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ABSTRACT. We study the three dimensional stochastic Navier-Stokes-Voight
model of viscoelastic incompressible fluid and three dimensional stochastic
Primitive Equations with additive noise. In [12] and [11], we showed that
the long time dynamics is captured by a random attractor, along this line, in
this paper, we show that the Hausdorff dimension of attractor is an invariant
random variable, and it is bounded by d, provided the random dynamics system
contracts d-dimensional volumes exponentially fast.
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1. Introduction

The need to take stochastic effects into account for modeling complex sys-
tems has now become widely recognized. Stochastic partial differential equations
arise naturally as mathematical models for nonlinear macroscopic dynamics under
random influences. It is thus desirable to understand the impact of such random
influences on the system evolution [7], [21] and [23]. The theory of random attrac-
tors is becoming very useful for the study of the asymptotic behavior of dissipative
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random dynamical systems, Crauel and Flandoli [5] and Crauel, Debussche and
Flandoli [4] developed a theory for the existence of random attractors for stochas-
tic systems that closely parallels the deterministic theory. A random attractor is
a random invariant compact set which attracts every trajectory as time goes to
infinite. Moreover, it can be proved that, in some cases, the random attractor has
finite Hausdorff dimension. It seems that the asymptotic behavior of the random
dynamical systems is governed by a finite number of degrees of freedom. Crauel
and Flandoli [6] developed a method for bounding the Hausdorff dimension of at-
tractors for certain systems, and their techniques required the noise to be bounded;
Debussche [8] used a random squeezing property (cf. [10]) to bound the Haus-
dorff dimension without the assumption of bounded noise, a technique generalized
to treat the fractal dimension by Langa [19]. However, the best bounds in the
deterministic theory come not from a use of the squeezing property, but from the
method involving Lyapunov exponents developed by Constantin, Foias and Temam
[3]. Tt is this method that was adapted to the stochastic case by Debussche [9] to
obtain an upper bound on the Hausdorff dimension. In his paper he remarks that
the same arguments could be used to obtain a bound on the fractal dimension of
such sets.

In this paper, we study the three dimensional Stochastic Navier-Stokes-Voight
model of viscoelastic incompressible fluid (SNSV) and three dimensional Stochastic
Primitive Equations (SPEs) with additive noise. In [12] and [11], we showed that
the long time dynamics is captured by a random attractor. Using the method in
[6], we show that the Hausdorff dimension is an invariant random variable, and it
is bounded by d, provided the random dynamics system contracts d-dimensional
volumes exponentially fast.

This paper is organized as follows. Some technical preliminaries to obtain the
finite Hausdorff dimension is in §2. Finite Hausdorff dimension of random attractor
for SNSV is showed in §3. Finally, finite Hausdorff dimension of random attractor
for SPEs is showed in §4.

2. Technical Preliminaries

In order to obtain the finite Hausdorff dimension, we should need some technical
preliminaries.

DEFINITION 2.1. The Hausdorff dimension dimg(Y) of a subset Y of a metric
space s

dimy(Y) =inf{s > 0: ug(Y,s) =0} =sup{s > 0: ug(Y,s) > 0},

where pg(Y,s) is the s-dimensional Hausdorff measure of Y (see Definition in
Temam [22]).

We next show that volume contraction of an random dynamical system (RDS)
on a random compact invariant set implies that the Hausdorff of this set is finite.

Suppose S is a continuous RDS on a separable Hilbert space H with norm | -|.
L is a bounded linear operator on H. A?L denotes the d-fold exterior product of
L, and || - || denotes the operator norm defined by

| AY Ll| o (g, parry = sup (ALY (1,5 @d)lnam
P15epa€H; @i g <1,V
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where

(/\dL)(%, ceoy0d) = Loy A -+ A Lpg.

Here we briefly recall the definitions of the exterior product of spaces and vectors
in the case of Hilbert spaces, for further details the reader is referred to R. Temam
[22].

Suppose w — X (w) is a compact strictly invariant set for S. We assume that
S is weakly differentiable on X in the sence that (for P-almost all w) for every
u € X (w) and ¢ > 0 there exists a linear map D, S(t,w) : H — H such that

|S(t, w)u — S(t,w)v — D, S(t,w)(u—v)|
u =l '

(2.1) u,v € X(w), |u—1l ga}

gs(t,w) = sup{

is finite for any § > 0, and converges to zero P-a.s. as § — 0 for any ¢ > 0 fixed. In
case S is Frécher differentiable in x, the map D,S(t,w) is the differential. Put

n(t,w) = sup [DuS(tw)ll, Ta(t,w)= sup | A?DuS(t,w)].

ueX (w) ueX (w)
The following is the main theorem to obtain the finite Hausdorff dimension.

THEOREM 2.2. [6] Suppose S is an RDS on a separable Hilbert space H. Let
w — X(w) be a random compact set, strictly invariant for S, and suppose S is
weakly differentiable on X in the sense of (2.1). Suppose that there exist d and
to > 0 such that P-a.s.

sup || A% Dy, S(to, w)|| = Talto, w) < 1.
ueX (w)

Suppose further that
o vi(t,w) € L>®(4P) for every t > 0.
o gs5(t,w) € L=°(P) for every t > 0.
e gs5(t,w) converges to zero in € L>°(Q;P) for every t > 0.
Then the Hausdorff dimension of X satisfies dimpy (X)) < d.

3. Finite Hausdorff Dimension for SNSV

3.1. Existence of the Attractor. We consider the three-dimensional Sto-
chastic Navier-Stokes-Voight (SNSV) system of equations

(3.1) vy —vAv — a*Avg + (vVv+Vp = f(x)+n(t), z€D, tcR,
(3.2) div v=0,2 € D; v(z,t) = 0, x€dD,
(3.3) v(z,0) = wvo(z), z €D,

where D C R? is a bounded domain with sufficiently smooth boundary 0D, v =
v(z, t) is the velocity vector field, p is the pressure, v > 0 is the kinematic viscosity,
a is a length scale parameter characterizing the elasticity of the fluid, f is a given
force field, n(t) are noise forcing terms and are taken as %W(t), here we assume
that W (t) is an H-value infinite dimensional Brownian motion of the form

W(t) =Y o;B;(t)e;,
j=1



310 CHENGFENG SUN AND HONGJUN GAO

where (1, 32,... is a sequence of independent standard Brownian motions on a
complete probability space (2, F, P) (with expectation denoted by E) and (e;) en
is an orthonormal basis of a function space H which we’ll give below.

The system (1.1)-(1.3) models the stochastic dynamical of a Kelvin-Voight vis-
coelastic incompressible fluid. The determining model (for n(t) = 0) was introduced
in [20] as a model of motion of linear viscoelastic fluids. The authors of [1] proposed
the inviscid simplified Bardina model (or equivalently the inviscid NSV equations)
as a non-viscous (inviscid) regularization of the 3D Euler equations, subject to pe-
riodic boundary conditions. Motivated by this observation the system (1.1)-(1.3)
was also proposed in [1] as a regularization, for small values of «, of the 3D Navier-
Stokes (NS) equations for the purpose of direct numerical simulations for both the
periodic and the no-slip Dirichlet boundary conditions. In [20] it is shown that
the initial boundary value problem (1.1)-(1.3) has a unique weak solution. In [15]
and [16], it is shown that the semigroup generated by the problem (1.1)-(1.3) has a
finite dimensional global attractor. Recently Cao, Lunasin, Titi [1] have obtained
the global regularity of the inviscid version of 3D Kelvin-Voight model. The Gevrey
regularity of the global attractor and determining modes for the 3D Navier-Stokes-
Voight equations (Kelvin-Voight equation) are given by [17]-[18].

In this section, as in [12], we use the following notations in the mathematical
theory for SNSV equations:

e [P(D),1 < p < oo, and H*(D) are the usual Lebesgue and Sobolev spaces,

respectively.
e For v = (v1,vs,v3) and u = (ul,ug,ug) we denote by
3
(w,0) =3 (uj,05) Lo IIvlI* = ZHUJ”Lg Vol = Z 10505117 ()
j=1 1,j=1
e We set

V= {v e (C (D)3 V- =0}
H is the closure of the set V in (La(D))? topology.
P is the Helmholz-Leray orthogonal projection in (L2(D))? onto the space H.
A := —PA is the Stokes operator subject to the no-slip homogeneous Dirichlet
boundary condition with the domain (H2(D))3>NV. The operator A is a selfad-
joint positively definite operator in H, whose inverse A~! is a compact operator
from H into H. Thus it has an orthonormal system of eigenfunctions {e;}52; of

° \J?V'e denote by {)\j}?‘;l, 0 < A < Ay <., the eigenvalues of the Stokes op-
erator A corresponding to eigenfunctions {e; 721, repeated according to their
multiplicities.

o Vi:= D(A¥?), |v|ls = [|A%]], s € R. V = Vi = (H}(D))*> N H is the Hilbert
space with the norm , thanks to the Poincaré inequality. Clearly V) = H.

e For u,v,w € V we define the following bilinear form

B(u,v) := P((u-V)v) and the trilinear form b(u,v,w) = (B(u,v), w).

The bilinear form B(-,-) can be extended as a continuous operator B : V x V —

V', where V' is the dual of V (see, e.g., [2]).
e For each u,v,w eV,

(3.4) b(u,v,v) =0 and b(u,v,w) = —b(u,w,v).
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In [12], for convenience, we noted o = 1 and considered the auxiliary equation

(3.5) (I+Ah+w+7)(I+ Ah Z dﬁ]

since (I + A) is positive self-adjoint operators, (I + A)~! exists and is compact, and
(I +A)"'e; = (1+ Aj)"'e;. Equation (3.5) equivalently the following Ornstein-
Uhlenbeck equation
dn1 (t)

dt ’
where n (t) = 3272 (14+A;) 1085 (t)e;. Since W(t) is an H-valued Wiener process,
we obtained that the process

(3.6) hi+ (v +71)h =

(3.7) h(t) = / t e~ U= dn, (s)

— 00
is a stationary ergodic solution with continuous trajectories, take values in D(A).

In particular,

2 - Ajoj
BRI = X s hasae <

Jj=1

In a similar way, we have E||h||?, E[|A'/2h[|?> < co. However, when a # 1, above
results are also correct.
Then we can transform the SNSV to a random partial differential equation. The
main advantage of this method is that we can now solve our equation w-wise,
because of the absence of stochastic integrals. In this way we avoid the issue of
exceptional sets of the solution depending on the initial condition.

Using the change of variable u(t) = v(t)—h(t), then u(t, z) satisfies the equation
(which depends on a random parameter):

(3.8) w4+ vAu+ Aur+ Blu+h,u+h) = f(x)+ (v+7)h+ TAh,
(3.9) u(0,2) = vy — ho.

Now we give the well-posedness of the equation (3.8)-(3.9).

THEOREM 3.1. (see [12]) Assume that to € R and ug € V, for P-almost every
w € 1 the following holds:

(i) there exist a unique solution of (3.8)-(3.9) on the time interval [tg,o0) and
satisfies u € C([tg, ), V).

(i1) denoting such solution by u(t,w;to, ug), the mapping ug — u(t,w;to, ug) s
continuous for all t > tg.

Then having the mapping vy — u(t,w;0,ug) + h(t,w), one can define a sto-
chastic flow S(¢,w) by

(3.10) S(t,w)ve = u(t, w;0,ug) + h(t, w).

Also in [12], using uniform estimates and asymptotic compactness, we showed that
the long time dynamics is captured by a random attractor.
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=

THEOREM 3.2. (see [12]) Let K (w) be the ball in V' of radius Ry(w) = ro(w)
[[R(0,w)]|1, where

+

0

0
o) = C [ (glo)+ ClrPesn( — [ do = MO + () )]s ) do

do
+ Csupae oo oy (IR + [10(s)|Fexp(s5) ) +1.
do = %mm{l, /\1}7
g(t) = C(IalI* + IRl + [RIF1R1),
such that for any B bounded in V, there exists s1(w, B), for s < s1(w, B), we have
(3.11) S(0,s;w)B C K(w), P —a.s.

and the stochastic flow S is asymptotically compact in V' for P-a.s., thus we obtain
a random attractor A(w) which attracts every bounded nonrandom set B C V.

3.2. Volume Contraction. Consider the differential equation of (3.1) on V

(3.12) Ui(t,w) + o> AU (t,w) = F (v(t))U(t),
(3.13) U0,w) =¢£€V,
where

F (v(t))U = —vAU (t,w) — B(S(t,w)vo, U(t, w)) — B(U(t, w), S(t, w)vo).

The existence of solution U € C([0,T];V) for all T > 0 can be established, path
by path, as in the deterministic case in [18]. One can show that the flow S(t, w)
associated with (3.12)-(3.13) has the property that v — S(¢,w)v is differentiable
and for each vy and & € V the differential D,,,S(t, w)§ solves (3.12).

Before we give the contraction of sufficiently high dimensional volumes, the follow-
ing two lemma is crucial.

LEMMA 3.3. For every family of elements Uy,--- ,Ug of V, we have

(F’ W)L A (I — a?A)Us A -+~ (I — a2A)Ug, Uy A - Ud) U

+ ((I —2ANUL AT = aPA)Us A+ F (0())Ug, Uy A - - - Ud) e

d
(314)  =|UL A AUdZay S (F (0(0)0;,9,) 1,
j=1

where 9; j=1,---,d, be an orthonormal basis of Span|Un,--- ,Uq] in V.

PROOF. As in [22], we consider the case where Uy, - - - , Uy are linearly indepen-
dent, Uy A--- Uy # 0 and, without loss of generality, we can assume that Uy, --- , Uy
is an orthogonal family of V. If Uy, - - - , Uy is not orthogonal we can consider the or-
thogonal family ¢, - - - , 14 associated with Uy, - - - , Uy, by the usual Gram-Schmidt
process. Since

;€ Uj + Span{Us,,U;_1}, j=1,---,d,
we have clear

(3.15) YA Apg=UiA---ANUqg
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and

(3.16) Y1 A AdpalRay = [l - 1dall5-

Furthermore, since linearity of F’ (v(t)) and I — oA, by the fact that 11, 1
is the orthogonal family in V' and (3.16), we obtain

(F’ (W)U AT — 2DV Uy A -+ (I — 2A)Ug, Uy A -+ - Ud)AdH 4o

+ ((I — AU AL = PAU A F (0(t)Ug, Uy A -+ Ud) e

- (Fl(v(t))wl NI = D)o A=+ (I = a® D)tha, by A+ '1/1d)A PR

+ (1= aA)01 A (1= a2 A A F (0(O)bas i A+ )
= (F (v(t))r, 1) mllvell? - |vall} +
el - a1 |3 (F (0(t))ba, Ya) i

d

ANTH

T G G) R
= HU)l”V ||7v/}d||V JZI< ”"/]]”V ) Hw_]||V>H
J— e /lpj Q/J]
Al de e o
=|U1/\"'/\Ud| dvz J 1/’;' >H
||l/fa|\v sl
(8.17)  =|UiA---AUdl3ay Z<F1(U(t))ﬁj’ﬁj>H'

O

LEMMA 3.4. Suppose &1,--- ,&q € V, and denote D, S(t,w)&, by Uy, k =
,d. Then Uy, solves (3.12)-(3.13), k=1,--- ,d, and

[UL(t) A= AUa(t)|2ay
+ d
(3.18) =& A /\§d|2AdVe:L’p(/0 > (F ()95, 9;) dr)
j=1
PrOOF. We rewrite the norm

(3.19) 18115 = ll6l* + a®[l6]17

for all ¢ € V, thanks to the Poincaré inequality, we have this norm is equivalent to
the former norm || - ||1.
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By time differentiation, applying (3.19) and Lemma 3.3, we obtain
57 1UL(&) A= AUa(t)] R0y
= (St A+ AUS), UL(0) A -+ A Ualt))

= (U, (t) A+ NU(t), Ur(t) A -+ AUg(8)) pay
o (UL A AUG(), Ur(t) A+~ AUg(8)) pay

A%

(U Uy (U Us)y -+ (U, Ug)v

(U, Un)v (U2, Ug)y -+~ <U27Ud> 4.

(Ug, Ur)y  (Ua,U)y -~ (Ud,Ud>

(U, Un)v (U, U2)v -+ (U, Ug)v

(U, Ur)v (U2, U2)v -+ (U2, Ug)v

<U;7Ul> Uy Uy -+ (U Uahv

(I = a®>MUL U (I ?A)ULUs)g -+ (I = oAU, Ud)g
_ | —OzQA)UQ,UQ (I =a?A)Us, Uz} -+ (I = a®A)Us,Ua)u |

<( —OC2A)Ud,U1> <(I—a2A)Ud,U2>H <(I—a2A)Ud,Ud>H

<( —OtQA)Ul,U1>H <(I—O¢2A)U1,U2>H <( —OZQA)Ul,Ud>
+ <(I—O¢2A)U2,U1>H <(I—O¢2A)U2,U2>H <( —CYQA)UQ,Ud>

(I =AU, Ung (I —a®A) Uy, Uy -+ (I = A)Udde>

= (F' @)U AL = a?A)Us A+ (I = > A)Us, Uy -+ Uy) Lt
/\d

+ ((I QAL A (L — a2A)Us A+ F (0(t))Ua, Uy A - - Ud) w
(3.20)

= Uy A /\Ud|AdVZ )05, 5.

Therefore

[UL() A= AUa(b) | pav
d

= e anavesp( [ SoUF ()05,

j=1
O

REMARK 3.5. It is worth stressing that since adding the regularizing term
(—alAuvy) to the Navier Stokes equations, the linear initial-value problem (3.12)-
(3.13) is different to the one in Section V.2.3 in [22], in which for every d € N,

U1(t) A= AUa(t) Ry

t
(3.21) =& /\---/\§d|2AdVe:L’p(/0 TrF (S()x0) © Qu(r)dr ),
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where S(T)xo = x(7) = (v(7),0(7)) and Qq is the orthogonal projector in V onto
the space spanned by Uy(7),...,Uq(T). However, applying Lemma 3.3 and Lemma
3.4, we have (3.18) here.

Volume contraction is shown as follows.

THEOREM 3.6. Let S be the flow associated with (3.10) and let w — A(w) be
the global attractor given by Theorem 3.2, then there exist a positive integer d and
a time t > 0, such that

(3.22) ITa(t, )L~ <1,
where T'4(t, ) = sup,e aquw) |l A D, S(t, w)].

PROOF. Suppose &1, ,&q € V, vg € V, and denote D,,,S(t,w)& by Uk, k =
1,--+,d. Then according to Lemma 3.4, we have

UL(8) A+ AUa(t) Ray
t d
(3.23) = l& A.-.Agdﬁdvexp(/o S ()9, 05 ).

By the Gagliardo-Nirenberg inequality, Poincaré inequality and the Young’s in-
equality, we deduce

d

Y AF @()0;,9;)m

Jj=1

d
= (—vAY; + B(S(t,w)vo,9;) + B0, S(t, w)vo), V) u

j=1

< _VZ ”19]”% + |Zb(19j7/0719j)|
j=1 j=1
d d
<= 195017+ D 19511 allvl
j=1 j=1
d d 5 )
<= Y 15+ vl D N9503 19,112
j=1 j=1
d
1
< —vd + [Jolly Y 190512
j=1
v d
< —vd+ 2 3105+ cloll?
j=1
(3.24) < —gd+c|\v||§.

Therefore

UL(t) A+ AUa(t)] Ray

vdt !
(3.25) <lérn - Aaavesn( = 5+ [ (o) lar).
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for every fixed ¢t > 0.
Since v(7) = S(7, w)vy € A(frw) and Theorem 3.2, moreover, by ergodicity of the
shift 6,, we obtain, for P-a.s.,

hm /|| Widr < hm /Ro Lw)2dr

(3.26) < ERo(w)*,

then for V¢ > 0, we have fo |lo(r)||3dT < e1(w) + ca(w)t, where the constant ¢; and
co are random and finite P— a.s..
Recalling the notations for I'4(¢, ), we get

(3.27) Ty(t,w) < "% Feltte p_gg

for every t > 0, let d sufficiently large, we obtain ||T4(t, )| L~ < 1 for P-a.s.. O
3.3. Finite Dimension of the Attractor.
THEOREM 3.7. The Hausdorff dimension of the global attractor for the SNSV

is finite.
PrOOF. From Theorem 3.6 we get existence of some d such that
IDa(t, |z < 1.

This is the first basic estimate we need to apply Theorem 2.2.
From the proof of Theorem 3.6, we get for the particular case d =1

U]y < [[&]lvertest.

Thus the assumption 1 (¢t) € L>(Q,P) is fulfilled. Finally, we have to prove that
gs(t) convergence to 0 in L>°(Q,P) for each t > 0.

Let x € V and xg € A(w) be given, and put u(t) = S(t,w)x, v(t) = S(t, w)xo,
2(t) = D, S(t, w)(x — zo) and n(t) = u(t) — v(t) — z(t). Then
(3.28) (u—v) +a?Alu —v)y = —vA(u —v) — B(u,u) + B(v,v)
and

2+ oz = —vAz — B(v, 2) — B(z,v),

hence
1 + o = —vAn — B(v,n) — B(n,v) = B(u —v,u —v).
Therefore
1d
Sl + 0oy < —wlnllt + (Blrv)mbar + (Blu—v,u—v),m
1 3
< =il + eslnli3llvll + eallu — o]l lu = w7 9]l
v c3 Cy
< —Ellnllf + @Hvlll(llﬁll2 + a?|nll}) + =lu— vl lu—o[}.

2v
By the Gronwall lemma, for P-a.s., we get

t

Cq t 2cg d

Il + ol < = / el SO |y — | [lu— ol|}ds
0

A

IN

(3.29) € 2% (erteat) / = vf[lu — o] ds.
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Taking the inner product of (3.28) with u — v, one has

1d

577 (= vll” + a®[lu —vlf7) ~vllu v} = (B(u—v,0),u~v)y

IN

cs
slu=vl? +a®u=v[D]ols,

IN

then we have

e F I (2 — a2 4 0 — ol )

e%(cl—kczt) ||(E

IN

lu—]* + o®[lu —v][§
(3.30)
By (3.29)-(3.30), one has

IN

— zol|T.

1117 < e(®) |z — woll1,
where ¢(t) > 0 depending on ¢1, ¢2, ¢35, ¢4, ¢5, @, t, for P-a.s.. Recalling the definition
of gs(t), we see that it converges to 0 in L>(Q,P) for each ¢t > 0. Thus Theorem
2.2 applies. O

4. Finite Dimension of the Attractor for SPEs

4.1. Existence of Attractor. Given a smooth bounded domain M C R? and
the cylindrical domain U = M x (—h,0) C R3, our aim is to study the following
3D viscous SPEs with additive noise in O.

Lt (- Vo+nE+Vp+ for+Liv=3", ‘bﬂ'dwét(t);
0.p+0 = 0;

VU+8277:O7

%—FU-VH—}-?]%—FLﬁzQa

(4.1)  (SPEs)

with fluid velocity field (u,w) = (u1,u2,w) € R® with u = (u1,u2) and ut =
(—u2,u1) being horizontal, the temperature 6, ¢ = (u,6) and the pressure p; f =
fo(B +y) is the given Coriolis rotation frequency with S-plane approximation and
Q is a given heat source. The viscosity and the heat diffusion operators L1 and Lo
are given respectively as the following:

62

022’
here the positive constants v, 11 are the horizontal and vertical viscous coefficients;
while the positive constants v, uo are the horizontal and vertical heat diffusivity
coeflicients, without lost of generality in this paper, we take vy 2, p1,2 to be 1. In

the above equations and in this article, we denote by V the horizontal gradient
operator and by A the horizontal Laplacian:

V=(0:,0,), A=0;+0,

Li:_ViA_Ni i:1,2;

and
V3 = (0g,0y,0.), Asz= 85 —1—85 + 63,

The function ¢; = ¢;(z,y), j = 1,...,m, are time independent and specified below.
The random function w;, j = 1,...,m, are independent two-sided realvalue Wiener
processes on a probability space (2, #,P). More precisely, let Q = {w € C(R,R™) |



318 CHENGFENG SUN AND HONGJUN GAO
w(0) = 0}, with P being a product measure of two Wiener measure on the negative
and the positive time parts of {2; then we have
(w1 (t,w), wa(t,w), ..., wy(t,w)) =w(t), t eR,
the time shift is simply defined by
Ysw(t) = w(t + s) — w(s), t,s e R,

it is a family or ergodic transformations.
The boundary of U is partitioned into three parts: 00 =T',, UT, UT, where

Iy ={(z,y,2) €06:2=0},
Iy ={(2,y,2) € 5: 2= —h},
Is={(z,9,2) €0: (v,y) € OM,—h < z <0},

here h > 0 is a given constant. We consider the following boundary conditions:

ov 00
Ty: 5= s =V, - =V
ER 0, w=0 ER 0
Oov 00
F —_— = = _— = M
"9z 0, w=0, 0z 0;
Ov 00
I's:v-n=0, %xn—o, %—O.
We define the following Hilbert spaces as in [11]:
(42) HZHl XHQ, V:V1 X‘/Q,
(4.3) Hy ={veLy(U)?V-5=0, v-n|ls=0}, Hy=LyV),
(4.4) Vi={ve Hi(B)}|V-5=0, v-nls=0}, Vo= H ().

These spaces are endowed with the Lo and H; norms which we respectively denote
by |- |2 and || - ||. Let V' be the dual space of V. We have the dense and continuous
embeddings V — H = H’ < V' and denote by (¢, ) the duality between ¢ € V/
(resp. Vi) and ¢ € V' (resp. V).
Consider an unbounded linear operator A = (L, Ls) : H — H with D(A) =
D(Ly) x D(Ly) where D(L1) = Vi N HX(35), D(Ls) = Vo N H2(U) and define
<L1U,’U> = ((U’a 1))), <L203 77> = ((9777))5 Vu,v € D(Ll)a Vaﬂ? € D(LQ)

The operator Ly and Lo are self-adjoint, positive, with compact self-adjoint inverses.
They map V to V.

Let 0 > 0 be given, we shall impose condition below on §. Foreach k =1,...,m,
let ¢x be the stationary solution of the Ornstein-Uhlenbeck process

dsi = —Os,dt + dwy, (t),
SO

t
(t) = / e 7009 duy(s).

Putting ¢(¢) = >" | ¢rsk(t) we have
ds = —dsdt + dw(t),
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where w(t) = >"}", ¢rwi(t). Since the trajectories of ¢, are P-a.s. continuous and
¢r € D(A1), we have

45 sw_, g {llsOIF, + IO, + A7, } <M, P-as.

Letting u(t) = v(t) — ¢(t), then wu satisfies the equations (which depends on a
random parameter):

0 ? 0
2 Lo+t (u+¢) - V)(u+c)— (/ V- u(:c,y,é,t)dg)—u
3t —h 82
(46) +Vp5('r7ya t) - / V@({E,y,f,t)dg + f(u + g)L = 5§ - L1§7
“n
00 # 00
(4.7) —+L29+(u+<)-v9—(/ Vu(z,y,&,t)dE)— = Q,
315 —h 32
ou ou ou
(48) &h—‘u = &lrb = 07 U - n|Fs = 07 % X n|Fs = 07
00 00 00
(49) (& + a9)|ru = &h_‘b = 07 %h‘s = 07

(4.10) u(x,y,z,to,w) = vo(z,y, z,w) — o(z,y,w),0(z,y, 2, to,w) = Op(z,y, 2, w).

In [11], we have already obtained the following wellposedness for the problems
(4.6)-(4.10).

THEOREM 4.1. Assume that to € R and (ug,0y) € Vi x Va, for P-almost every
w € Q) the following holds:

(i) there exist a unique strong solution of (4.6)-(4.10) on the time interval
[to,00) and satisfies u € C([to, o), V1) N L2(tg,00; D(A1)), 6 € C([tg, ), Va) N
L2(t0, (e o} D(Ag))

(i1) denoting such solution by u(t,w;to, ug), the mapping ug — u(t,w;to, ug) s
continuous for all t > tg.

In [11], by uniform estimates and Aubin-Lions compactness lemma combined
with the use of the Riesz lemma and a continuity argument, we showed that the
long time dynamics is captured by a random attractor. V-weak topology attractor
was given in [13].

THEOREM 4.2. (see [11]) Let K (w) be the ball in V' of radius Ro(w) such that
for any B bounded in V = Vi x Va, there exists s1(w, B), for s < s1(w, B), we have

(4.11) S(0,s;w)B C K(w), P —a.s.

and the stochastic flow S is asymptotically compact in V' for P-a.s., thus we obtain
a random attractor A(w) which attracts every bounded nonrandom set B C V.
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2. Volume Contraction for SPEs. Consider the differential equation on
V =V x Va, here U will denote a pair (g, ).

St Lo+ (oo Do+ 0 Ve— ([ Vool & 03
Z 0
(4.12) —( /_ Vo, €, 1) 22 - /_ Vib(z,y,£,0)dE + fot =0,
(?,;f—l—ng—i—v Vi +o0- VO — / V- Q:vyft)df) 09
(4.13) —(/7hV . v(x,y,f,t)dé)a—f =0,

(4.14) U(0,w) = (0(0,w),¥(0,w)) =€ € V.

The existence of a solution U € C([tg,0), V) N L%(tg,00; D(A)) for all T > 0, of
(4.12)-(4.14) can be established, path by path, as in the deterministic case. For
& =¢&,...,8q € V, let Uy,...,Uq denote the corresponding solutions of (4.12)-
(4.14), hence following the procedure in Section V.2.3 in [22], we consider, for
every d € N,

UL(t) A+ A Ua(®) Ry

(4.15) = e Aeayorn( [ T (S(0x0) o Qutri).

where S(7)xo = x(7) = (v(7),0(7)) and Qg is the orthogonal projector in V' onto
the space spanned by Uy(7),...,Uq(7T).

At a given time 7, let ¥ (T) = (oj(7 ) (7)), 7 € N, be an orthonormal basis
of V, hence the trace of TrF' (S(7)x0) © Qq(7) is given by

TeF (S(7)x0) ) < Z —|L10j[* = [Lat;]? + [b1(j, v, Azey)| + [b1(v, pj, Azo;)]

+|// V0, 1)dE) 20 Ay 0,
+|‘/Q(/_hvU($7y7§7t)d§)%A3Q]dQ|

[ / Vb (. €, 1)) Ay ;Y|
Q —h
+ [b2(05,0, Agtp;)| + |b2(v 7/)jaA31/fj)|

+|// V0., 1)d8) 50 A

(4.16) + | (/ V(€ t)df) 0y A31/1J|
QJ-
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by the Holder, Sobolev inequality and Lemma 4.2 in [14], we get
TrE (S(7)xo Z( |Asips 30 + [ Aseslce ellF, 1850l llosllva

+1A30;12: 1051, Iollv + 1830512210112, [0z 22 v-1Z,

+ 180051 ll 05112, 1012, 1 8av] s + [Aaty |2 lsl1va 81, 12561,
+1Agty1 2, 105112, 10]lva + 1Ase51 25 03112, 1621216412,
IS A A ATTAVNEEA )

Since {¢;}; being orthonormal in V' = V; x V4, thus by Young’s inequality, we have

d
/ 1
TeF (S(r)x0) 0 Qulr) < (D —31Bap; 13 ) + ol | Agvf3s
j=1
(4.17) + 10, 1830132 + [[olll; + 1,

applying Generalization of the Sobolev—Lieb—Thirring Inequality in [22], we have

d
> [1aapranz ([ lew )"~ /. > 1% i
j=1

2

(4.18) > d%|Q| — —dQ5.

K2
We deduce that
[UL(t) A= AUa(t) | Ray

<l A Aalayexp( - adlelfs

t+d(|Q|3 + 1)t

t
(419) + [ ol 800l + 16 o613 + ||v|\é1df).

Then we left the estimates of fg |3, |Asv|3. +10[3, |AsO]7 . + ||v]|}, dr.

LEMMA 4.3. For any xo = (vo,00) € A(w), we have x(t) = S(t,w)xo =
(v(t),0(t)) satisfy

420 [ Il + 0 8013 + ol < o+ Ot
for P-a.s.
PRrROOF. In [11], we get
(121) 602 < e foll2 + - Q1L
t+1 3
(1.22) [ 161Rds < 2ol + QIR
and
dul3

1
(4:23) 2 Sl + ( ——ch ?)[jull3 < cA,
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with
(4.24) A=|Vel3lslz + 116115 + lIsl3 + [[Asll3,
by Gronwall’s lemma for (4.23),

Ju(®) 3 <u(0)]3exp(~ / ——czkk
(4.25) + exp(— /——cZkk dT)/O Ao)do

Since the process ¢, k = 1, ..., m is stationary and ergodic, thus we know form the
ergodic theorem that

1 m
IS SRS
Jj=1

thus there exists 1 (w) such that any t > ¢ (w),

%/ij |2‘7<2EZ|§J

IA
>| 3

Takeing 0 large enough so that

A
c/ Z sj(0)|?do < Zt

As in [11], A(t) grow at most polynonnally, thus we deduce

Jim exp(— / = — cz sk (7)]?)d7) /Ot A(o)do

< hm exp( ——t / Ao

thus 3 ta(w), for t > ta(w), we have

exp(— / = — CZ s (7)|%)dT) /Ot A(o)do < 1.

Taking to(w) = max(t1, ta), for t > to(w) and ug € A(w), we have
(4.26) lu(®)]3 < u(0)I[};, +1 < Ro(w) +1

Applying again Gronwall’s lemma for (4.23) with 0 < ¢ < ¢, and noticing (4.26),
we get, for V¢ > 0

(4.27) lu(t)]|3 < Co(w).
Moreover, we integrate (4.23) on [t,t + 1] and applying (4.5),

t+1 t+1 m t+1
/ lu(s)|2,ds < 2u(t)3 + C / ij )2 [fuo) |3do + C / A(s)ds
t t

(4.28) < Ci(Ro(w), M, Q).
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Then we will use the uniform Gronwall lemma to obtain the time-uniform estimates
for ||u]|g, in [11], we have got

d, ~
(4.29) EHUH% < H(t)||alls + <|10lI5
with
(4.30) H(t) = c(1+ [[ull3lully, +Isl3lsl, + llullf)-

Since (4.27), (4.28), we get

t+1 t+1
/ mmws/’nwa@s@w»
t t

t+1
/ H(s)ds < C3(Ro(w), M, Q),

t+1 t+1
[ w%s[ 16112, < Ca(Ro(w), Q).

By uniform Gronwall lemma we obtain ||u]|Z < Cs(w).

Then we estimate steps one steps as in [11] and by the uniform gronwall lemma,
we are not difficulty to obtain the time-uniform estimates for [|u([3, , [|0]|3, < Cs(w)
and fg |Asv(7) |22 + |As0(7)|2.dT < Cr(w)t, where Cg,C7 are random and finite
P-a.s.. (]

Recalling the notations for T'4(¢,-), and (4.19), (4.20), we get,

4 2 1 1
Talt,w) < exp( —dHQF ——t +d(QIF + 1)t + G + O7t)
2%2
(4.31) < exp((_cg(w)d% + Cy(w))t + C’lo(w)).

Let d sufficiently large, we have ||T'q(t, w)|| (o) < 1 for P-a.s..

4.3. Finite Dimension of the Attractor.

THEOREM 4.4. The Hausdorff dimension of the global attractor for the SPFEs
is finite.

PROOF. From (4.31) we get existence of some d such that
ITa(t, ) e < 1.

This is the first basic estimate we need to apply Theorem 2.2.
From the proof of (4.31), we get for the particular case d = 1,

[ULllv < ||&1||lveCettCro.

Thus also the assumption () € L>*(Q,P) is fulfilled. Finally, we have to prove
that gs(t) convergence to 0 in L*°(§2,P) for each ¢t > 0.

Let z € V = Vi x Vo and 29 € A(w) be given, and put ¢1(t) = (v1,61) =
S(t,w)x, pa(t) = (ve,02) = S(t,w)xo, w2(t) = (va,02) = S(t,w)xe, p3(t) =
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(€1,91) = Day S(t, w)(x — o), and () = (02,%2) = ¢1(t) — w2(t) — @3(t), then

d(v1 — o
% + Ll(’Ul — ’Ug) + Bl(vl,vl — ’Ug) + Bl('Ul - 'U27U2)
(432) - / V(0 — 02)dE + f(vy — va) - =0,
—h
o0, — 06
(4'33) ( 71815 2) + L2(91 — 92) + BQ(U1,91 - 92) + Bz(vl — Vo, 6‘2) =0,
and
8 z
(4.34) % + Lio1 + Bi(o1,v2) + Bi(va, 01) — / Vi dé + for =0,
—h
0 _
(4.35) 5 T Latpy + Ba(v2, 1) + Ba(o1,02) = 0.
Hence
do2 I
v + L102 + Bi(02,v2) + Bi(vz2, 02)
(4.36) +Bi(v1 — v2,v1 — va) — / Vipa + fo2 =0,
—h
02 _
(437) W + Lotps + BQ(QQ, 92) + 32(1)2, 1/)2) + 32(1)1 —vg,01 — 92) =0,
where
z 0
(4.38) Bi(u,v) = (u-V)v— / V- u(x, y,f,t)dfa—z,
—h
z 0
(4.39) Bo(u,8) = u-VO— / V- u(x,y,f,t)dé%,
—h
and
<Bl (’LL,’U),’LU> = bl (’LL,’U,’LU),
<B2(U7 9)777> = Ib?(uv 6‘777)'
Therefore
10]|02|?
3 | ;tHvl + | L102]|3 + b1 (02, v2, Az02) + bi(v2, 02, Az02)
-Hbl(’l)l — Vg, V1 — V2, Ag@z) +/ (/ V’lﬁgdf) ASQQdQ =0,
o NJon
10||v2]3
3 | 62t”V2 + || Law2 |13 + ba(02, 02, Agtha) + ba(ve, b2, Agths)

+ba(vr — v9, 61 — 02, Aztpe) =0,

by the Holder, Sobolev inequality and Lemma 4.2 in [14], we get

le2ll¥, + lIv2l%,)

1
(A 2 2
- + 5 (I8seal3 + l1213)
< 0(1 + [vzllv; + llozll3; | Asvell3 + ||92||%/2HA392H§)(H92H%/1 +ll92l3,)

+C(llor = valld, 183 (01 = v2)lla + llor = w13, 161 = B2z 185 (01 — 62)]2).
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By the Gronwall lemma and (4.20),
t
In@®ly < Cu(t,w)/o (||U1 — va|[$; | As(vr — v2)ll2

(4.40) + flor = w25, 101 — Oalv, | As (61 — 92)||2)d8-
As we obtain (4.40), concerning ¢1 — @2, denoting

g(t) = 1+ [[or[I¥, 1 Asvall3; + llvall5; 1Asv2l3; + 101117, [ At 1T, + 1102117, 1 As02]l7,.

we finally obtain,
t
2 2 2 2 2
1) = ol < exp[C [ (1 un R I8001 I, + ol | sl

+ 161112, 183011, + 162113, 1 230213, ) ds] llz = woll3
(4.41) < Cuslt, )| — 203

Consequently, we have

t t
/O |As(1 — o) |2ds < |l — zoll? + / 9()lor(s) — pa(s)|2ds

(4.42) < Ca(t,w)||z — o3
Inserting these estimates in (4.40), we finally obtain
(4.43) NI < Cralt, w)llz — o[y,

where C14(t, w) depending on ¢ is random and finite P-a.s.. Recalling the definition
of gs(t), we see that it converges to 0 in L>(Q,P) for each ¢t > 0. Thus Theorem

2.2 applies.
O
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