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Exponential mixing for finite-dimensional approximations of
the Schrodinger equation with multiplicative noise
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ABSTRACT. We study the ergodicity of finite-dimensional approximations of
the Schrédinger equation. The system is driven by a multiplicative scalar
noise. Under general assumptions over the distribution of the noise, we show
that the system has a unique stationary measure p on the unit sphere S in C”,
and p is absolutely continuous with respect to the Riemannian volume on S.
Moreover, for any initial condition in S, the solution converges exponentially
fast to the measure p in the variational norm.
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1. Introduction

We consider the problem

(1.1) z% = Az + B(t)Bz + eF(2),
(1.2) 2(0) = zo,
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where A and B are Hermitian matrices, F' : C" — C" is a real-analytic function
such that the scalar product (F'(z), z) is real for any z € C", and € € R is a small
constant. We assume that ((t) is a random process of the form

+oo
(1'3) B(t) = Z Ik(t)nk(t —k), t=0,
k=0

where Ij(+) is the indicator function of the interval [k, k+1) and n;, are independent
identically distributed (i.i.d.) random variables in L?([0, 1], R).

The restriction of the solution of (1.1), (1.2) at integer times formes a Markov
chain. The aim of this paper is the study of ergodicity of this chain. Noting that
the unit sphere S in C™ is invariant under the flow defined by the equation, we show
that the chain in question has a unique stationary measure on S. Moreover, it is
proved that this measure is exponentially attracting in the variational norm. Once
we have the uniqueness of stationary measure on the sphere S, using the invariance
of S, the class of all stationary measures in C" can be described.

The ergodicity of finite-dimensional stochastic systems is studied by many au-
thors. Let us mention some earlier results in this direction. Uniqueness of station-
ary measure for non-degenerate diffusion processes is obtained by Hasminskii [10].
The case of the degenerate diffusions is considered by Arnold and Kliemann [6]
and Veretennikov [17, 18]. Various sufficient conditions for ergodicity of abstract
Markov processes are obtained by Meyn and Tweedie in [14] and [13]. E and Mat-
tingly [9] consider the finite-dimensional approximations of the 2D Navier—Stokes
equations, and Romito [15] considers the approximations of the 3D Navier—Stokes
equations. In both cases, the perturbation is an additive white noise and the main
result is the exponential mixing in the variational norm.

We prove the ergodicity of system (1.1), (1.3) under some conditions over the
matrices A and B and over the distribution of the random variable 7;. Roughly
speaking, we assume that there is no proper vector space invariant under both A
and B, and that the support of the law of 7; contains a ball of sufficiently high
dimension. These conditions enable us to use a measure transformation theorem
from [1] and some controllability results from [7] and [8]. Let us emphasize that
the noise in system (1.1) is always one-dimensional, independently of the space
dimension n > 1. Moreover, the distribution of the noise is degenerate and it is not
supposed to have a Gaussian structure.

Our proof is based on a classical coupling argument combined with some con-
trollability properties of the Schrédinger equation. It is divided into two steps.
First, using the measure transformation theorem, we show that there is a ball
D C S and a constant p € (0,1) such that the variational distance at time ¢ = 1
between any two solutions issued from D is less than p. Then we show that D
is accessible from any point of S. From the compactness of S it follows that the
first hitting time of D admits an exponential estimate. Combination of the above
properties with a suitable coupling construction gives the proof of the exponential
mixing property.

Let us note that in the case of the diffusion process defined by the Stratonovich
stochastic differential equation

idz = [Az 4+ eF(2)]dt + Bz o W (),
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the uniqueness of stationary measure can be obtained as a consequence of [6].
Indeed, under the conditions imposed on A and B, a direct verification shows that
the Lie algebra generated by the drift and diffusion fields is full at the point eq,
where e; is the first eigenvector of the matrix A.

As an application of our result, we consider the Galerkin approximations of
the Schrodinger equation with potential of random amplitude. We show that if the
deterministic part of the potential is in a general position, then the property of
exponential mixing holds for any finite-dimensional approximation. The technique
developed in this paper can be applied to finite-dimensional approximations of
other stochastic PDE’s. In particular, using the controllability results of Agrachev
and Sarychev [2] and Shirikyan [16], one can prove ergodicity of finite-dimensional
approximations of 2D and 3D Navier—Stokes equations in the case of degenerate
non-Gaussian forcing. In conclusion, let us note that even though our proof does
not apply to the infinite-dimensional Schrodinger equation, many properties re-
main valid. In particular, an approximate controllability property holds for the
Schrodinger equation, which enables one to show that almost any trajectory of ran-
domly forced equation is unbounded in the Sobolev space of any order s > 0. These
questions will be addressed in a forthcoming paper.

Acknowledgments. The author is grateful to his advisor, Armen Shirikyan, for
many helpful conversations and support.

Notation

In this paper, we use the following notation.

S is the unit sphere in C", ie. S = {z € C" : ||z||c» = 1}. S is regarded as a
(2n—1)-dimensional real-analytic manifold endowed with the standard Riemannian
metric and the corresponding measure. The latter is denoted by m.

TS is the tangent space to S at the point y € S, i.e. TS = {z € C" : Re(x,y) = 0},
where (-, ) stands for the scalar product in C™.

Cy(S) is the space of real-valued continuous bounded functions on S endowed with
the norm || f||eo := sup | f|.

B(S) is the Borel o-algebra of S.

P(S) is the set of probability measures on (S, B(S)).

The set P(S) is endowed with the variational norm:

p | (T) = p2(D)],  pa, p2 € P(S).

HMI - /142H'uar = su
reB(s)

The distribution of a random variable ¢ is denoted by D(¢).

The indicator function of a set I' is denoted by Ir.

For a metric space F, we denote by Bg(a,r) the open ball of radius r > 0 centered
at a € E. If E =C", we simply write B(a, 7).

I denotes the set of irrational numbers.

2. Main result

2.1. Uniqueness and exponential mixing. Under the conditions described
at the beginning of Section 1, for any zo € C™ problem (1.1), (1.2) has a unique
solution almost surely belonging to the space C([0,00),C"). Let Uf : C* — C™ be
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the resolving operator of (1.1), (1.2). Note that
(2.1) 15 (z0)llcn = llz0llcns €2 0.

Let zp be a C"-valued random variable independent of {n;}. Denote by Fj the
o-algebra generated by zo,7o,...,Mk—1. Then Ug(zp) is a homogeneous Markov
chain with respect to Fj. The corresponding transition function has the form
Pi(z,T) =P{Ui(z) €T}, 2 € C*, T € B(C"), and the Markov operator is defined
as

n

B3 u(T) = / PE (= D)p(d2),

where p € P(C™). Recall that a measure p € P(C") is called stationary for (1.1),
(1.3) if Pi*p = p.

It follows from (2.1) that the unit sphere S is invariant under the flow defined
by (1.1). The Bogolyubov—Krylov argument and the compactness of S imply the
existence of a stationary measure p € P(S) for problem (1.1), (1.3).

To be able to show the uniqueness of stationary measure, we need the following
conditions.

CONDITION 2.1. The random variables ny have the form
Wk(t) = ijgjkgj(t)v te [07 1]7
j=1

where {g;} is an orthonormal basis in L*([0,1],R), b; > 0 are constants with

o0
Z b? < 00,
Jj=1

and &1, are independent real-valued random variables such that E{fk = 1. Moreover,
the distribution of ;i possesses a continuous density p; with respect to the Lebesgue
measure and p;j(r) > 0 for all r € R.

This condition is adapted to the hypotheses of a measure transformation the-
orem from [1]. In particular, under this condition, the image of measure D(ny)
under a large class of finite-dimensional transformations is absolutely continuous
with respect to the Lebesgue measure.

Let {e;}7_; be the set of normalized eigenvectors of A with eigenvalues A\; <
o< e

CONDITION 2.2. The eigenvalues of A are distinct and (Beq,ej) #0,5=1,...,n.

Under this condition, some strong controllability properties hold for (1.1). In
particular, the linearization of (1.1) is controllable, which, combined with the in-
verse function theorem, gives a local exact controllability property (see Section
3). Moreover, Condition 2.2 also allows us to use a stabilization result from [8].
Notice that, as in [8], all the results of the paper remain valid under the assump-
tion that for some ¢ = 1,...,n we have (Be;,e;) # 0 for all j = 1,...,n and
[Ap — Ai] # |[Ag — Al for all p # ¢g. Clearly, in the case ¢ = 1, the last condition
follows from the non-degeneracy of the spectrum of A.

The following theorem is our main result.
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THEOREM 2.3. Suppose that Conditions 2.1 and 2.2 are satisfied. Then there
is an integer N > 1 and a constant g > 0 such that, if

(2.2) b; #0, j=1,...,N,

then problem (1.1), (1.8) has a unique stationary measure p € P(S) for |e| < &o.
Moreover, u is absolutely continuous with respect to the measure m, and for any
initial measure v € P(S), we have

(2.3) IB5 v — pllvar < Ce™*, k=1,
where C > 0 and ¢ > 0 are constants.

2.2. Proof of Theorem 2.3. The proof of Theorem 2.3 is derived from the
two lemmas below. Their proofs are given in Section 4.

LEMMA 2.4. Under the conditions of Theorem 2.3, there are constants §g > 0,
g0 >0 and p € (0,1) and integers N > 1 and | > 1 such that, if (2.2) holds, then:

(i) For any z,2’ € SN B(e1,d0) and |e| < €o, we have
1P (2, ) = PL (2, ) lvar < p-
(ii) For any z € S and |e| < €9, the measure Pf(z,-) is absolutely continuous

with respect to m.

For any ¢ > 0, let us introduce the stopping time
Tse = min{k > 0: U;(z) € B(e1,9)}.

LEMMA 2.5. Under the conditions of Theorem 2.3, for any § > 0 there is a
constant €5 > 0 and an integer N > 1 such that, if (2.2) holds, then

(2.4) E.e®s < C  forall z €S and |¢| < €5,

where o > 0 and C > 0 are constants, and the subscript z means that the expectation
is taken for the chain issued from z.

PROOF OF THEOREM 2.3. Step 1. Let zp, 2, € S. The idea of the proof is to
construct two sequences yj, and yj such that D(yx) = Pg(z0,-), D(y;,) = Pg(z0,-)
and the following inequality holds

(2.5) ID(yr) = D(i)loar < Ce™*, k> 0.
A well-known argument shows that (2.5) implies (2.3) (e.g, see [11]).

Step 2. Let 2,2/ € S. If z = 2/, then define V(z,2') = V'(2,2) = Ui (2).
Let 69 > 0 and €9 > 0 be the constants in Lemma 2.4 and |e| < gg. If 2 # 2/
and z,2’ € B(ey,dp), then let V(z,2'), V'(2,2") be any maximal coupling for
(Pi(z,),Pf(2',-)) (see [12], Section 1.5). Otherwise, let V(z,z’) and V'(z,2’) be
the values at t = 1 of the solutions of the following problems:

i = Ay + () By +cF(y), % = Ay +1/ (1) By +F(y),
y(0) =z, y'(0) =2,

where n and 7’ are independent random variables with D(n) = D(r) = D(n1). Let
Vi, Vi, k > 1 be independent copies of the random variables V' and V' depending
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on the parameters z and z’. Let yo = 29 and y{, = z,. Define y; and y,, k > 1 by
the relations

Yk = Vie(Uk—1,Yp—_1)-
Ye = ViWrk—1,Y5_1)-

Clearly, (yx,y;.) is a Markov chain. It is easy to see that D(yx) = Pf(20,-) and
D(y}) = PE(zh, ). Define

(2.6) T =min{k > 0: yg,y;, € B(e1,00)}-

Using the same arguments as in the proof of (2.4), one can show that, if g > 0 is
sufficiently small, then

(2.7) Ee®T < C for |¢| < e,
where a > 0 and C' > 0 are some constants not depending on € (see Remark 4.1).

Step 3. Suppose that there is a random integer £ such that
(2.8) ypr =y forallk >,
(2.9) Ee? < C.
Then (2.8) and (2.9) imply (2.5). Indeed, for any f € Cy(95), || f]lcc < 1, we have

[E(f(yr) — Fui))| S E|(F(y) — i)

<E[(f(yr) = F@D Irzey | +E[(fyr) — F@) Ir<sy |
<2P{k < £} <2Ce 7,

which proves (2.5).

Step 4. Let us introduce the stopping times T(0) =0, T(1) = T and

T(n) = min{k > T(n —1) : yg,y), € B(e1,00)}, n > 2.
Using the strong Markov property and (2.7), we see that
Ee®T(™ = EeaT(n*l)Ey(n)eo‘T < CEe®T(=1),
where Y (n) = (yr(n—1), Yp(,_1y)- Thus
(2.10) Ee*T™ < o™,
Define
¢=min{k >0:y, =y, foralln>k},

where min{@} = oo. Let us show that
(2.11) P{{>T(n+1)} <p",

where p € (0,1) is the constant in Lemma 2.4. Indeed, it follows from Lemma 2.4
and the construction of y; and yj, that

P{yr(myt1 # Yrmy+1) = PTG 11 7 Yoy 111970m) 7 Y1) SPAYT () # Yy}
< PP{yr(m) # Yy} < PPAYT(-1) 41 7 Yr(no1)41)-
Iteration of this inequality gives
P{yr(ny+1 # Yrmy+1} <P
On the other hand, the definition of £ implies that

P{{>T(n+1)} <P{yrm)11 # Yrmy+1)s
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which proves (2.11). Thus, by the Borel-Cantelli lemma, we have P{{ < oo} = 1.
Let » > 0 be so large that C%pl’% < 1, and let ¢ be so small that rc < a.
Using the Cauchy—Schwarz inequality and (2.11), we obtain

Ee™ <1+ E(l{r(m<t<r(ninie”)

n=0

<14 Y E(Ip(my<e<tminye” ")
n=0
<14+ Y (BT D) TP > T(n)} =
n=0
<1+ C'%péf1 Z(C%plfé)” < o0.
n=0
This completes the proof of (2.3).
Step 5. To show that the stationary measure p is absolutely continuous with

respect to the Riemannian volume m on S, take any I' € B(S) such that m(I') =0
and let [ > 1 be the integer in Lemma 2.4. Then

u(0) = [ P (D) o

as Pf(z,-) is absolutely continuous with respect to m for any z € S. O

2.3. Stationary measures in C". Any measure v € P(C™) can be written
in the form
(2.12) v=ad+(1—-a)r,
where a € [0, 1], dp is the Dirac measure concentrated at zero and v € P(C™\{0}).
Indeed, it suffices to take a = v({0}) and #(-) = 2-v(-NC™\{0}), if @ < 1. On the
other hand, for any measure 7 € P(C™\{0}) there is a measure v € P(R%) and a
random measure p, € P(S), r € RE (i.e. for any I' € B(S) the function r — pu,.(I")

is measurable) such that for any bounded measurable function f : C*"\{0} — R we
have

(2.13) fony @0 = [ [ e aunan

(e.g., see [5]). In this case, we write
(2.14) v(dr,du) = p,(du)y(dr).
Let u € P(S) be the stationary measure in Theorem 2.3 for € = 0, i.e. corre-

sponding to the linear equation.

THEOREM 2.6. Under the conditions of Theorem 2.3, there is an integer N > 1
such that, if (2.2) holds, then a measure v € P(C™) is stationary for problem (1.1),
(1.3) with € = 0 if and only if it can be represented in the form (2.12), (2.14) in
a way that p,. = p for y-almost all v € RY. Moreover, for any initial measure
V' € P(C™) of the form

vV =ady+ (1 —a)i/,
V' (dr, du) = g, (du)y(dr),
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we have

(215) H%Q*V/ - VHvar < Ce_Cka kE>1,

where C > 0 and ¢ > 0 are constants.

Proor. Without loss of generality, we can assume that a« = 0, ie. v =0 €
P(C™\{0}). Suppose that v is a stationary measure. Let us show that u, is
stationary for y-almost all € R} . Take any bounded measurable functions f :
S — Rand g:R% — R. By (2.13), we have

/C n\{o}(fg)(v)u(dv)Z /R ) g(r) /S £(w) e (du)y(dr)

= 0 v))v av
—E [ U E))

_ Up(v) 01 (de
_]E/Cn\m}f(lu?(vn)9(””1( )Dv(dv)

(216) = [ a[E [ rapm )]s,

where we used the fact that Uy (v) is a solution of a linear equation. As (2.16) holds
for any bounded measurable functions g and f and the Borel o-algebras on S and
R% are countably generated, we see that i, is stationary for y-almost all r € R.
By the uniqueness of stationary measure, we get p,. = p for y-almost all r € R

On the other hand, if j,, = p for y-almost all r € R and v is defined by (2.14),
then by a similar argument, one can prove that v is a stationary measure.

To prove the second assertion, let us take any bounded measurable functions
f:S —Rand g: R} — R such that sup|f| <1 and sup |g| < 1. Then

Bl [, Goeten @ = [ o)

<& [ o] [ s - [ fndn)an)
R s s
< Ce™°F,
The general case is obtained by the monotone class theorem. ([l

REMARK 2.7. Denote by S, the sphere of radius » > 0 in C". Let N(r) > 1
and go(r) > 0 be the constants in Theorem 2.3 applied for the sphere S,., and let
tr € P(S;) be the stationary measure for € € (0,£0(r)). In this case, the projections
of measures p, to S depend on 7 > 0. On the other hand, N(r) — oo and gg(r) — 0
as 7 — oo. Taking into account these facts, one can reformulate Theorem 2.6 for
measures v € P(B(0,7)).

3. Controllability results

Let us consider the control system

(3.1) z% = Az+u(t)Bz,

(3.2) 2(0) = zo,
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where the state is z and the control is u. Let R¢(-,u) : S — S be the resolving
operator of (3.1), (3.2). Recall that A and B satisfy Condition 2.2.

THEOREM 3.1. System (3.1), (3.2) is globally exactly controllable, i.e. for
any z1,z2 € S there is a time T > 0 and a control u € L*([0,T],R) such that
RT(zl,u) = Z9.

The proof of this theorem can be derived from Theorem 4 in [4], where a
necessary and sufficient condition for the controllability of (3.1) is stated. One can
verify that the condition given in [4] is weaker than Condition 2.2. Here we give
another proof of Theorem 3.1. This proof provides some additional information on
the control (see Remark 3.4), which is important for the application in the proof of
Theorem 2.3.

The proof of Theorem 3.1 is based on several ideas of [7] and [8]. It is derived
from two lemmas below, which are of independent interest. We postponed the proof
of Theorem 3.1 to the end of this section.

Let us introduce the following (2n — 1)-dimensional subspace of L?([0,1],R):

n—1

E,={ve L*([0,1]):v(t)= Y dpe™' dp €C,d_j=dx t€[01]},

k=—(n—1)

where g = A\g+1 — A1 and p_p = —pg.

LEMMA 3.2. For any v > 0 there is a constant 6 > 0 such that for any z; €
SN Be1,d) and z; € SN Blere™™1,8) there is a control u € B, (0,v) satisfying
Ra(zi,u) = 2z5.

PROOF. We follow the ideas of [7], where the local exact controllability of an
infinite-dimensional Schrodinger equation is proved using the Nash—Moser implicit
function theorem. In our situation, the controllability is derived from the inverse
function theorem.

For any z € S and u € E,,, define ®(z,u) = (2, R1(z,u)). Note that ®(eq,0) =
(e1,e1e”1). We are going to show that the conditions of inverse mapping theo-
rem are satisfied in a neighborhood of the point (e;,0) € S x E,,. Clearly, ® is
continuously differentiable. Let us show that mapping D®(e1,0) : T¢, S x E,, —
T, SXT,, ,~ix S is an isomorphism. Consider the linearization of (3.1), (3.2) around

€ee

(ele_i)‘lt, 0):

(3.3) z% = Ay + w(t)Beje ™,
(3.4) y(0) = yo,

where w € E,, and yo € T, S. Denote by y; = y:(yo, w) the solution of problem
(3.3), (3.4). One can verify that D®(ey,0)(yo,w) = (yo0,y1). Note that (3.3), (3.4)
is equivalent to

t
(3.5) Yy = efiAtyO _ Z/ e*iA(t*S)w(S)Belefi)\lst'
0

Let Bi; = (Be;,e;), 4,7 = 1,...,n. Taking the scalar product of (3.5) with ege™*,
we obtain for t = 1

1
(3.6) (y1, exe” %) = (yo, ep) — iBlk/ eMr=15(s)ds.
0
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Clearly y1(yo,w) € T, o-ix S, if yo € T, S. Let ) € T, .~ix, S. By Condition 2.2,

we have By # 0. Hence, the equality y1(yo, w) = ] is equivalent to
/ —iAg\ _ 1 .
(37) = <y1a€k€ : > <y056k> _ / e”"“*lsw(s)ds, b — 1,...,n.
_ZBlk 0
Since (yo,y1) € Te, S X T, oz, S and By € R, we have ¢; € R. As the func-
tions {etHr* "_i(n_l) are linearly independent, there is a unique solution w €

k—
span{et s Z;i(n_l) of the problem

1 1
ek = / eMe-15(s)ds, ¢ = / e Hr=1sy(s)ds, k=1,...,n.
0 0

Then w = w, as w is a solution of the same problem. Thus w € FE,,. This shows
the surjectivity of D®(eq,0). Finally, applying the inverse mapping theorem, we
conclude that @ is a C! diffeomorphism in the neighborhood of (ey, 0). O

For any u € L*([0,1]), I € N, define u; € L?([0,1]) as follows:
u; :u(j+-)’[0)1], j=0,...,1—1.

LEMMA 3.3. For anyv >0, 6 >0 and s € R the following assertions hold.

(i) For any zo € S there is a time | € N and a control u € L*([0,1],R) such
that Ry(z0,u) € SN B(eie™,d).

(ii) There is an integer N > 1 such that for any zg € S the control u in (i)
can be chosen in a way that

(3.8) uj € span{gy,...,gn} and ||ujllp2qoapy < v, J=0,...,01—-1

PRrROOF. Step 1. To prove (i), note that, without loss of generality, we can
assume that the first eigenvalue of A is of the form Ay = 27, where a € 1.

Indeed, for any v € R, define the matrix A, := A+ vB. Clearly, A, is an
Hermitian matrix and Condition 2.2 is satisfied, if || is sufficiently small. Let
{Ak,~} and {eg~} be the sets of eigenvalues and normalized eigenvectors of A.,.
Clearly, the resolving operator of problem (3.1), (3.2) with A replaced by A, is
R.(-,- + 7). First let us show that it is possible to choose a sequence 7, — 0 such
that \; -, = 2may,, where a,, € I. Indeed, suppose that for some n > 0 we have
A,y = A for any v € (—n,n). Then det(A, — M\ I) =0 for any v € (—n,n), where
I is the n x n identity matrix. But det(A, — A1) is a polynomial in +y, and the
coefficient of the first order term is (Bey,e1)(A2a — A1) - ...+ (A, — A1), which is not
zero by Condition 2.2. This contradiction shows that above-mentioned choice of
the sequence 7, is possible.

If (i) holds for problem (3.1), (3.2) with A replaced by A, then there are se-
quences I, € Nand u,, € L*([0,1,], R) such that Ry, (20, Yn+un) € SNB(e1,4, €%, ).
If n is sufficiently large, we have e; 5, € B(ex, %), thus v, +uy, is the desired control.

Thus, we can suppose that Ay = 27wa, where a € I. It follows that the set
{e~"k : k € N} is dense in the circle {z € C : |z| = 1}.

Step 2. Here we prove that (i) holds, if \; = 2wa, a € 1. Define C = {e1e® :
t € R}. It suffices to show that

(a) For any 29 € S there is a time [ € N and a control u € L?([0,1],R) such
that R;(z0,u) € Cs := {y € S : dist(y,C) < §}.
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(b) For any 2 € Cs there is a time k € N and a control v € L?([0, k], R) such
that Ry (z0,v) € SN B(ere', ).

To prove (a), following the ideas of [8], we introduce the feedback design
(3.9) u(z) = ¢cIm((Bz, e1){e1, 2)),

where ¢ > 0 is a small constant. Let us consider the problem

d
Zd_j =Az+u(z)Bz,

2(0) = 2.
As in [8], one can show that for any zo € S such that (2o, e1) # 0, we have

tlggo dist(R¢(z0, u(2(t))),C) = 0.

The proof of our case is easier, as the linearization of (3.1), (3.2) around the tra-
jectory (e1,u = 0) is controllable. Now (a) follows from the fact that the set
{z0 € S : (z9,€1) # 0} is dense in S and the distance between two solutions of (3.1)
corresponding to the same control is constant.

The proof of (b) follows from the fact that A\ = 27w, o € I. Indeed, consider the
solution of (3.1), (3.2) with control u = 0, that is e *z,. As 2z € Cs, there is a
7 € R such that ||2g — e1e’"||cn < J. Clearly, the set {eje~ %47 k > 1} is dense
in C and

He—iAkZO _ ele—iklk-i-iT”Cn _ ||ZO _ eleiTHCn < 4.

Thus e~z € B(eje', §) for some k € N. This completes the proof of (i).

Step 3. To prove (ii), note that any zg € S has a neighborhood whose points
are controlled to SN B(eje®, §) with controls from span{gi,...,gn} for some N :=
N(zp). As S is compact, we can find a universal constant N. The second part of
(ii) follows directly from the construction (note that we can choose the constant c
in (3.9) arbitrarily small). O

PROOF OF THEOREM 3.1. Step 1. Take any z1,29 € S. Thank to Lemma
3.2, it suffices to find controls u; € L2([0,7}],R), T; > 0, j = 1,2 and a point
y € SN B(ere™™1,§) such that R, (21,u1) € SN B(e1,8) and R, (y, uz) = zo.

Step 2. Clearly, we can take as u; the control provided by Lemma 3.3 for
zo = z1 and s = 0.

To construct the control us and the point y, first note that, if Rr(z,u) = g,
then Rr(y,u’) = z, where v/(-) = u(T —-). Now let u € L?([0, T3], R) be the control
provided by Lemma 3.3 for zp = Z2 and s = A;. It remains to take us(-) = u(Te— -)
and y = Ry (%2, u). Clearly, y € SN B(ere~,68) and Ry, (y, us) = 2o. O

REMARK 3.4. It follows from the proof of Theorem 3.1 that for any v > 0 there

is an integer N > 1 such that the control u and the time T can be chosen in a way
that T € N and (3.8) is verified.

Now let us consider the system

(3.10) z% = Az+u(t)Bz + eF(z),

(3.11) 2(0) = zo.
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Let R$(-,u) : S — S be the resolving operator of (3.10), (3.11). Clearly, RY = R;.

THEOREM 3.5. For any v > 0 and 6 > 0 there is a constant ¢g = eo(v,9) > 0
and integers N > 1 and k > 1 such that following assertions hold.
(i) For any z € S there is a control w € L*([0,k],R) such that R (z,u) €
B(e1,d) for all |e| < eo.
(ii) For any z € S the control u in (i) can be chosen such that (3.8) is verified.

Notice that the time k > 1 is the same for all z € S.

PRrROOF. Step 1. First we prove (i) for ¢ = 0. Let us choose points x; € S,
j=1,...,q such that S C U?ZlB(xj, %) and (z;,e1) # 0. Using the arguments in
Step 1 of the proof of Lemma 3.3, one can choose small constants v;, j =1,...,¢q
such that Ay ., = 2ma; and {1, a1,..., a4} are rationally independent, where A;
stands for the first eigenvalue of the matrix A, = A+~B. Then using the feedback
(3.9), we construct a time [ > 1 and controls v; € L?([0,],R) such that

. 1
(3.12) dist(Ra (2,7 +v5),Cy,) < 5,
where C, = {e1 €' : t € R} and ey, is the eigenvector corresponding to A1 ,. Let
|7j| be so small that |[e; — ey 4, || < 2. From (3.12) and the fact that {1, cv,..., oq}
are rationally independent it follows the existence of an integer I’ > 1 such that
et Ri(z4,7 + vj) € Bleiq,, %). Thus we have constructed controls u; €
L2([0,k],R), k := 1 + 1" such that Rg(zj,u;) € B(er, %) As in the case ¢ = 0 the
distance between two solutions is constant and S C U?ZlB (x5, %), for any z € §
there is an integer j € [1, ¢] such that Ry(z,u,) € B(e1,d). Clearly, as in Step 3 in
the proof of Lemma 3.3, we can suppose that the controls u; satisfy assertion (ii).

Step 2. Let us prove the lemma in the general case. Let zp € S and let
u € L?([0,k],R) be the control constructed in Step 1. It is easy to see that
(3.13) lim  Ri(z,u) = Ri(zo,u).

(2,6)—(20,0)

Thus there is a constant £(zp) > 0 such that R (z,u) € B(ey,0) for all |e| < eo(20)
and z € S N B(zp,e0(20)). From the compactness of S it follows that there is
a uniform constant €g > 0 such that assertions (i) and (ii) of Theorem 3.5 are
satisfied. g

4. Proof of Lemmas 2.4 and 2.5

PrROOF OF LEMMA 2.4. Step 1. To prove assertion (i), let us consider the
mapping
R1(7 ) : (—50780) x SN B(el,éo) x X — S,
(87 20, ’U,) i R‘i (207 ’LL),
where R$ is the resolving operator of problem (3.10), (3.11), X C L*([0,1],R) is a
closed subspace and €y > 0 and §p > 0 are constants. We are going to show that
the measure D(n;) and the function R;(:,-) satisfy the conditions of Theorem 2.2

in [1] for an appropriate choice of X and the constants €9 and d§p. For the reader’s
convenience, we recall the theorem in Section 6 (see Theorem 6.3).
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Clearly, R;(-,-) is a continuous function, R5(zo,-) is analytic for any |e| < ¢
and zo € SN Bley,dp), and D, R (+,-) is continuous.

Using Lemma 3.2, we see that for some positive constant v the interior of the
set R{(e1, Bg, (0,v)) is non-empty. Denote by Py the orthogonal projection onto
the space span{g,...,gn} in L?([0,1],R). The continuity of R;(-,-) implies that
for any n > 0 there is an integer N > 1 and positive constants dp and ¢ such that

RS (2, Pyu) = RY(er, u)l|l <

for all |e] < eg,z € SN Bley,d) and u € By, (0,v). A standard degree theory
argument implies that the interior of the set R5(z, Px(Bg, (0,v))) is non-empty
for any |e| < ep and z € SN B(ey,dp). Clearly, if (2.2) holds for the integer N, then
conditions of Theorem 6.3 are satisfied for X = span{e; : b; # 0, j > 1}. Thus the
function

R1,.(,D(m)) : (—e0,€0) x SN Bey,6) — P(S),

is continuous, where RS, (z, D(m)) stands for the image of the measure D(n;) under
the mapping Rj(z,-) and P(S) is endowed with the total variation norm. This
completes the proof of assertion (i).

Step 2. To prove assertion (ii), we apply Theorem 6.3 to the mapping
R}c+1('5 ) : (_50750) X S X Xk+1 - Sv
(6,2,u) = Ry (2,u),
where k is the integer in Theorem 3.5, X is defined in Step 1 and X**1! is the set of
functions u € L2([0, k+1],R) such that u(j+ ~)‘[0 € X,j=0,...,k. Using Theo-
rem 3.5 and the arguments of Step 1, one can show that for sufficiently small g > 0

and for any z € S there is a ball B, in a finite-dimensional subset of X**! such that
R;.41(2, B2) has a non-empty interior for all [¢| < g9. Clearly, the other conditions

of Theorem 6.3 also hold. Thus the image of the measure ®f;1 D(n;) under the
mapping R, (z,-) (which is equal to DU}, ,(z))) is absolutely continuous with
respect to the Riemannian volume m on S. (I

PrROOF OF LEMMA 2.5. Step 1. We write 7 instead of 75.. Let us show that
for any § > 0 there is a constant 5 > 0 such that

(4.1) P.{7 < +o0} =1 forall |¢|]<es and z € S.

Using Theorem 3.5 and Condition 2.1, one can show that for any § > 0 and z5 € S
there is a time k = k(§) > 1, a constant e5 = £5(29) > 0 and a neighborhood
O = O(zp) of zy such that

sup P.{r >k} <1.
(z,6)€EOX(—€s,e5)

From the compactness of S it follows that there is a constant €5 > 0 such that

(4.2) a:= sup P.{r >k} <1
(z,6)ESX(—¢€5,€5)

Using the Markov property and (4.2), we obtain
P.{r > nk} = EZ(I{T>(TL71)]€}]P)Z/{(€” (.){T > k}) < aP.{r > (n—1)k}.

—1)k
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Thus
(4.3) P. {7 > nk} <a™.

This proves (4.1).
Step 2. Using (4.1) and (4.3), we obtain for sufficiently small a > 0

EZeaT <1+ ZEZ (eaTI{nk<T§(n+1)k}) <1+ Z ea(n+1)k]P)z{7_ > nk}
n=0 n=0

eak

Sl_'_zea(’nrf*l)kan:l_'_ﬁ.
= 1 —e%*q

O

REMARK 4.1. An estimate similar to (2.4) holds for the Markov chain (y, y.,)
constructed in Step 2 of the proof of Theorem 2.3. Namely, let T be the stopping
time defined by (2.6). Let us show that (2.7) holds.

Indeed, it follows from the above proof that inequality (2.7) will be established
if we show that for any ¢ > 0 and zg, z{, € S there is a time [ = I(d, 29, 2() > 1, a
constant 5 = £5(20, 2() > 0 and a neighborhood O = O(zy, z{,) of the point (zo, 2{)
such that

(4.4) sup P {T>1} <1

(2,2",6)€0x(—€5,¢5)

The case zg = z{, follows from the definition of the sequence (y,,y,,) and (4.2), and
the case zo, 2, € B(e1,0) is clear. Thus it suffices to prove (4.4) in the case zg # 2|,
and zg ¢ B(e1,9). Let (2, F,P) be the underlying probability space. Define the

event
Y i={weQ:y, =y, forsomen=1,....k} € F,

where k > 1 is the integer in Theorem 3.5. Let Qo := Q\Qy. It follows from the
definition of (y,,y,,) that

yr = yj, for any w € Q.
Using again the definition of (y,,v,,) and (4.2), we get

(4.5) sup Pe.n{r > 2k} <1,

(2,2/,6)€0" X (—¢j,€5)

where &5 = €j(20,25) > 0 and O’ = O'(20,2() is a neighborhood of the point
(20, 7). On the other hand, by Theorem 3.5, Condition 2.1 and the construction
of (yn,y.,), we have

(4.6) sup Pe.n{r > k[Q} <1

(2,2",e)€0" x(—€¥ ,&¥)

for some € = €} (20, 2() > 0 and O” = O" (20, 2(). Combining (4.5) and (4.6), we
get (4.4).



EXPONENTIAL MIXING 181

5. Application

In this section, we apply Theorem 2.3 to the Galerkin approximations of the
Schrédinger equation. For any integer k > 2, denote by Qi the vector space of all
polynomials of degree k with real coefficients. Let A be the Lebesgue measure on
Q-

Consider the problem

(5.1) z% = 2"+ B@t)V(z)z +¢|2|72, x€(0,1),
(5.2) z(t,0) = z(t,1) = 0,
(5.3) 2(0,z) = zo(x),

where o > 0 and ¢ are constants, 3(t) is a random process of the form (1.3) and
V € Qk. Denote by {e;};jen the set of normalized eigenfunctions of the Dirichlet
Laplacian. For any n € N, let H,, := span{ey,...,e,} and let P, be the orthogonal
projection onto H,, in L?([0,1]). The Galerkin approximation of order n of (5.1)
has the form

(5.4) = 2"+ Bt)P,(V(x)2) + ePu(|2]72).

25 =
Clearly, (5.4) can be rewritten in the form (1.1). Denote by (-, -) the scalar product
in L2([0,1]) and by S the unit sphere in H,.

THEOREM b5.1. Suppose that Condition 2.1 is satisfied. Then for A-almost all
V € Qy there is an integer N > 1 and a constant 9 > 0 such that, if (2.2) holds,
then problem (5.4), (1.8) has a unique stationary measure u € P(S) for |e| < &g.
Moreover, u is absolutely continuous with respect to the Riemannian volume on S
and for any initial measure v € P(S) inequality (2.8) holds.

PROOF. It suffices to note that (z2eq,e;) # 0 for j = 1,...,n, and thus the
set of polynomials V' € Qi with (Vej,e;) = 0 for some ¢ = 1,...,n has a zero
A-measure. It remains to apply Theorem 2.3. ([

6. Appendix

Here we recall a result on the finite-dimensional transformations of measures.
Let X be a separable Hilbert space with the norm || - || x. We deal with measures
u € P(X) satisfying the following condition.

CONDITION 6.1. The measure u € P(X) has a finite second moment

[ NelBeutaz) < .
X

Moreover, there is an orthonormal basis {g;} C X such that

oo
p=Q) 1,
j=1

where [ is the projection of 1 to the space X; generated by g; and ® denotes the
tensor product of measures. Finally, for any j € N, the measure u; possesses a
continuous density with respect to the Lebesgue measure on Xj.
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EXAMPLE 6.2. Let n be a random variable satisfying Condition 2.1. Then
choosing X := span{e; : b; #0, j > 1}, it is easy to see that Condition 6.1 is
satisfied for the measure D(n) € P(X).

Let H be a metric space and M be a finite-dimensional analytic Riemannian
manifold.

THEOREM 6.3. Let f: H x X — M be a continuous function such that f(u,-)
is analytic for any uw € H and the deriwative Dy f(u,x) is continuous with respect
to (u,x). Suppose that, for any uw € H, there is a ball B, in a finite-dimensional
subspace X,, C X such that the interior of the set f(u, B,) is non-empty. Then for
any measure p € P(X) satisfying Condition 6.1, we have:

(i) For any ug € H, the measure f.(ug, ) is absolutely continuous with re-
spect to the Riemannian volume on M, where f.(uo,p) is the image of
the measure p under the mapping f(ug,-) : X — M.

(ii) The function f.(uo,u) from H to the space P(M) endowed with the total
variation norm is continuous.

See [1] for the proof of this theorem in the case of finite-dimensional vector
space M. The result in the case of a Riemannian manifold is deduced from the case
of finite-dimensional vector space.

Note that the main result of the paper could be stated under more general
assumptions over the distribution of the random variable 7; that are adapted to a
measure transformation theorem from [3]. Our choice is explained by the simplicity
of the conditions of Theorem 6.3.
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