problem was solved in [GP15a], where it was shown that the refined
martingale solution of [GJ13] is unique. So now the martingale approach provides a very powerful
tool for establishing the weak KPZ universality conjecture for a wide class of models, and it has
been successfully applied to many models that still seem out of reach with the pathwise approach,
see [GJ14l |GJS15a, [GIS15bl [FGS16l I(GP16] for examples. The main drawback is that the method is
crucially based on the stationarity of the microscopic model, and even on a quite explicit knowledge
of its invariant measures. Fortunately these requirements are met quite naturally in most models.

Let us now get to our specific model. We let p = (1 + /2)/2 and ¢ = (1 — \/€)/2 with
e € [0,1] in Eq. with the aim of studying small perturbations of the reversible case ¢ = 0.
When ¢ = 0 the system is known as the (one-dimensional) Ginzburg-Landau V¢ interface model,
and it has been intensely studied during the past decades. The hydrodynamic limit for ¢ was
derived in [Fri&7, [(GPV88]. The equilibrium fluctuations were studied in [Spo86, [Zhu90|, and the
non-equilibrium fluctuations in [CY92]; see also [GOSO01] for the equilibrium fluctuations in the
multidimensional case where Z is replace by Z?. The large deviations were derived in [DV92] in
one dimension, and the multidimensional case was treated in [FNOI], see also [BD96, [DGI00] for
large deviations of the stationary distributions. A nice survey on the V¢ model is [Fun05] which
contains many further references.

If € does not go to zero, the model is conjectured to be in the KPZ universality class. In the
recent paper [SS15] a special potential V' is considered which formally corresponds to V(z) = 6(x)
and under which the dynamics become stochastically integrable, and it is shown that the rescaled
fluctuations are in the KPZ universality class; see also [FSW15] for the totally asymmetric case
(e =1) and [BC14, BCF14] for the totally asymmetric case with potential V(u) = e~*. However,
in all these works the long time behavior of the one-time marginal at a single site is tracked, while
here we are interested in the dynamic behavior on large temporal and spatial scales.

So let now € — 0. We will not actually study the fluctuations of ¢ itself, but instead we focus
on the height differences u(i) := ¢¢(i) — ¢¢(i — 1) which solve

dua(i) = 5 { (14 V) (V' (i + 1)) = V' (w0))) — (1 = V&) (V' (aa(i)) — V' (uali — 1))}
+ AW (i + 1) — dWi(i),  (t,i) € Ry X Z.



Splitting the drift into symmetric and antisymmetric part (see Section , we obtain
. 1 / . 2) 117 , Iy .
dug(i) = (§AD[V (u)]() + VeV v (ut)](z)>dt +dvDWLG), (i) eRy x Z,

with
Apfi)i=f(i+ 1)+ f(i=1) = 2f@),  Vpf@) = f(i+1) = f(0),
. T .. .
VE () = S+ 1) = f(i - 1)).
As we shall see, there is a one parameter family of stationary measures, given for A € R by

atawy = T SRR =X g, ) =i [T patutin)auts)

j:—oo jZ—OO

where Z) > 0 is a normalization constant. This is true both in the symmetric (¢ = 0) and in the
non-symmetric case. We write

o'(\) ::/RupA(u)du

for the mean of the coordinates u(j) under py. Due to the stationarity of w it easily follows from
the weak law of large numbers that if ug ~ )y, then for every test function n € %, the Schwartz
functions on R, and for every fixed t > 0 we have

fim =3 w(®)an k) = /) [ (o),

where the convergence is in probability. So on large spatial scales u looks constant. The central
limit theorem shows that the fluctuations around that constant limiting profile are Gaussian. Our
aim is to understand the dynamic fluctuations of u on large time-scales. We fix A9 € R for the rest
of the paper. Choosing the non-symmetry parameter in the SDE as

1
€= —
n

and under the rescaling u — v™ with
V" (t, ) = n' 2 (u(n®t, [nx — cpt]) — p' (M), () € Ry X R,

we show that v™ converges to the stochastic Burgers equation (the derivative of the KPZ equation),
for a properly chosen sequence of diverging constants c,. Their presence can heuristically be
explained by the fact that the non-symmetry introduces a net transport of mass into one direction,
which has to be compensated for by observing the system in a moving frame.

To obtain an intuitive understanding why we should expect the stochastic Burgers equation as
the scaling limit for the fluctuations, note that the equation satisfied by the rescaled v™ is

aof () = {gn 28V (0720 + 9 Qo)) + n VDV (07200 4 0))](a) — en Ve b
+dVvIWr(|2)), (t,z) € Ry x R, (3)
where
Anf(z) :=n?(f(x+1/n) + fx —1/n) = 2f(z)), VIV f(@):=n(f(x+1/n) - f(z)),
VO f(@) = S(fa+1/n) = fla = 1/n)),



and W™ is a Brownian motion indexed by Z with quadratic covariation d[W" (i), W"(j)]; = nd; ;dt.
Therefore, the martingale contribution in converges to the spatial derivative of a space-time
white noise. Concerning the symmetric contribution, a Taylor expansion gives

5BV (72 4 )] = 50 An{V (5 (o)) + V7 (o)) (0 /2) + O(n 1))

_ %V”(p’(/\o))An’u{‘ +0(n~1?), (4)

so we might guess that in the limit only the Laplace operator survives. This is true, however
the diffusion constant will not be V”(p’(Ao)). The problem with this formal expansion is that
(n_l/ 2y7) converges to 0 in .#/, but not in any function space, and therefore the corrector terms
appearing in the Taylor expansion cannot be controlled uniformly in n. Similarly we expand the
asymmetric contribution on the right hand side of and obtain formally

nVA V! (07207 + p'(Mo))] — en V"
— n 1 — n —_ n
= nVD{V' (¢ () + V(o' Qo)In ™20 + SV (0 (00)) (0™ 20)2 4+ O(n %) | - en W
1
= n!2V" () (M) VD0 = eV + VO (o (M) VP (1) + O(n™1/2). (5)

We see that the constants (¢,) are needed to absorb the diverging linear transport term on the
right hand side and thus leave the quadratic term in the limit. The real picture is again more
complicated and from this formal expansion we did not get the right constants, but at least it gives
us an idea why in the limit we should be able to replace the complicated nonlinear term with a
quadratic contribution.

To prove the convergence we will not actually work with the piecewise constant extension of
the lattice function u to a function on R, but instead look at the unknown as a distribution in
continuous space obtained by considering linear combinations of Dirac delta function at each lattice
point. This makes the notation slightly more convenient. We are thus interested in the limit for
n — oo of the generalized random field

o = S0 ey (k) — o ()0 01 (6)
k

The main result of this paper is the following universality result, which states that the limiting
system solves the stochastic Burgers equation and only depends on the second and third centered
moments of the coordinates u(j) under uy,, but not on the detailed shape of the potential V. To
state it precisely, let us introduce the notations

Mg\ = /R(u — p'()\))kpA(u)du, ai = Mg\

for kK € N and A € R. We also need the following assumption on V.

Assumption (V). Assume V = @+1), where p € C? and there exists C > 0 with " (z) € [1/C, C]
for all x € R, and where 1) € C’g.

Theorem 1.1. Let V satisfy|Assumption (V) and let the rescaled stationary fluctuations of v™ be
given by (@, where we set

Cp = n1/20;02.

Then (vV™")pen converges weakly in C ([0,1],.") to the unique stationary energy solution u of the
stochastic Burgers equation

1
O = —5 Au— 232gy2 | v, (7)
205, 203,



where £ is a space-time white noise and the equation is interpreted in the sense of [GP15d]. For
all fized times t > 0, u(t) is a space white noise with variance J?\O.

The proof of this theorem will occupy the rest of the paper. We will follow the general approach
developed by Gongalves and Jara in [GJ14]. Of course, the convergence also holds in C([0,T],.7")
for arbitrary 7' > 0 or more generally locally in time on C([0, c0),.7").

Remark 1.2. We need the assumptions on the potential for two reasons: first, they guarantee
that V' is Lipschitz continuous and thus allow us to construct the dynamics of v by solving the
corresponding SDE. Second, we apply several results of Caputo [Cap03] who needs V to be a
perturbation of a uniformly convex function (but allows faster-than-linear growth). In principle it
should be possible to relax the Lipschitz continuity assumption and to obtain the same result for all
potentials that satisfy the assumptions of Caputo, or more generally of Menz and Otto [MOI13).

Remark 1.3. At first sight the constants in front of the Laplacian and the nonlinearity in look
very different from the ones that we derived in , . However, Lemma below will show that

1 ma3
— = 0ppvi (P (N)), === = Fpppv (P (M),
X0 o

where oy (p) = [ V' (W)pn(p)(u)du and b’ is the inverse function of p', that is pp(,) has mean
p. So the correct diffusion constant 0,y (p'(Xo)) can be interpreted as an averaged version of the

constant V" (p'(\o)) appearing in (4).

The structure of the paper is as follows. Below we introduce some basic notation that we
will fix throughout the paper. In Section [2[ we recall / rigorously show some basic features of the
dynamics that are in principle well known. Section [3|is devoted to the proof of the second order
Boltzmann-Gibbs principle, which is the main tool for establishing the convergence. Section
contains the convergence proof. Appendix [4] collects some results on infinite-dimensional SDEs
with additive noise and in Appendix [B|we give the proof of a second order equivalence of ensembles
result which is needed to derive the second order Boltzmann-Gibbs principle.

Acknowledgements We would like to thank Tadahisa Funaki and Herbert Spohn for suggesting
the problem studied in this paper.

Notation If u is a probability measure on R% we will always write E,, for the expectation with
respect to the Markov process u started in the initial distribution p. That is, E, is an expectation
on the path space C([0, ), ]RZ). For A € R we write E) for the expectation under py on R% and
(-, for the inner product in L?(p,), as well as vary for the variance under uy. We also define

p(A) :=log Z) = log/ exp(Au — V' (u))du,
R
which is easily seen to be consistent with the previously introduced notation
PN = / upy(u)du.
R
Furthermore, we have p”(\) = % > 0 and therefore p is strictly convex. Let h be its Legendre

transform. Then p'(h/(x)) = z. That is, h/(p) tells us which parameter A to choose so that py has
mean p.



2 Derivation of the generator and the stationary measure

Throughout this section we fix N € N and consider the periodic model v : [0,T] x Zny — R (where
Zn = 7/(NZ)). We derive its stationary measures and the decomposition of its generator in the
symmetric and the antisymmetric part, which in particular allows us to deduce the structure of
the time reversed process. The results of Appendix [A] then allow us to extend this to the model
in infinite volume. Let

do(i) = = { (1 + ) (V' (ve(i 4+ 1)) = V'(0e(4))) — (1 — a) (V' (v(d)) — V' (ve(i — 1))) } dt
+ th(Z + 1) - th(Z), (t, ’L) S R+ X Z]V, (8)
where (W (i) : i € Zy) is a family of independent standard Brownian motions and o € R. We will

consider the measures
= I pa(v(@)dv(i)
iE€ELN

on Zy and write E, v for the expectation under 1y, as well as (F, G>#§V = B [FG]. Let
F:R%N — R be a C? function. Applying Ito’s formula to F(v;), we get

Flur) — Flw) /ZaFvs )du (i / S 0w )d(w(i). vl)s

i€y i jeln
/ EZZN 0, F (v, { ( p[V(v5)]() + aV) [V’(vs)](i)> ds + dvg)ws(i)}

/ Z 282 Vs _azile(vs) —81-27”1F(v5))ds.

IELN
So on sufficiently nice functions, the generator ¥¢ of v acts as

= % DAV (i 4+ 1) = V' (0(0)) (0541 — 8i) + a(V!(0(i + 1)) = V' (0(i —1)))0;}

1ELN

1
+ B Z (8i+1 — (9,‘)2.

1€ELN
Lemma 2.1. Define the operators
1 . .
=5 D A=V (i + 1) = V'(©(0) (D41 = 8i) + (D1 — 00)*},
IELN

and

Ga=5 30 (Vi + 1))~ V(wli — 1)a:

IELN

Then we have 9* = Y5 + a¥a and for all F,G € C%*(RZN,R) with polynomial growth of their
partial derivatives up to order 2 and for all X € R

(F.95G),n = (GsF, G) (F.9AG),x = — (G4F,G),

In particular, E, [9*F] =0.



Proof. The adjoint of 9; in L?(py) is given by 9 = —0; — (A — V'(v(i))), and therefore
(Oi1 = 0))" = —{(0it1 = 0) — (V'(v(i + 1)) = V' (v(i))) },

and

{=(V'(v(i +1)) = V'(0(0) (0341 = i) + (D141 — 0:)*}

= =051 — 0)"{V'(v(i + 1)) = V'(v(2))}
+ (951 — 9:){—((9 z+1 ;) — (V'(v(i+1)) = V'(v(i))))}
( +1 )*( +1

= (0141 — 0i)* — (V'(v(Z + 1)) = V'(0(9)) (0541 — 0i),

from where we readily see that (¥45)* = ¥5. For ¥4 we obtain

(V'(w(i+ 1)) = V'(v(i = 1)))0i)" = 0; (V' (v(i + 1)) = V'(v(i — 1)))
= (=0 = (A = V’(vz)))(V’(v(H 1) = V'(v(i - 1))
=—(V'(v(i +1)) = V'(v(i - 1)))0;
= (A =V'(@)(V'(v(i +1)) = V'(v(i - 1))).

But since it is a telescopic sum, we have

Y A== V@) (V' (0 + 1)) = V'(u(i — 1))} =0,

1€ELN
and therefore (44)" = —94. O

Corollary 2.2. For all a, A € R the measure uy is invariant under the evolution of
duy (i) = ( AplV'()](i) + aVP V' (w)l(i) )dt + AVPWi(), (i) €Re X Zo (9)

Moreover, if ug is distributed according to py and we fir T > 0 and set 4y = up—_¢, t € [0,T], then
U is a weak solution of the SDE

iy (i) = GAD[V’(at)](i) — VPV @)]) )t +AVYW), (1) € 0.T] x Z.

where (W(i))iez is a family of independent standard Brownian motions in the filtration generated
by .

Proof. Let us restrict W and the initial condition ug to [-N/2, N/2)NZ and write W/ and v for
the periodic extension of the restriction. Then we can 1nterpret W and ”0 as functions defined
on Zy, and consider the solution v" to started in UO and forced by W¥. For vV We can
now apply Lemma [2.1] l and Echeverria’s crlterlon [EK09, Theorem 4.9.17] to obtain that u/\ is a
stationary distribution. It is then a standard result that the stationary time reversed process o
is a Markov process with infinitesimal generator ¥s — a¥4. But since we are dealing with a finite
dimensional diffusion, this simply means that 9V is a weak solution of the SDE

il (i) = (380V N6 - VYV N0 )t + VP @), i€z,

Alternatively, the finite dimensional case is also treated in [MNS89, Theorem 2.3].
The result for u and 4 now follows by sending N — oo, see Theorem[A.2] because if we interpret
vN as a periodic function on Z, then it agrees with the solution started in véV and forced by W,

and it is not hard to see that (v, W¥) — (vg, W) in the spaces considered in Appendix . O

8



Let us introduce some suitable test functions to describe the generator of the dynamics in
infinite volume. We say that F': RZ — R is a local function if it only depends on a finite number
of coordinates, and we write F' € C°(RZ R) if F is a local function that has continuous partial
derivatives of every order and that is compactly supported if we consider it as a map defined on
the finite-dimensional subspace of variables in which F is not constant. Then C2°(RZ R) is dense
in L2(uy) for any A € R. Indeed, local functions can be identified with functions on R? for some
d € N, and of course C°(R?, R) is dense in L?(R%, ). Furthermore, it follows from the martingale
convergence theorem that every function in L?(u,) can be approximated by local functions; simply
consider the conditional expectations on o(u(j) : |j| < m) for m € N.

In the following we will always take a = /¢ for e = 1/n in @ By Corollary the maps

T,F(u) = Ey[F(w)], t>0,

define a strongly continuous contraction semigroup on L?(uy) (to see the strong continuity first
approximate a general F € L?(uy) by functions in C2°(R%, R)). We will denote the infinitesimal
generator of (73) with £, while Lg, L4, and L£* denote its symmetric/antisymmetric part and
adjoint, respectively. It follows from Lemma that for F' € C°(R% R) we have

1 ) .
Lsk =3 D A=V (@i + 1)) = V(@) (@41 — 05) + (941 — 0)°}F,
1EZ
LaF = \f Z(V/(u(z +1)) = V'(u(i — 1)))0; F.
€L
The generator n2L of u" := u,2. will be denoted by £ and we also write Efgn) = n?Lg and

similarly for L’Ef). Recall that £ also depends on the non-symmetry parameter &.

Lemma 2.3. The space C°(R%, R) is a core for L and also for L*, that is the closure of the
operator £|C(?0(RZ7R) is equal to L and similarly for L*.

Proof. We concentrate on £, the arguments for £* are the same. According to [EK09, Proposi-
tion 1.3.1] it suffices to show that C°(R% R) is dense in L?(uy) (which we already know) and
that there is some v > 0 such that the range R(y — L|ceo(rz r)) is dense in L%(py). Tt suffices to
show that R(y — L|ceo(rzr)) is dense in C®(R%,R) C L%(uy). But if F € C°(R%, R) depends on
finitely many coordinates, say R%, then we can find a solution G : R? — R to the finite-dimensional
resolvent equation (v — £)G = F (slightly abusing notation by also writing £ for the diffusion
operator acting on R?). Moreover, since the diffusion matrix of £ is uniformly elliptic, we get that
G € C°(R?) although not necessarily G € C°(R9). But if now ¢ : R? — R is a smooth compactly
supported function with ¢(0) =1 and ¢, (z) = ¢(z/n), then
(v = L) (pnG) = on I — (Lon) G — Apn AG,
where A is a first order differential operator, and since
1ipnlloo = I~ (D) (™ ) oo ST

we get that (v — £) (¢, G) converges to F' uniformly. O

3 Second order Boltzmann-Gibbs principle

3.1 Kipnis-Varadhan lemma and spectral gap

Recall that we work throughout with the stationary measure py, for a fixed A\g € R. Let us define
the space /! as the completion of C2°(R%, R) with respect to ||-||1, where

IF|13 = (F, —LsF),, -

9



Since we showed in Lemma that C2°(R%, R) is a core for £ and L£* we are in the setting of
[KLOI12, Section 2.2]. We also write

1
E(F) =5 > (0F — 0,1 F)*.
€L

From a similar computation as in Lemma it easily follows that || F”2 — B\, [£(F)] whenever
F € O2(R%,R). We then define for F € L?(uy,)

IFI?;:= sup  {2(F.G)x — IGIF},
GeCse (RE R)

and the space /! is defined as the completion of {F € L?(u,,) : [|[F||?; < oo}, after identifying
all functions F and G that satisfy |F — G||_1 = 0. Note that |F|_; = oo, for all F' € L?(uy,)
with E),[F] # 0, since ||c||1 = 0 for all constants ¢, so in particular every F' € L?(uy,) N 1
satisfies Ey,[F] = 0.

The following result can be shown in the same way as [GJ13, Lemma 2].

Lemma 3.1 (It6 trick). For any T > 0 and H € L*([0,T); ') we have

9 T
sup / ,C(n)H ds) } 2/ | H(s,-)||2ds
tG[OT] 0

Using the Ito trick, it is not hard to obtain the Kipnis-Varadhan lemma in our context. The
proof is the same as for [GP15al Lemma 2].

Lemma 3.2 (Kipnis-Varadhan lemma). For any T > 0 and F € L*([0,T]; 2~ N L?) we have

E tF ™\ d | < -2 ! F(s,)||%d
KXo sup (S,Us) S ~ T H (87 )H—l S.
te[0,7] 0 0

Note that if F(s,-) = Egn)H(s, -) for all s € [0,T], then we do not lose anything by applying
the Kipnis-Varadhan lemma rather than the It6 trick: Since Egn) =n?Lg, we get from Lemma

(n) ? !
o ([ e§ s m1as) ] 0 [ 1esH Gl s
tE[OT 0

But Lg is an isometry between 7! and #~! (see [KLO12, Claim D on p.44]), so that
ILsH (s, )2y = [ H(s, )|,

which leads to the same bound that we get from the Ito trick, at least up to multiplication with
a constant. However, we should point out that the It6 trick allows in principle to control higher
order moments, while the Kipnis-Varadhan lemma is limited to L? estimates.

To get a useful bound for the ||-||-; norm, we will use a spectral gap estimate. But first let us
introduce more notation: For £ € N and v € R we define the measure Vﬁ = ,uf;('| Zf;é u(i) = £p).
Note that I/ﬁ does not depend on A. Indeed, under l/ﬁ the density of (u(0),...,u(f—2)) is given by

pa(u(0)) ... pa(u(l = 2))pa(fp — S35 u(i))
p3f(lp) ’

and

piee) = [ dul). . du(e=Dpa(p=u(0)=...—u(e=2))pr(u(0) . palu(=2)) = 23Ny (),
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and therefore

paA(0)) - pa(u(t = 2)pallp = XiZg u(®) _ pol(u(0) .- -po(ult = Dpollp = g u@®) ()

pif(Lp) Pt (Lp)

for all A € R.
The following spectral gap estimate is due to Caputo. Recall that |[Assumption (V)|is in force.

Lemma 3.3 (Caputo [Cap03], Corollary 5.2]). There exists a constant C' > 0 for which

var,, ( < CPPE [

l\D\H

(2
D (OiF — 01 F)?
=0

for all smooth and bounded F : RZ — R that only depend on (u(0),...,u(f —1)), all £ € N, and
all p € R.

Lemma 3.4. Let F € ﬂ/\eRL (pn) depend only on u(0),...,u(l — 1) with E,, [F] = 0 for all

A €R. Then E,\[ng(z u(2))] = 0 for all ¢ for which the mght hand side is well defined and for
all A.

Proof. Fix X and let \' € R. We have
OIE)\+)\/[F] EA[Fe)‘,( i= Ou(z))]

for all \'. Thus, the Laplace transform of the signed measure

/-1

U(Zu(i)) 5 A Ey[F14] €R

i=0
is identically 0, which proves the claim. ]

As a simple consequence of Lemma we obtain a bound for the #~! norm. The proof is
similar to the one in [GJ14], but since we are in a different setting let us give some details.

Lemma 3.5. (see also [GJ1J, Proposition 6]) Let C be the constant in Lemma[3.3 Then
IFI2y < 2CC3(F, F)x,

for all £ € N and all F € (ycg L' (112) N L?(py,) that depend only on u(0),...,u(¢ — 1) and that
satisfy EX\[F| =0 for all X € R.

Proof. Consider a test function G € C*°(R?% ,R) for the variational definition of the .#~! norm
and define Gy = E) [G|u(0),...,u(f —1)] and Gy = Gy — E),[Geliif] for iy = 71 Zf:é u(i). Then
we have

2(F,G)x, — |GIIF = 2(F, Go)r, — |GIT = 2(F. G, — |G,
using the previous lemma in the second step. Now observe that

K 2

HGH1 - ZE)\O aG az—i-lG ZE)\O aG 8z+1G) }
zGZ 1=0

and that for i € [0, £ — 1] the derivative 0;(E),[G|ts]) is independent of ¢ by exchangeability while
0iGy = E),[0;G|u(0), ..., u(f — 1)]. Therefore, Jensen’s inequality gives

62 82

[tefl= ZEAO [(8:G—0;41G)?] ZEAOEZ [(0:Ge—8;41Go)?]] =
=0 =0

1 _
5C 1y 2E)\0[VarV€Z(Gg)],
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where the last step follows from Lemma The definition of G, implies that E, [Gg} =0 for all
p, and therefore we end up with

o 1 o
2<F7 G>)\o - ||G||% < 2(<F7 F>)\0)1/2(<GK7G5>/\0)1/2 - 50_1€_2<G€>GZ>/\07

from where we readily deduce the claimed bound for ||F||_;. O
Now we obtain the following Corollary using exactly the same arguments as in [GJ14].

Corollary 3.6. (see also [GJ14, Corollary 1]) Let m € N, 0 < ko < ... < ky, and Fy,...,Fy, €
L2([0,T); L*(pxy)) be such Fi(t,-) € Myer L' (12) depends only on u(j) for ki < j < kiy1 — 1 and
such that Ex[Fi(t,-)] =0 forall N e R, i €{1,...,m}, t € [0,T]. Set {; =k; —ki_1. Then

EAO{ sup} (/Ot(F1+~-+Fm)( )ds / S, ))apds.

telo, T

3.2 Equivalence of ensembles

Here we present a second order equivalence of ensembles result for the stationary measure py,.
[Assumption (V)| guarantees that the local limit theorem holds uniformly in the parameter A.
To state this, we need some more notation. If (Ui)évzjl is an i.i.d. family of random variables
distributed according to py, then we write f{¥ for the density of

1 N-1
s 2 Ui-
Np ()‘) i=0
We then have the following uniform local limit theorem:

Lemma 3.7 ([Cap03, Theorem 2.1]). The potential V' is such that the local limit theorem holds
uniformly in . More precisely,

A () = ran(w)] S N2,

uniformly in u, \, where ry n = r0 + N_l/QT}\ + N_lri with

) = ——=e 72 ri(u) = r(u)

1
V2T

myy — 30 m
ri(u) =r°(u) (240/\}] (u) + 7956
A by

and where Hj, denotes the k-th Hermite polynomial.

Lemma 3.8 ([Cap03, Lemma 2.2 and Lemma 2.4]). For all k € N we have

UL -
sup(‘ % ’+J§\+O’)\2><OO.
AER Ox

With the help of these two lemmas we can derive the following bound. The proof is elementary
but tedious and can be found in Appendix [B}
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Proposition 3.9 (Second order equivalence of ensembles). Let £ < N/2 and let F € LQ(,uh/(p))
depend only on u(0),...,u(l —1). Write

N 1 N-1 .
T =y 2 uk V(N p) = E\[Flu” =pl,  @r(p) = Ep)[F].
k=0
Then
02
Exy [ (N, @) = 21(p' (00)) = (6 M) @ = p' (M) = %%w(p Qo) (@ = p'(M))* = 37

7\ 3
< | — ] supvary(F).
N<N) 1p A(F)

Remark 3.10. We will later apply this with F(u) = V'(u(0)) for which an integration by parts
yields

= /RV/(u)pA(u)du = /R(V’(u) —A)pa(u)du + A = —/Rf)up)\(u)du +A=2A
and then
vary(F) = /R(V’(u) —A)?pa(u)du = /R(V’(u) — A)(=0upr(u))du = /RV"(u)pA(u)du.

We assumed that V' is Lipschitz-continuous, so the supremum in X of the right hand side is finite.
If however V" was unbounded, then the supremum in X of the right hand side would certainly be
infinite: we know from Lemma that the variance of u(0) stays uniformly bounded in \ while
by varying A we can achieve any mean p'(\) for u(0) and in particular we can send p'(\) to those
regions where V" is very large. So if we wanted to deal with non-Lipschitz continuous V', then we
would need to be more careful in the estimates leading to Proposition [3.9,

3.3 Derivation of the second order Boltzmann-Gibbs principle

We can now combine Corollary [3.6] and Proposition [3.9] to derive the second order Boltzmann-
Gibbs principle. As Gongalves and Jara point out in |GJ14], these two corollaries are the only
ingredients needed to make their proof of the second order Boltzmann-Gibbs principle work. And
although we are in a different setting we can indeed proceed by building on the same lemmas as
they do, and prove those lemmas using the same arguments provided in [GJ14]. So we will omit
most of the proofs and simply include references to the corresponding results in that work. Let us
introduce the notation
(rru)(£) = u(k + 1)

for all u € R%, k, £ € Z. If F : R? — R is a local function, we write 7, F(u) = F(1zu).

Lemma 3.11 (One block estimate, see also [GJ14, Lemma 1]). Let F' € L?(uy) be a local function
that depends only on u(0),...,u(fp — 1) and let g € L?([0,T] x Z). Then for all A € R

Ba[( [ S ) = (o G e 0s) | 5 S 58 g1 o1z ara ().

Remark 3.12. Here we will only apply this with £y = 1 for which the left hand side simply
vanishes. However, the lemma will allow us to prove the second order Boltzmann-Gibbs principle
for general £y, which may be a useful result in itself.
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Lemma 3.13 (Renormalization step, see also [GJ14, Lemma 2]). Let F € (o L2(1x) be a local
function that depends only on u(0),...,u(fy — 1) and let g € L*([0,T] x Z). Then for all £ > £g

T 7 - B
Epn, | /0 S (Wr (WB)) — dr(26,0E) ")) g (k:)ds)}NzO S g, 07152y P vars (F),
k

where
i. B=21if OpFlp=n'(no) # 0,
ii. B=114f Oppr|p=n(rno) = 0,
iii. B=0if 0P| y—r(00) = Opp P |yt (a) = O-

Lemma 3.14 (Two blocks estimate, see also [GJ14, Lemma 3]). Let F € (ycg L2(pr) be a local
function that depends only on u(0),...,u(ly — 1) and let g € L?([0,T] x Z). Then for any £ > g

T . .
Epn, | ( /0 gmwwo,(u?)“)—ww,(u?)f)) 0:(k)as) | < 52||g||L2([0T]XZ)supvam(F)

where
i. Be="1%if Oprlpmir(ng) # 0,
ii. Be="Lif Oppr|p=tr(rne) = 0,
iti. Be = (10g80)% if Dppr|pei(ng) = OppPF|pmhr(rg) = 0-

The next Lemma has no equivalent result in [GJ14], but Lemma does and is a second
order version of Lemma which follows from the same proof.

Lemma 3.15. Let F € (,cg L*(10) be a local function that depends only on u(0), ..., u(fy — 1)
and assume that or(p' (X)) = 0. Let g € L?([0,T] x Z). Then

/Zm V(€ TE)) — B o)) () — ' (M0))) s (k) )|

T
Sfo 7 HQH%Q([QT]xZ) Slip Val"A(F)

Proof. We apply twice the Cauchy-Schwarz inequality to obtain

L [(/ ZTk Yl ) Oppr(p '()\0))(@[ —p'()\o)))gs(k)d3>2}

< [ B (3 3 reas (o6 T B O ) = Ot +9)

=0 1
T -1

<1t [ 2 Eu (X WY) = el o) (@)~ ())os(it + ) Jds.
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Now obserge that E,,, [r(C, (u?)g)] =Ey,, [(9pg01r:(/)’()\()))((u?)z — 0 (M0))] =0, and therefore

T -1 ., 9
e | ZEM (X st ()') = Bppr (P Q) () =/ (00)) sl +35)) |ds
T -1 e _ 9
=7 [ 3 S By, (s (0 0. TT)) = 0o (O (@) = ¢ O a(i€+5)) ] s
7=0 =1

{

—T¢ / Z% U (6T — por (o o) () — (M) |2 (ks

el ry0m Ese (66610 — 3y () — ¢ O}
and by Proposition [3.9] the expectation on the right hand side is bounded by

3
B [(p(£,3%) = 3por (0 (M) (@ = p'(M0))?] S §2 sup var (F),

from where our claim follows. Actually we could even obtain 63 on the right hand side, but we do
not care about the dependence on /. ]

Lemma 3.16. (see also [GJ1], Lemma 4]) Let F € (ycg L*(112) be a local function that depends
only on u(0),...,u(ly — 1) and assume that r(p'(Xo)) = (Oppr)(p' (Ao)) = 0. Define for { € N

and p € R
D5, (u) = (7" = p/(Xo))? — =2

Then we have for any g € L*([0,T] x Z)

By, | /0 ' S (e (6l — (8WF)2(”/(A“)) D (6 0) o (k) ) 2}
k

T
St [QHQH%%[O,T}Xz) sgpvar)\(F).

The next theorem is not contained in [GJ14], but it is an easy consequence of the lemmas that
we established so far.

Theorem 3.17 (Boltzmann-Gibbs principle). Let F € (g L*(1x) be a local function that de-
pends only on u(0),...,u(ly — 1) and let g € L*([0,T] x Z). Then for all £ > £

T
Eys, [(/o D2 (F) o (p (o) = Bper (' Ca)) (2(0) ~ o (0))gs(R)ds) |

¢ T
5@0 (TL2 + E) HQH%Z([O,T]XZ) Sl)l\pVal“/\(F).
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Proof. Let F(u) := F(u) — or(p' (M) — 8,01 (0" (X0))(w(0) — p'(Xo)), so that for any £ € N

k

T X _ 2
=Eus, (/0 D (F () = 0y (0 (M) (uf) —p/(Ao)))gs(k)dS> '

Now we combine Lemma [3.11| with Lemma and Lemma to get for £ > £y

T . _ 2
B, ( | 30 = 000 o)) () —p’<A0>>>gs<k>ds)

k

| T —4o —at ?
+ Epuy, (/0 Y (Wplo, (l) ) = p(l, (uF) ))gs(k)d'S)
| k

+ Emo

3 o B 2
( /O S (86 Ta)) — B Qo)) () — p’(Ao»)gs(k)ds) ]
k

1 - l . T .
Sto ﬁ”gH%P([O,T]XZ) vary, (F) + EHQH%Q([O,T]XZ) SgpvarA(F) + ?HQHQLQ([QT]XZ) SgpvarA(F)-

It now suffices to note that
vary(F) S vary(F) + vara (9,05 (p' (X)) (u(0) — p'(X))) = vara(F) + (9pr (0 (Mo)))?03
and finally

18527 (0 (N0))| = | Bxo [(u® — £op' (M) FIR" (' (N0))| = 05 7| EAl(u’® — £op' (X)) F]

SKO 0-;02 (VarAO (F) ) 1/20-§0 ’

from where an application of Lemma [3.8| proves our claim. O
Theorem 3.18 (Second order Boltzmann-Gibbs principle, see also [GJI4l Theorem 7]). Let

F be a local function that depends only on u(0),...,u(fy — 1) and assume that op(p'(No)) =
(0p0r)(p'(X0)) = 0. Let g € L*([0,T) x Z). Then, for any £ = {o,

T o Oer) P 0) i
Emo |:</0 ;Tk (F(us) _ F2 0 Q,m(&%)) gs(k)d3> ]

¢ T
Sto <nQ + €2> HQH%Q([O,T]XZ) Sl;pVarA(F)-

The proof is similar to the one of Theorem but easier, because here we subtract a quadratic
term that depends on the local average (u?) , whereas in Theorem we still had to replace the

linear term 8pcpp(p’()\))((u’;)£ — (X)) of Lemma |3.15| by d,0r(p' (X)) (uf(0) — p/(N)).

16



4 Proof of convergence

We now have all the tools needed to prove that the rescaled fluctuations of w converge to the
solution of the stochastic Burgers equation. We start by showing tightness, which as usual with
the martingale problem approach is the hardest part.

4.1 Tightness

Recall that we defined
’U? = Zn1/2(un2t(k) - pl()‘o))n_lén—llﬁrcnt
k

with ¢, = nl/QaptpV/(p'()\o)). Thus, for any test function n € .

Z n 2 (g (k) = o' (Mo))n(n ™k + ent) = Y 072w (k) — ' (Mo))n(nk + eat),
k

where we recall that u}’ = u,2;, and then

dvi*(n Z n 20"k + ept)dul (k) + Z n Y2 (W (k) — p'(No))dn(n” k + cpt)
- Z 0200 + ent) (ﬁ(")u?(k:)dt n n—l/degl)ng(k)) + el (Vn)dt,
k

with d[W" (i), W"(j)]s = nd; jdt. We can further decompose the drift term into two parts,

Z n (0T e + ent) LU (K)dt + e (Vn)dt

=" 0 V2 e+ ent) L5l (K)dt + <Z 0200k + ent) L5 U (k) + cnvf(vn)> dt
=:dS¢(n) + dA (n).
So overall we obtain a decomposition into symmetric part, asymmetric part, and martingale part,

vi'(n) — vg (n) = S (n) + Af (n) + M;*(n),
with .
) —/ anln(rflk—i—cnr)dV,(ll)W,f‘(k).
0k
We will show the joint tightness of all the different contributions, which will then make it easy to
identify the limit of v".

Lemma 4.1. The family (vg,S™, A", M™)nen is tight in %" x C ([0, 1],.)?, and for all fized
times t > 0 the mndom variables (V' )nen converges in distribution in % to a spatial white noise
with variance O'/\ In particular, (V")nen is tight in C ([0, 1],.7").

Before we get to the proof, let us link the constants d,¢v(p) that appear in the formulation
of the second order Boltzmann-Gibbs principle to the centered moments of u(t,4) under puy,.

Lemma 4.2. We have @y/(p) = h'(p), and therefore in particular
3,1 (p)

ap‘F’V’ (p) = U;:/%p)v app‘PV’(p) = -6
h'(p)
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Proof. 1t suffices to integrate by parts:
evi(p / V Ph/(p)( u)du = /R(V/( u) — hl(ﬂ))Ph'(p) (uw)du + h’(p)

- /]R Oupi () (w)du + h'(p) = K (p).

4.1.1 Convergence at fixed times

First we have to check that v} is tight in . which turns out to be quite simple. Indeed, we
even show that for all fixed times v} is tight. By Mitoma’s criterion [Mit83] (which also holds for
'-valued processes; a form in which we shall use it later on) it is enough to verify that vj*(n) is
tight, for every n € .. We show that v}’(n) converges in law to o,&(n) for all ¢ > 0, where £ is a
spatial white noise. Start by noting that

P =D 0P (k) = o (Ao))n(n Tk + eat).
k

We split this sum into two parts, depending on n. One part is shown to go to zero and the other
one is shown to converge to 0y,£(n) using the Lyapunov criterion for the central limit theorem.
We recall:

Lemma 4.3 ([Bill3, Theorem 27.3]). For each n assume we have a sequence of independent
random variables Xu1, ..., Xpr, with zero mean and 02, = E[X?2,] < co. Let s2 :=Y ", 02, and
assume there is 6 > 0 such that

1
lim —— Z]E [1X,,, 2] =
k=1

Then si 1 Xk converges in law to a standard normal distribution.

We apply this to X, := n~2(ul(k) — p'(\o))n(n~'k + ¢,t) and 7, := 2n? + 1 (but summing
from —n? to n? around —c,t). Then

sp=n"t Y In(nTH (kA neat) PEx [(u(k) — o' (A0))?]

|[k+ncpt|<n?

=n! Z In(n~(k + neat))|? a)\o e, / In(x \dxa)\o

|[k+ncent|<n?
The Lyapunov condition is satisfied with § = 1, since s3 is bounded below and
Yoo EIXuPT=n7 0 3 T (k 4 neat) P Exg[(u(k) = o' (M0))?].
|[k+ncpt|<n? |[k+ncpt|<n?
1/2

Now n'/“ times the last expression converges to a constant times fR [n(z) ]3d:v, so that the expression
in fact converges to 0 and the Lyapunov condition is satisfied. We are left with the remainder

Yo k) = o 0))n(n (k + neqt)

|k+ncpt|>n2
1
—1/2
|k+cnt|>n2 "
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and then E[[...|?] is bounded by a constant times

1 1 1 1 1
_ < = - < - < =
n Z 1+ 1k + neat) 2 ~ 1 Z 1+ 12 ~ Z 1+ 2~ n

k:|k+ncpt|>n2 £:]¢|>n? £:|¢|>n?

—_

which goes to 0 as n — oo.

4.1.2 The martingale term

Next, let us show tightness and convergence of the martingale term, which has quadratic variation

[/ > nin(n Tk + cur)dVOW, ] [/ > 0 'Wn(n "k + eur)dWH(E)
0 %
= n_QZ/ IV n(n= k + cor)|?ndr,
— Jo

where we used that d[W" (i), W"(j)]; = nd; jdt. It is not hard to see that for fixed r € [0, t]

0=ty V(T k)P S IVl
k

t

where |@||gr = D e 0@ r2(r)- S0 an application of the Burkholder-Davis-Gundy inequality
yields for all p > 1 and s < t

p/2
By ) 302001 (573 [ 190+
Slt— Slp/2||Vn||H1 < [t = s (|nllf-
Now we apply the Kolmogorov-Chentsov criterion [Che56] to obtain the tightness of M™(n) in
C ([0,1],R). By Mitoma’s criterion [Mit83] (M™) is hence tight in C ([0,1],.”’). In fact, by the
dominated convergence theorem we also get that the quadratic variation converges to t[|Vn]|%,,
which together with [Ald81L Proposition 5.1] shows that (M™) converges to a space-time white

noise. But of course we still need to verify that the limit is also a martingale in the filtration
generated by v, the limit of (v™).

4.1.3 The symmetric term

Next, we have to deal with the symmetric contribution

dsr(n Zn_I/Q 0k + ent) L5 up( Zn3/2 L+ cnt) Lol (k)dt,

where

cs_z LAV (u a+z —07,11),
so that Leuj (k) = (1/2)AD[V’(ut )](k), which gives

S (n) = % S0 V2 (D) (07K + etV (1 (R) )t
k

= % ST 2 Aun(n T+ ent) (V! (uf (k) — v (0 (Mo)))dE,
k
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where we recall that ¢y (p'(Ao)) = Ep, [V'(uf(0))] is independent of n and t because u™ is sta-
tionary. Thus, we get for p € N

i, [I1SF (1) = SE ()]

t 2p]
<lt— s\%l/ By,
S

dr

% Yo Aun(n T A ear) (V! (u) (k) = v (0 (M)
k

t [ P
St — st / Epin <Z n A (T k4 cur) PV (ugt () — wv'(p’(/\o))\2> dr,
S L k .

where we used the Burkholder-Davis-Gundy inequality for discrete time martingales in the second
step. Further, Minkowski’s inequality yields

EM/\O

(Z n" Ak A+ car) PV (u(k)) — v (p’(Ao))V) ]
k

< (Z nAnn(n 'k + cnr)2> Ex[(V/(u(0)) — v (p'(X0))) ],
k

and as for the martingale contribution we get

Z n_l\Ann(n_lk + Cnr)|2 S HAUH%IM
k

so that overall

By, 157 (m) = SEIP] S 18— s By, [(V/(w(0)) = o (p' (30))) )l 7s-

As before, it now suffices to apply Mitoma’s criterion and the Kolmogorov-Chentsov theorem to
obtain the tightness of (S™) in C([0,1],.%”).

4.1.4 The antisymmetric term

It remains to control

dAi (n) = <n3/2 YTk A+ ent) Lauf (k) + (0" (8), nlchm) dt,
k

where L4 =3, nil/QVg) [V'(2)](7)9;, and therefore Lauf (k) = n*1/2V(D2) [V'(u})](k) and then

dAy(n) = (— D V0T k4 eat) V(g (k) + (0" (1), chn>> dt.
k

We start by dealing with the second term on the right hand side, for which we would like to replace

the continuous gradient V7 by Vg)n in order to cancel the diverging transport contribution in the

first term. We have

/ (W (1), en(V — VOm))dr = / ean V23 (W (k) — 0 (00)) (Vi = Vi) (07 k + e}y
S S k
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and
2

E / cnn 12 Z(u?(k) — (X)) (V= V) (0™ k + cpr)dr
s k

HXxg

t
< |t — s / nt Z ciaiO](Vn — VO (™ k + cur)|2dr (11)
s k

t
<t — s / o3 2| Vnl2dr < |t — st | Val2,
S

where in the last step we used that ¢, = n'/28,0v:(p'(A\o)). It remains to bound

t 2
Eyu,, ( / STV (0 ke + cr) (V! (il (k) — 0™ e (ul (k) — p’()\o)))dr>
Sk

t 2
=Ky, ( / S (VP (e + cor) (VV(u(k) — v (6 (M) = Bppv (6 (X)) (uit (k) — o (M) dr)
Sk

14 t—s _
S <n2 + | 7 ’> [ (r, k) = (V) (n 1k+cn7")||%2([07T]XZ) Sl)l\pvar,\(V'),

where in the last step we used the first order Boltzmann-Gibbs principle, Theorem and £ > 1
can be chosen arbitrarily. Now

(k) = (VP0) (0™ k + eur) 720 1%y S 18— slnll Vallz,

and since V' is Lipschitz continuous we get var (V') < o%. Ifn=2 < |t—s|, we take £ = |n|t—s|'/?]
and obtain

14 t—s 3
<n2 + | 7 ’) I(r, k) = (VP n)(n 1k+cnr)||%2([oﬂxz) sgpvarA(V’)

S [t = sVl m SIipai S [t = sVl .

On the other side if [t — s| < n~2, we simply estimate
. 2
Bping (/ S (V) (T + ear)2 (VI (g (k) — oy (0 (X)) — pipv (0 (X)) (ur (k) — p'(Mo))) d?“)
Sk

<) [ STk + o)l
Sk

n n 2
X B, [((V/(@2 () = 02 (6/ () = v Qo)) (i (k) = /(M) ] dr
SVl e = sPPn S IVall7alt — s/,
In conclusion, we have shown that
By, (147 () — Azm)P] S [t = s Vallin S 1t = s> |Inll3e, (12)

from where we get the tightness of (A™) in C([0,1],.#”) by applying once more Mitoma’s criterion
and the Kolmogorov-Chentsov theorem.

Since all our tightness results are based on moment bounds, we also get the joint tightness that
we stated in Lemma [4.1]
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4.2 Identification of the limit

Here we show that every limit point of the sequence (v™) is an energy solution of the stochastic
Burgers equation. Since the uniqueness in law of energy solutions was established in [GP15al, this
concludes the proof of convergence. Let us first give the definition of energy solutions that was
introduced in [GJ13]. Before we state it recall that the quadratic variation in the sense of Russo
and Vallois [RV07] of a stochastic process X with trajectories in C([0, 1], R) is defined as

t
, 1
[X]; = lim i g(XH(; — X,)%ds,

where the convergence is uniformly on compacts in probability (we write ucp-convergence). If X
is a continuous semimartingale, then [X] is nothing but its semimartingale quadratic variation.

Definition 4.4 (Controlled process). Denote with Q the space of pairs (u, A)o<i<T of generalized
stochastic processes with paths in C ([0, 1], ") such that

i. for allt € [0,1] the law of u; is that of a spatial white noise with variance 0’?\0 ;

it. for any test function n € 7, the process t — A(n) is almost surely of zero quadratic variation
in the sense of Russo and Vallois, Ag(n) =0, and the pair (u(n), A(n)) satisfies the equation

) = o)+ LD [ ) a5 A+ 21,

where M (n) is a martingale with respect to the filtration generated by (u,A) with quadratic
variation [M(n)]s = tHVnH%Q(R) ;

1. for T > 0 the reversed processes Uy = Up—_¢, .,th = —(Ap — Ar_,) satisfies for alln € ./

4 Qv (o)

20D [ ds-+ A + i)

where M(n) is a martingale with respect to the filtration generated by (ﬂ,/l) with quadratic
variation [M(n)]; = tHVnH%Q(R).

Remark 4.5. Recall from Lemma that O,y (p) = 0'}:,%p), which shows that the factor in front
of the Laplacian is always strictly positive.

We will need the following results that both will be included in the revised version of |[GP15a].
Lemma 4.6 (see [GPI5a]). Let (u, A) € Q, and x € L*(R) N L*(R) with [, x(z)dz = 1. Define
for 6 >0, z € R the rescaled function x5(-) = 6~ x(6(z — -)). Then for all n € .7 the ucp-limit

/0. Vu?(n)ds := lim /0./RV[US(X633)2]77($)CL'E(18

6—0
exists and does not depend on x.

Definition 4.7 (Energy solution). A controlled process (u, A) € Q is an energy solution to the
stochastic Burgers equation if for all m € . almost surely

Ay = e W';(p (o)) /0 Vul(n)ds.

Theorem 4.8 (see [GP15al). There is a unique energy solution to the stochastic Burgers equation.
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In Lemma (4.1 it was shown that
dop = dST + dAT + dMT,

where S™ is the symmetric part, A" the antisymmetric part, and M"™ a martingale, with each one
of them being tight in C'([0,1],.”). If now T > 0 and 4} = u/._, and

o =vp_y = Z ”1/2(U%—t(k) - p/()‘()))n_l(sn*1(k:—l-cn(T—t))
k
then by Corollary [2.2] we get ) ) )
dop = dSP + dA7 + dirr,

where M" is a martingale with quadratic variation
t
(M ()]s =~ Z/ Vi n(n ™k + eo(T — 1)) [*ndr,
= Jo

and S™ and A™ satisfy

dsi(n) = S 0 Y2k + ea(T — 1) L5707 (k)at
k

and
A7 () = (Do 20k + el = 0)(~L5 )i (k) = (57, 0~ e Vi) ) dt,
k

respectively. Thus, the same arguments as in Section give the joint tightness of
(USL,SR,ATL,M”,Sn,An,Mn)nEN

in.'xC ([0, T, )6. From now on we fix a converging subsequence, which by abuse of notation we
index again by n € N. Obviously the following theorem then implies our main result, Theorem [L.1

Theorem 4.9. For v = lim, v" and A = lim,, A" we have (v, A) € Q and the pair is an energy
solution to the stochastic Burgers equation.

Proof. Let us write also X = lim,, X" for X = 5, S , M, M , and A = lim,, A». We have to show
that

i. for all ¢ € [0,T] the law of v; is that of a space white noise with variance 0/2\0;

ii. M is a martingale in the filtration of (v, A), with quadratic variation [M (n)]; = t||Vn||Lz2;
iii. A has zero quadratic variation;
iv. Si(n) = 76‘”‘/’(2’/(/\0)) I3 vs(An) ds;

v. the same conditions hold for the reversed process and A = —(Ar — Ar_y);

vi. for every n € . we have A;(n) = %MAO)) fg Vu?(n)ds.
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Point i. was already shown in Section As for ii., let ® : R?Y — R be a bounded measurable
function, let 0 < ¢; < ... < ty41 < T, and let n1,...,ny+1 € .. Then the uniform moment
bounds for M™ that we derived in Section .1.2] show that

E[(I)(Uh (771)’ Atl (771)7 <o Uty (nN)v 'AtN (nN))(MtN+1 (ﬂN+1) - MtN (nN))]
= T B0, (1), AL (). vy () Ay O (M, i) — M ()] = 0.

Now we obtain from the monotone class theorem (see e.g. [EK09, Corollary 4.4]) that M is a
martingale in the filtration generated by (v,.4). The same argument also shows that for n € .%/
the process (MZ(n) — t||Vn||%2(R))t€[O7T] is a martingale, and therefore [M(n)]; = tHVnH%Q(R).
Moreover, the same line of reasoning also works for the backward martingale M.

Next let us show iii., that is [A(n)] = 0, where the quadratic variation is in the sense of Russo
and Vallois. We showed in that E,,, [|A?(n)—A?(n)[?] < |t—s|?/2, uniformly in n. By Fatou’s

lemma we then get

HXg

! 1 P ¢ 1 n n
By, | [ 1ussl) = AP as| < timint,, | [ 5142500 - AzPas]
t
< / 1(53/2ds 220, .
0 0
For iv. it suffies to show that for all n € . and ¢ € [0,T] we have

im 8, [ (5700 - 2200 [ranas)’] <o

n—00 2

As we have seen in Section S (n) = Ot 23 n Y2 A (T ke s) (V! (Wl (k) — v (0 (M) )ds,
and therefore

B[(510) — peve(0a) [ viamas)’] 5 x4y
with

X = E[(/tlzn_l/zA n(n" 'k + cns) x

2
X (V(ul () = o1 (6 (M) = Bpipvr (0 () (u (k) = p' (o)) dls )|
1 _
S 2l k) = Aan(n e+ ent)1F2(0,m1x2) sup var (V')
by the first order Boltzmann-Gibbs principle, Theorem with ¢ = n. Now we have
(k) = Dn(n™k + car) T2 0,122y S 2llnllgs

so that X < n~! goes to zero. The remaining contribution is
t
1
Y =B[([ 53 n Al cus) = B+ cns)]
0 24

< Dpov (0 ()l () — 0 (M0)))ds) |

< t/o n 'S E [([Ann(n’lk + ens) — Ak + en5)] Dpipv (0 (A0)) (W (k) — o' (M) dsﬂ
k
S 78Il
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which also vanishes for n — co. The same arguments show that also

Si(n) = W/O bs(An)ds.

To see that A = —(Ar — Ar_) it suffices to note that for fixed n € N we have AP (n) = —(A%(n) —
A% _,(n)) by definition, and the equality carries over to the limit n — oo. Thus, v. is established
as well and in particular (v,A) € Q.

It remains to show point vi. about A being equal to the Burgers nonlinearity. For § > 0 define

_ @) 00) [ .
A ) o= 22 [ [ v, is(w) 2V (a).

where i5(x)(y) = 6‘11[m7m+5) (y) which by Lemma is allowed as a test function. The proof is

complete once we show that A°%(n) converges in probability to A(n) as 6 — 0. Now we have seen
in Section [4.1.4] that

:/0 Y (V) ket ear) (V! (g (k) 4 0ppv (0 () (0 (M) () (k) = ' (Ao) ) dr+O(n ),
k

so that the second order Boltzmann-Gibbs principle, Theorem applied with £ = én gives

i B (47 - t ST+ o OuoerJ00)) g, ()]

on t
Sy lim ( + ﬁ>tnsupvar>\(V') < dt.
0 A

n—o0

So since (A} (n))n converges to A¢(n), it suffices to show that

) N(p' (A
(( PPV ;(p( 0))> Al = lim dT‘ZTkQ)\O (6n;u™) (VP ) (n ™k + cnr)

n—o0

2
to complete the proof. Now recall that 2,,(¢;u) = (a° — p'(M\o))? — J% with @f = ¢! Zf;é u(7)
and that v = 32, n=Y2(up (k) — P (X0))0pn—1 (kte,t)- Hence,

Lom\ o n(: —1 2 0—)\0
nTEQa (n;uy) = v (is(n™ k + cpt))* — =2

and then

/ZTkQ (n; U™ (VP o) (n ™k + cpr)dr

/ Zn nk+4e ")) (Vg)cp)(n_lk + cpr)dr

< 2
—>/O dr/Rda:vs(z(;(:U)) V(x), (13)

where the last convergence is in L? and can be proven as follows. For simplicity we only treat the
case § = 1, x = 0. Let i"™(0) be a smooth approximation to i(0) := i1(0), to be specified below.
Since v is a multiple of the white noise we have

By, [{vs(i(0)) = vs(i™(0)}°] < 1i(0) — ™ (0122 g
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Assume now that i™(0)(y) = ¢(0)(y) = 1 on [0, 1], and that i™(0) is zero outside [—1/m, 1+ 1/m)]
and i"(0)(y) € [0,1] for all y € R. Then
B {05G(0) = 236" 0] = B, (20 ;ﬁ[um%, B) = #O)]i0) — i O]k + eat})) |

=S LEy n2 k) — o 0)I(0) — (O (0 + ent)) <
k

1
n m’

since the support of {i(0) —i™(0)}(n~!(- +c,t)) has size of order n/m. These two bounds give the
convergence in . O

A Infinite-dimensional SDEs

Define for » > 0

%= {ue B full = (S G)Pi) " < oo,

where we simplify the notation by setting |0|™" = 1, and then x, as the closure of all u € x, that
only have finitely many non-zero entries. Clearly ¥, is a Banach space, and therefore x, as well,
and by definition y, is also separable. We have an intrinsic description of y, as

v ={ue i im > ()Pl =0},
liI>N

‘We then define

U, = {u 0,T] x Q = x,, wuis almost surely continuous and E[sup ||juq||?] < oo},
t<T

which is also a Banach spaces if we identify processes that are indistinguishable.

Lemma A.1. Let r € R, let (Ut)te[O,T] be a stochastic process with continuous trajectories in R”

(equipped with the product topology), and assume that E[fOT lvgl|2dr] < oo. Let v € U, and let ug
be a random variable with values in R% such that E[||ug|?] < co. Let V' be Lipschitz-continuous
and define

TG = i)+ [ (5R00/0010) +2VET S WV @0 )t +240)

Then .
Elsup (0} S Elluol2] + TE[ [ fulifdr] + Elsup |l
t<T 0 t<T

Proof. Simply estimate

T 2
Bfsup [T £ Ello()P1+ 7 | B[ 580V @1G) + 2205 1 ()| ]

t<T
+ E[iup (7))

Efluo () +T/ > E{u(k)at + Elsup b))

O k—jl<1
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and therefore
T
E[sup (0)el?] S Elfuol?] + TE[ [ fulidt] + Elsup 1))
te<T 0 t<T

O]

Theorem A.2. Lety € U,, let ug be a random variable with values in X, such that E[|lug||?] < oo,
and let V' be Lipschitz-continuous. Then there exists a unique solution uw € U, to the equation

wn(j) = uo(j) + /0 (3201 @) G) + VEVE IV @]() )t + %), G e

Moreover, if ¥ € U, and iy € x,» with E[||Go|?] < oo is another set of data and @ denotes the
corresponding solution, then

Efsup [Jus — @l|7] S Ell|luo — aol7] + Efsup [y — 5¢/17].
t<T t<T

In particular, if uév is the periodic extension of u0|[_N/2’N/2) to Z and similarly for vV, and u® is

the corresponding solution, then

A}gnooE[fgp lue = u¥[17:] =
for all v’ > r.

Proof. The existence and uniqueness of the solution u € U, follows from a Picard iteration and
Gronwall’s lemma. If u and @ are the solutions for different data, then we get as in Lemma [A]]

T
Efsup fus — @) < Elluo — o2 + TE[ [ e = alifdr] + Elsup e — 512,
t<T 0 t<T

and thus the claim follows from Gronwall’s lemma. O

Remark A.3. In our setting we have v(j) = W(j + 1) — W(j) for an independent. family of
standard Brownian motions (W (j));ez, and therefore

Efsup [[v[17] <> Efsup [Wi(j + 1) — Wi (5)*]]5] 7" < o0
t<T j t<T

for all v > 1. Similarly, since the coordinates under the measure ) have finite second moments,

E[[|uo 7] ZE o ()[?]15] 7" < o0

for r > 1. Therefore, our solution takes values in x, whenever r > 1.

Remark A.4. Our polynomial choice of weights is different from the exponential choice of [FiS97,
GOS01]. The reason why we prefer it is that the polynomial weights give us a more accurate
description of the growth of the solution (which will be at most logarithmic because under the
stationary measure the coordinates are identically distributed with finite exponential moments),
and more importantly we know that if u € x,, then

> uli)é;
J
defines a tempered distribution and not just a distribution, which is not obvious when working with
exponential weights.
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B Proof of the equivalence of ensembles

Here we provide the proof of Proposition Throughout this appendix we will not deal with any
temporal dependencies and therefore we will denote spatial coordinates by subscripts, writing w
instead of u(k). Let us start by deriving some auxiliary lemmas.

Lemma B.1. With the notation of Lemma we can estimate uniformly in A € R

—-1/2 ms.» 2

r u)—r T+
AN (u) —ran(0) + 2\/% = Nir

Proof. We perform a Taylor expansion. Clearly

< uf + N7Y2u)? + N7l

1

r°<u>—r°<o>+2¢%u2 = [P@) ~ r°(0) ~ (Y O)u — (") (02 £ Juf
and
N7V ) =3 (0) + 2\/1%?“ = N7V} (w) = r3(0) = (r3) (0)ul S N2 (r3) floow?,

and it easily follows from Lemma [3.§] that ||(r1)”||oo is uniformly bounded in . Finally,
N7HER () = r )] < NTHIER) ool
and again by Lemma (3.8 the term ||(r3)/[|o is uniformly bounded in . O

Lemma B.2. Let { < N/2 and let F € LQ(uh/(p)) depend only on ug, ..., us_1. Write

Yr(N,p) = Ex[FlaY = pl, or(p) = Ep(p)[F]
recall that @y = N~ 1u -1 uy ). Then
k 0
J4 1 mg
v - (14 2N> P(0) — g O B PO 00)] 4 5y B [P — £0)7)
R (p) h'(p)
0\ 3/2
S(y) G, (1)

Proof. Note that neither the left hand side nor the right hand side of change if we add a
constant to F', so we can suppose without loss of generality that Ej,)[F] = 0. By above we
have

*(N—4
Pr'(p) (uo) - - -Pn'(p )(W 1)ph§(p) )(NP —ut)
P F(uo, ) b= ) dug . ..dug_q,
Pty (VD)
and therefore with ¢; = ﬁ% and cp = ﬁ
' (p) ! (p)

o) = (14 537 ) or(p) = exBg [Pl = £9)] = caBivgp [F (!~ ()

= /dUO e dug1 F(uo, - ue—1)prr(p) (10) - - - Prr(p) (we—1)

*(N—4
Py ><Np—uf> (!
2

oY (V) N) —c1(uf = lp) — ca(u’ — €p)?
h’( )
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Since ngé\;)_g) is the density of EkN:_EI U, we get

Prgy ((Np =) = (N =07 Popt FYA ),
for y = ({p — ué)/ (O’h/(p)\/N — E), and similarly
p#\(fp)(Np) N2 7lp)fh’(p)( )-

Thus we need to bound

'<N — 02Ny

(y) ) , )
N*l/Zfé\[(p)(o) - <1 + 2N> —c1(u” = Lp) — ca(u — £p)?

1 / -1/2 B /
- W (1 B N> f]\/](pf(y) o (<1 + 2]\7) + Cl(ué - Ep) + CZ(UZ — fp)2> fli\’[(p) (0) .

The first factor can be simply estimated by f,]l\,f(p) (0)~! <1, and using Lemma we get

/ -1/2 Y
‘(1_N> Yot = (14 5 ) +alad )+ s’ = 60 10

S (Lt efu’ —Lp| + ealu’ — LpPP)N—5/2

/ -1/2 / ; ;
+ <1 — N> Th’(p),N(y) — <<1 + 2]\7> + Cl(u — Ep) + CQ('LL — Ep)2> Th’(p),N(O) .

The second term on the right hand side is bounded by

/ -1/2 /
(1 - N> Th(p),N(Y) — <(1 + 2]\,) +er(u’ = £p) + co(uf — fﬂ)2> " (p),n (0)

A 10
<<1 - N) -1- QN) 7"h'(p),N(y)

14 14 ¢ ¢
+ ‘ (1 + 2]\].) Th’(p),N(y) <<1 + 2]\[) + Cl(u - €p) + CQ(U - Ep)2> Th’(p),N(O)‘ .

The first term on the right hand side is (g(¢/N') —g(0) —g'(0)¢/N)rps(), v (y) for g(u) = (1 —u)~ 2,
so since ¢ < N/2 and Th'(p),N is uniformly bounded in y and p (recall Lemma, we get

AN 1/ A%
| <<1 - N) —-1- 2N) 7“h'(p),N(Z/) S (N) .

For the remaining term, we first choose

B < V4 ) Th(p),N (O)_l —-1/2 ms h’( ) B < V4 ) Th (p),N (0)_1 1
C1 14+ — , Co = 1+ —
2N Uh’(p \/ 2\/ 2 Uh’ 2N O'h/( )(N E) V2
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for which we get from Lemma

/¢ l Ly ~ 0
‘(1 + 2N> Th(p).N (Y) = <<1 + 2N> e (u —Lp) +éa(u” — fp)2> Th'(p),N(O)‘
N*1/2 m3’h/(p)y n 1 2

14
Sy + N Ny

< N3/2 (1 + \fﬂguz\?)) :

Th(p)

where in the last step we used that y = (¢p — u)/ (on(p)VN —£). 1t remains to control the
difference between ci1, ¢ and co, éo. First note that

(o), (0) = 70(0) + N1, 0 (0),

so that we make an error of order N~2 when replacing () x(0) by 7°(0) = (27)~1/2 in &, and é.
Similarly we can replace the factor (1 — ¢/2N) by 1 while making an error of order £//N?. Finally
we can replace (N —¢)~Y/2 and (N —¢)~! by N=1/2 and N~! respectively, while making an error
of order //N?, which proves that

~ . 14
le1 =& +le2 = &2| S 575

and this concludes the proof. O

Corollary B.3. In the setting of Lemma[B.9 we have

2
Th'(p)
2N

3/2
0 (V.p) = pr) + 30000 5 (1) (i (P2

Proof. Start by noting that
On(pa(uo) .. paue—1)) = (u" — Lo’ (\)pa(uo) - . pa(ue—1),
and therefore
O3 (pauo) - palur—1)) = ((u" = £/ (X))* = £p" (A\))pa(uo) - - - pAue—).

So using that ¢r(p) = Ep(,)[F], we get

Bppr(p) = Bw(p)[(u’ — £p) FIR" (p),

0o F(0) = Bup)[(u” = £p)*FI(R" (p))* = LBw ) [FIN" (p) + Ep () [(u” = €0) FIW" (). (15)
Since B’ is the inverse function of o/, the derivatives of h’ are given by

1 i) = — 1 M B (1) = — p" (W (u)) _ M3 (u)
gy = et IR = = e

where in the last step we used that

h”(u) —

I

)

p(A) = log / =V dy = log B, [e?291] + (o)
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for any Ag and thus
P (N) = OB [ =

where k,,(A) is the m-th cumulant, and that x3, = mg . Plugging this into (and using
p'(\) = 03) we get

Ejypl(uf = £p) F]
Dppr(p) = —L ,
T (p)
1 [ Bwplu’ —£p)°F] M3 b (u
Do (p) = = W — (B [F] — = B [(uf = 0p)F )
o ag g
b (p) R (p) W (u)
0.2
h/

which shows that —29,,0r(p) — ¢r(p) is equal to

¢ L M3, (p) ¢ 1 ¢ 2
-1+ — - Evro oy F -/ —Fy i N F -/
< + 2N> vr(p) = 55 o W) [F (u" = Cp)] + ol W (o) [F(u” = £p)?],
so that the claim follows from Lemma [B.2] O

Finally we are ready to prove Proposition |3.9

Proof of Proposition[3.9. Corollary B.3] gives

2
Th' (@)

(N, a™) — pp(@™) + oN

(appSDF)(ﬂN)

/\3
< <N> sgpvarA(F).

On the other hand, we obtain from a Taylor expansion

o (i) = r(p) + Bppr(p) (i — ) + Lppor () — p)?
1
+3 [ Q= Poper(o n(@ — par(a = )"

It is easy to see inductively that the k-th derivative of ¢ is given by linear combinations of
Eh,(p)[(ue — 0p)? F] for j < k multiplied with polynomials in h) for 1 < j < k + 1. Arguing as in
Corollary we see that all derivatives of h are bounded in p. Moreover,

| By [(u" = £p) FI| < Epp)[(u” = €p) )M vary ) (F)'?,

(p
and
Eh’(p)[(ue - EP)QJ} = Z Eh’(p)[(uil - p) s (uizj - p)} Sj WmQj,h’(p)a
i1,0ying =0

where in the last step we used that u; — p and u;y — p are centered and independent, so that the
expectation vanishes unless all variables appear at least in pairs, and therefore up to a combinatorial
factor depending on j the number of addends in the sum is of order . In conclusion,
1 2
_N — ~N
pr(@™) = or(p) — 0ppr(p)(an — p) = 50ppr(p) (@™ — p)? ]

-]

B (p)

1

1
= En(p) '2/0 (1- T)QapprOF(P + 7@ - p))dr (@™ — p)?

/\3
< sgpvarA(F)Eh/(p)[(ﬂN —p)°% < (N) sgpvarA(F).
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0-2/ m 2/
Finally, we would like to replace ’LQS‘{,M (Dppor) (@) by U'QL 2 0,p0r(p). For the second factor we

use the bound on 9,,,¢F that we just derived. The first factor can be estimated as follows:

(W' (p)) p"'(N)
802, —19.(0" (1 _ L < P(A) _ ,
by Lemma (3.8 O
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