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Abstract

Various qualitative properties of solutions to the generalized Langevin equation
(GLE) in a periodic or a confining potential are studied in this paper.
We consider a class of quasi-Markovian GLEs, similar to the model that
was introduced in Eckmann J-P er al 1999 Commun. Math. Phys. 201
657-97. Ergodicity, exponentially fast convergence to equilibrium, short time
asymptotics, a homogenization theorem (invariance principle) and the white
noise limit are studied. Our proofs are based on a careful analysis of a
hypoelliptic operator which is the generator of an auxiliary Markov process.
Systematic use of the recently developed theory of hypocoercivity (Villani C
2009 Mem. Am. Math. Soc. 202 iv, 141) is made.

Mathematics Subject Classification: 82C31, 60H10, 35K 10, 60J60, 60F17

1. Introduction

In this paper, we study various qualitative properties of solutions to the generalized Langevin
equation (GLE) in R¥

q=-VV(g) —/0 y(t —s5)q(s)ds + F (1), M

where V (q) is a smooth potential (confining or periodic), F'(¢) a mean zero stationary Gaussian
process with autocorrelation function y(¢), in accordance to the fluctuation—dissipation
theorem

(F)® F(s)) = B~y (t —s)I. 2)

Here B stands for the inverse temperature and I for the identity matrix. The dots in (1)
denote differentiation with respect to time. The GLE equation (1), together with the
fluctuation—dissipation theorem (2) appears in various applications such as surface diffusion [1]
and polymer dynamics [46]. It also serves as one of the standard models of non-
equilibrium statistical mechanics, describing the dynamics of a ‘small’ Hamiltonian system
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(the distinguished particle) coupled to one or more heat baths which are modelled as linear
wave equations with initial conditions which are distributed according to appropriate Gibbs
measures [44]. In this class of models the coupling between the distinguished particle and
the heat bath is taken to be linear and is governed by a coupling function p(x). The full
Hamiltonian of the ‘particle + heat bath’ model is

H(g,p.¢.m) = HDP(p»‘])+H(¢’7T)+)\Q/p(x)8q¢(x)dx» (€)

where Hpp(q, p) denotes the Hamiltonian of the distinguished particle whose position and
momentum are denoted by ¢ and p, respectively, and H (¢, 7) is the Hamiltonian density of
the wave equation where ¢ and m are the canonically conjugate field variables. The linear
coupling in (3) is motivated by the dipole approximation from classical electrodynamics. By
integrating out the heat bath variables and using our assumptions on the initial conditions we
obtain (1), together with (2). The memory kernel y (¢) in (1) is given by the coupling function
through the formula

y(t) = f |p(k)[*e™ dk, )

where p(k) denotes the Fourier transform of p(x) [24, 44].

The GLE has also attracted attention in recent years in the context of mode reduction
and coarse-graining for high-dimensional dynamical systems [14]. One of the models that
has been studied extensively within the framework of mode elimination is the Kac—Zwanzig
model [13,49] and its variants [3, 19,28, 30]. In this model, the heat bath is modelled as a
finite-dimensional system of N harmonic oscillators with random frequencies and random
initial conditions distributed according to a Gibbs distribution at inverse temperature §. The
heat bath can be coupled either linearly or nonlinearly with the distinguished particle [29]. Just
as with model (3), we can integrate out the heat bath variables explicitly. Passing then to the
thermodynamic limit N — +o0o, we obtain the GLE (1). The form of the memory kernel y (¢)
depends on the choice of the distribution of the spring constants of the harmonic oscillators in
the heat bath [14]. The Kac—Zwanzig model and its variants have proved to be very useful for
testing various methodologies and techniques such as transition state theory [2, 20].

The GLE (1) is a stochastic integrodifferential equation which is equivalent to the
original infinite-dimensional Hamiltonian system with random initial conditions. The infinite-
dimensionality of the original Hamiltonian dynamics with random initial conditions (or,
equivalently, the non-Markovianity of the finite-dimensional stochastic dynamics (1)) renders
the analysis of this dynamical system very difficult. This problem was studied in detail by
Jaksic and Pillet in a series of papers [24—26]. In these works, existence and uniqueness of
solutions as well as the ergodic properties of (1) were studied in detail. In particular, it was
shown that the process {g, p = ¢} is mixing with respect to the measure

1
vp(dgdp) = ——e PHr@) dgdp,
5

where Zg is the normalization constant. To the best of our knowledge, no information
concerning the rate of convergence to equilibrium for the non-Markovian dynamics (1) is
known for general classes of memory kernels. Ergodic theory for a quite general class of
non-Markovian processes has been developed recently, see [16] and the references therein.

A class of memory kernels for which more detailed information on the long time
asymptotics of the GLE (1) can be obtained was considered by Eckmann, Hairer, Pillet and
Rey-Bellet in a series of papers [9-11,45]. Based on a generalization of Doob’s theorem
on stationary, Markovian, Gaussian processes [8], it was observed in these works that when
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the memory kernel y (¢) has a rational spectral density, then the GLE (1) is equivalent to a
finite-dimensional Markovian system. This system is obtained by adding a finite number of
additional degrees of freedom which account for the memory in the system. These auxiliary
variables satisfy linear stochastic differential equations. As an example, we mention the case
where p(k) in (4) can be written as

o —

g RGE
where p(k) = Zf::l cm (—1k)™ is a polynomial with real coefficients and roots in the upper
half plane. Then the Gaussian process with spectral density |p(k)|? is the solution of the SDE

.d o dw
—i— | x(@) = —
P dt de’

where W is a standard one-dimensional Brownian motion (see [44, proposition 2.3]). A related
finite-dimensional approximation of the infinite-dimensional dynamics (1) was introduced by
Mori in [36], see also [15] and the references therein. Mori’s technique is based on a continued
fraction expansion of the Laplace transform of the memory function y (¢).

Motivated by the above, in this paper we will consider finite-dimensional approximations
of the GLE. The general form of the Markovian approximation of (1) when d = 1 can be
written as [28]

Qm(r> = P, (1), 0,(0) = q(0), (5a)
Pu(t) = —8,V(Qu(1)) + 2 2(0), P,.(0) = p(0), (5b)
) = —-—P,A—Az(@®)+ gW(r), z(0) ~ N0, I), (5¢)

where z : R* > R", A € R", A, G € R™ and W(¢) is an m-dimensional Brownian
motion. The fluctuation—dissipation theorem, which takes the form GGT = B~1(A + A7), is
assumed to be satisfied.

In this paper we will consider (5) with A = (A, A2,..., ;) and A diagonal with
A;i = a; > 0. This amounts to approximating the memory kernel by a sum of exponentials,

yu(t) =) afell. ©)
i=1
It is expected that the results proved in this paper are also valid in the more general case (5).
As remarked in [28], when A is invertible, the more standard Mori approximation [36] is
equivalent to (6) after an appropriate orthogonal transformation.
For this particular choice of A and .4 the SDEs (5) become (we drop the subscripts m for
notational simplicity)

0(1) = P(1), Q(0) = ¢(0), ()

P(t) = = V,V(QW)+ Y xjz; (), P(0) = p(0), (7b)
j=1

2j(t) = — A P(t) —ajz,(t) +/2a; 871 W;, 2j(0) ~N(0, 87" (7o)

for j = 1,...,m. The process {Q(t), P(t), z(t)} € R? x R? x R™ is Markovian with
generator —L given by
—L=p-Vy =V V(@) Vy+ Y 2zj(1)-V,
j=1
+Z(_)‘jp‘vz/ —a;z; -V v fTA,). ®)
j=1
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This operator can be written in ‘sum of squares’ form

m d
L=B+Y Y AjA;,

i=1 j=1

where A;; = — 13710[[31‘_!_, Al = —/Baizi; + ﬁ*laiazijl and
B:—p-vq+VqV-VP—ZAj(Zj'Vp_p'vlj)
=1

(for more details on this notation we refer the reader to section 2.1). This is a degenerate second-
order elliptic differential operator of hypoelliptic type [23]. Convergence to equilibrium for
models of the form (7) has been studied using functional analytic techniques [9, 11]. Similar
results have also been proved using Markov chain techniques [34, 45]. In this paper we present
an alternative proof of exponentially fast convergence to equilibrium in relative entropy using
the recently developed theory of hypocoercivity [48].

The main objective of this paper is the rigorous analysis of the Markovian
approximation (7) to the GLE (1). Our main results can be summarized as follows.

1. We prove ergodicity and exponentially fast convergence to equilibrium for (7),
theorems 2.1, 2.2 and 2.3.

2. We obtain sharp estimates on derivatives of the Markov semigroup associated with the
SDE (7), theorem 2.4.

3. We prove a homogenization theorem (invariance principle) when the potential V (g) in (7)
is periodic and we obtain estimates on the diffusion coefficient, theorem 2.5. In order to
prove these results we prove compactness of the resolvent of the generator of the SDE (7),
proposition 2.1.

4. We study the white noise limit of the GLE (1), i.e. the limit as the noise F(¢) in (1) (in
the Markovian approximation (7)) converges to a white noise process. We show that in
this limit the solution of (7) converges strongly to the solution of the Langevin equation

G=-VV(@) —yq+20p'W )

and we obtain a formula for the friction coefficient y in terms of the coefficients

{%j, a;}I,, theorem 2.6.

The rest of the paper is organized as follows. In section 2 we state our main results and
we introduce the notation that we will be using. In section 3 we prove exponentially fast
convergence to equilibrium. In section 4 we prove estimates on the derivatives of the Markov
semigroup generated by —£L defined in (8). In section 5 we prove the homogenization theorem
and the compactness of the resolvent of £. In section 6 we study the white noise limit. For the
reader’s convenience, background material on the theory of hypocoercivity is summarized in
appendix A. Finally, the proof of geometric ergodicity of the process (7) using Markov chain
techniques is presented in appendix B.

2. Statement of main results

We will use the notation X := T9 x R? x R and Y := R? x R? x R¥". We will also denote
the process {q(¢), p(t), z(t)} by (). When we study the dynamics (7) in X the potential

1 Afj is the adjoint of A;; in the L? space weighted by the invariant measure of the system. See section 2.1.
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V(q) is periodic, whereas when x(¢) € Y the potential will be taken to be confining. The
precise assumptions on the potential are given in assumption 2.1.

Using a slight modification of the argument used in the proof of [21, proposition 5.5] (see
also [48, theorem A.5]) we can prove that — £ defined in (8) generates a contraction semigroup,
see proposition 3.1.

Our first result concerns the ergodicity of the SDE (7) in X orin Y. To prove the ergodicity
of the SDE in Y we need to make the following assumptions on the potential.

Assumption 2.1.

(i) V(g) € C®(R?) is a confining potential.
(ii) There exist strictly positive constants B, o such that (V,V,q) > oV (q) + Bllq 1> where
(-, -y and || - || denote the Euclidean inner product and norm, respectively.
(iii) There exists a constant ¢ such that | V>V || < ¢, where || - || denotes the Frobenious—Perron
matrix norm and V? the Hessian.

The density pg(q, p, z) of the invariant measure pg(dg dp dz) of the process (7), which
is the unique solution of the stationary Fokker—Planck equation, is known:

p5(q, p. 2) = Zie—m%\m%vw)%HzW), (10)

where Zg is the normalization constant. This invariant measure is unique and the law of the
process (7) converges exponentially fast to wg (geometric ergodicity).

Theorem 2.1 (Ergodicity). The solution of (7) with x(t) € X and V(q) € C®(TY) is
geometrically ergodic. The same holds true when x(t) € Y, provided that the potential
V(q) € C®(R?) satisfies assumption 2.1.

The proof of this theorem, which is based on Markov chain-type arguments and which is
similar to the proof presented in [45], see also [34], can be found in appendix B.

We can prove exponentially fast convergence to equilibrium using tools from the theory of
hypocoercivity [48]. We will use the notation K := Ker(£) and H pl for the weighted Sobolev

space H' with respect to 14 on either X or Y.

Theorem 2.2. Let —L be the generator of the process x(t) € X, the solution of (7) and assume
that V(q) € C*® (T9). Then there exist constants C, L > 0 such that

—tL —At
le™ e > miyc < Ce™™

The same holds true when x(t) € Y, provided that the potential satisfies assumptions 2.1(i)
and 2.1(iii).

Using the tools from [48] we can prove exponentially fast convergence to equilibrium
in relative entropy. The relative entropy (or Kullback information) between two probability
measures u and v with smooth densities f and p, respectively, is defined as

Hy(5) = [ rioe (%) dz.

We will measure the distance in relative entropy between the law of the process x(¢) at time
¢t and the equilibrium distribution . Since the operator % + L is hypoelliptic, the law of the
process x(t) in (7) has a smooth density with respect to Lebesgue which we will denote by f;.

Theorem 2.3 (Convergence to equilibrium). Ler f; be the density of the law of the process
x(t) at time t and assume that H,(fy) < +ooand V(q) € C % (T9). Then there exist constants
C, o > 0 such that

Hp (fl) < Ceime(f())-
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The same holds true when x(t) € Y, assuming that H,(fy) < +oo and provided that the
potential V (q) satisfies assumption 2.1(i) and 2.1(iii).

Remark 2.1. In view of the Csiszar—Kullback (Pinsker) inequality

1
ﬂﬁ—ﬂé<mmx (11)

Theorem 2.3 implies that, for initial data with finite relative entropy, we have exponentially
fast convergence to equilibrium in L'. For more details on inequality (11), we refer the reader
to [4,32,47].

The proofs of theorems 2.2 and 2.3 are presented in section 3.

Estimates on the Markov semigroup associated with the Langevin equation and its
derivatives can be proved using an appropriate Lyapunov function with time dependent
coefficients [17,22]. In this paper we use similar techniques to obtain estimates on the Markov
semigroup and its derivatives for the Markovian approximation to the GLE, equation (7). We
introduce Cy, k =0,1,2withCy = A, C; = [A, B]and C, = [C}, B] (see section 2.1). We
will use the notation Lf) = L%(-; pg(dzx)) where - is either X or Y.

Theorem 2.4 (Estimates on derivatives of the Markov semigroup). Let —L be the gener-
ator of the process x(t) € X, the solution of (7) with V(q) € C®(T%. Then the Markov
semigroup e~'* satisfies the bounds

ICke ™ lzrs < . k=0,1,2 and 1€ (1], (12)
» P 1
for some (explicitly computable) positive constant c. The same holds true when x(t) € Y,
provided that the potential V (q) satisfies assumption 2.1(i) and (iii).

Remark 2.2. Theorem 2.4 is a short time asymptotics result. As noticed in [22], using
estimate (12) together with the semigroup property and the contractivity of the semigroup
we obtain that Vh € L? and V1 > 0

”Ckeflﬁh”ll% — Hckei%[’ (e*(f*%)[,h>

L3
142k
c2 e P R,

<
< cllhlz,

hence

1
ICe ™ hll2 <c (1 + —) Al 2 k=0,1,2, t>0, hel.
P t3 P
Remark 2.3. This result can also be obtained by applying theorem A.3. Malliavin calculus-

based arguments show that estimate (12) is sharp.

When the potential V(q) is periodic, the particle position, appropriately rescaled,
converges weakly to a Brownian motion with a diffusion coefficient which can be calculated
in terms of the solution of an appropriate Poisson equation. Results of this form have been
known for a long time for the Smoluchowski (overdamped) equation [42, chapter 13] as well
as for the Langevin dynamics [18, 40]. In this paper we prove a similar result for the GLE. We
will use the notation ¢¢ := ¢ - e, p¢ := p - e, where e denotes an arbitrary unit vector in R,

When V(gq) is 1-periodic then g (¢) enters in the definition of the process x(f) =
{g@®), p(t), z(t)} only mod 1, so we may replace ¢(¢) by g(¢) € T? := R¢/Z. The Markov
process x(1) = {g(t), p(t), z(t)} has state space T¢ x R? x R"¢ and, according to theorem 2.1,
itis an ergodic Markov process with invariant measure given by (10). For this process we prove
the homogenization theorem. To simplify the notation we shall drop the underbar from x(¢)
and ¢g(7).
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Theorem 2.5 (Homogenization). Let x(t) be the solution of (7) with V(q) € C % (T9Y with
stationary initial conditions. Then the rescaled process ¢ (t) == e-eq(t/ €2) converges weakly
on C([0, T, R) to a Brownian motion with diffusion coefficient D with

D :=De-e=p"> oIV ¢, (13)

j=1

where ¢¢ € L% is the unique, smooth, mean zero, periodic in q solution of the Poisson equation

L¢® = p* (14)
on X. Furthermore, the following estimates hold
e 4 - o
0<D*< 5 Z ex (15)

i=1

The proof of this theorem is based on a careful study of the Poisson equation (14). The
well-posedness of this equation follows from the compactness of the resolvent of L.

Proposition 2.1. Let —L be the generator of the process x(t) € X, the solution of (7) and
assume that V(q) € C®(T?). Then L has compact resolvent in Lf) /K. The same holds true
when x(t) € Y, provided that the assumptions of theorem 2.2 are satisfied.

Let g (¢) be the solution of the Langevin equation (9) and let g” (¢) := g(y¢). Itis well
known that this rescaled process converges strongly in the overdamped limit y — +00 to the
solution of the Smoluchowski equation [37, chapter 10]

G=—VV(g)++28"'W. (16)

Similar results have also been proven in infinite dimensions [6, 7]. In this paper, we prove a
result of this type for the convergence of solutions to the Markovian approximation of the GLE
to the Langevin equation in the strong topology and obtain a formula for the friction coefficient
that appears in the limiting Langevin equation.

Consider (1) with the rescaled noise process

Fé(t) = %F(r/e), (a7)
which is a mean zero stationary Gaussian process with autocorrelation function
ye@) = éy(t/é)- (18)
For the memory kernel (6), y€(¢) becomes
ye() = i Metm (19)
=1 €

Consequently, the rescaled noise process (17) is obtained by rescaling the coefficients in (7)

according to A; — %, o — 02—’ Under this rescaling the SDEs become

dg(r) = p()ds, (20a)

dp(t) = —V,V(g)dt + ! ik (t)dt (20D)
p - q q \/E o iZi )

d _ Ai o; 20[,',371 . .
zi(t) = —ﬁp(t)dt—?zi(t)dt+ . dw;, i=1,...,m. (20¢)
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Theorem 2.6 (The white noise limit). Lez {g(¢), p(?), z(¢t)} € X be the solution of (20) with
V(q) € C®(T¢) and initial conditions having finite moments of all orders. Then the process
{q(t), p(¢)} converges strongly, as € — 0, to the solution of the Langevin equation

dQ(t) = P(t)dt,
{dP(t) = (=VaV(Q) - T ZPm) dr+ X, 2 4w, @b

with the same initial conditions as q and p. Furthermore, for anyn > 1, the following estimate
holds:

lg(t) = Qoo + 1 P(1) = P()lln00 < Ce2, (22)

where || f(D)lnoco = (Esup,r [V The same result holds true when
{g@®), p(t), z(t)} € Y provided that the potential V (q) satisfies assumption 2.1(iii).
Consequently, the process {q(t), p(t)} converges weakly to the solution of the Langevin
equation

{dQ(t) = P(1)dt, 23)

dP(t) = (=V,V(Q(1) —yP) dr + /2y~ 1dW,

where the friction coefficient y is given by the formula
moa2
A
y=> - (24)
j=1 i

Remark 2.4. Note that the friction coefficient in (24) is precisely
+00
0

with y,,(¢) defined in (6), which is the formula for the friction coefficient that is commonly
used in statistical physics.

2.1. Notation

Forxz(t) = (g, p,2) € Y = RY x R4 x R orz(t) € X := T¢ x R? x R¥" consider the
operator £ defined in (8):

m
—L=p-Vy=V V(@) -Vp+ Y iz |-V,

j=1
m
+ Z (—Olij Vg = Ajp -V + 'B_IO‘J’AZ/) ’ (25)
j=1
with kernel K := Ker£. The density of the invariant measure of the process x(¢) is
ps(pq.2) = Zle—ﬂ(vw>+§|p|2+%|z\2>, 25 = /e—ﬁ(V<q)+%|p\2+%lz\2) dpdq dz, (26)
B
where | - | denotes either the Euclidean or the matrix norm. In (25), V is the gradient (or the

derivative when d = 1) and A the Laplacian. V? denotes the Hessian and if O is an operator
then O* is its adjoint in L? := L*(-; ug(de)). Define

B=—p-Vy+V,V -V, => 4 (z;- Vo —p-Vs)). 27)
j=1
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We easily check that B* = —B. To simplify the notation, we set 8 = o; = 1. Whenm = 1
then A; = —0;, (derivative with respect to the ith component of z) so that A} = —z; + 9., and
we can write

d
L=B+Y AjA; = B+A"A, (28)
i=1
where A is intended to be the row vector of operators (Aj, ..., Ay) ( the same for A*). More

precisely, if m = 1 then: A : L% — Lf) QR B: Lf) — Lf,, [A*, A] : Lf) — Lf), being
[A*, A] = Z?ZI[A"T, Aj]; on the other hand [A, A*] : le) — L% ® R? @ R? is a matrix
of operators whose i;jth component is given by [A, A*];; := [A;, A%]; in an analogous way
[AA]: L2 — L2 ® R? @ R? is a matrix of operators with [A, Al;; := [A;, A;]; finally
C :=1[A,B],C: Lf) — Li ® R? is a vector of operators, C; = [A;,Bl,i = 1...d, and
the same holds for C, :=[C, B], C; : L — L2 @ R%.

When m > 1 then (28) becomes

m d
L=B+) Y AjA; (29)

i=1 j=1

with A;; = —az,,f i.e. the partial derivative with respect to the jth component of z;, and
Al =—zi + d;, . We will use the notation
L=B+A%A, (30)

meaning either (28) or (29). For a detailed account on the use of this notation, see
[48, pp 14-15].

As for the norms, unless otherwise specified, || - || indicates the norm of L2, || - ||% =
[A-1I>+IC - |+ |ICy - |I* is a kind of homogeneous H'(Y; j4(de)) =: H, norm and
=03, =1 - 1>+ 1A > +]IC - |* +[IC2 - |* is the usual inhomogeneous one. The inner
produéts in these Hilbert spaces are denoted by (-, -), (-, -); and (-, -) Hs respectively.

3. Convergence to equilibrium

In this section we present the proofs of theorems 2.2 and 2.3. As a preliminary result we show
that — £ given by (8) generates a contraction semigroup.

Proposition 3.1. Let —L be the generator of the process x(t) € X, the solution of (7) and
assume that V(q) € C*®°(RY). Then —L generates a contraction semigroup.

Proof. The proof is almost identical to the proof of proposition 5.5 in [21] and we will be very
brief?. Let £ = B + A*A. To simplify the notation, we will set all the constants equal to 1
and will also consider the case d = m = 1. Clearly, £ is an accretive operator. Furthermore,
its domain of definition is dense in Lf,. Thus, we can consider its closure, which we will still
denote by £. We define T = £ + 2/. From the Lumer—Phillips theorem, [43, theorem X 48],
to prove that £ generates a contraction semigroup it is sufficient to show that the range of T is
dense in Lf). For this it is sufficient to show that if

(fiTu)=0 Yu € C{°, 31

2 Note, however, that rather than transforming £ into a Schrodinger operator and working in a flat L? space, we work
with the generator in its original form in the weighted L? space.
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then f = 0. Note that equation (31) is equivalent to (A*A — B+21) f = 0 in the distributional
sense. Hence, by hypoellipticity (see equation (32)), this implies that f is a C* function.
Following the proof of [21, proposition 5.5], we introduce a family of cut-off functions

- P <
g, p.2)i=¢ (k) ¢ (a(k)) ¢ (w(k)> . VkeN,.

where ¢ is a C* function satisfying ¢ € [0, 1], ¢ = 1 on B(0, 1) and supp ¢ € B(0, 2), o (k)
and w (k) are positive functions which we will choose later on. With calculations analogous
to those presented in [21, proposition 5.5] we have that for any u € C*,

(f, T(GFu)) — (3(Ce f), 9 (¢ru))
= 3.1, 3.(gfw) + (f, B(cRw)) +2(f, &fu) — (3G f), 3, (Leu))
= (&0, fo ud &) — (3, 8k, ud L) — (f.8k, Gudou) +2(f, Cfu) + (f, B(EEu)).

Let now f be the solution of (31) and choose # = f in the above identity to obtain

208 O + 118G HOIF = 1380 FI* = (f, BGE ).

We use now the identity ( f, B({k2 ) = (& f?, B&y), which follows from the antisymmetry of
B, to deduce

2015 fI1P < o8l — (oS>, BE).
Setting C‘(k) 1= SUP|, <ok [0,V (q)], we then have
1
w? (k)

We now choose a(k) and w(k) such that, as k — o0, w(k) — 00, C‘(k)/oz(k) — 0 and
k/a(k), k/w(k) — 0. So, letting k — oo, from the above inequality we obtain || f||*> = 0,
hence f = 0. (|

2 2 2 % 2 L 2 L 2
205 fII7 < 1A=+ +a(k) (WAl +a(k)”f” +w(k)”f”'

3.1. Hypocoercivity

Background material on hypocoercivity is presented in appendix A. In this section we only
give the definition of hypocoercivity. To this end, let 7 be an unbounded operator on a Hilbert
space ‘H with kernel . Let H be another Hilbert space continuously and densely embedded
in KC+.

Definition 3.1 (Hypocoercivity). Assume 7T generates a continuous semigroup. Then T is
said to be A-hypocoercive on 'H if there exists a constant k > 0 such that

lehl<ce™ Al YheH and 120,

We say that an unbounded linear operator S on H is relatively bounded with respect to the
(linear unbounded) operators T, ..., T, if D(S) C ("D(7T})) and 3 a constant & > 0 s.t.

Vh € D(S), IShIl < a(ITihll +-- -+ [ Th|).

The basic idea employed in the proof of exponentially fast convergence to equilibrium for
hypocoercive diffusions is to appropriately construct a scalar product on H, ; by adding lower
order terms and then use the fact that hypocoercivity is invariant under a change of equivalent
norms, whereas coercivity does not enjoy such invariance. Finally, we note that S, the class
of Schwartz functions, is dense in D(A) N D(B) as well as in Li. This guarantees that all the
operations performed with these (unbounded) operators are well defined.
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Setm =1=d,a =i = = 1. The first two commutators are

Ci=C=[A,B]l=09, and C,=[C,B]=09,—0,. (32)
Hence the operator is hypoelliptic [23]. Furthermore,

[A,A]=0 [A,C]=0 [A, C,] =0, (33a)

[A, A*] =1 [C,A*] =0 [Ca, A*] = —1, (33b)

[Cy, Bl = —3°Vd, — 3, (33¢)

[C,C*]=1 [C5,Cl=—1— 8;V, (334d)

where [ is the identity operator.

3.2. Proof of theorem 2.2

Proof. We will use theorem A.2 . To this end, set
P=A"A+C*C+C;C,

and note that Ker(P) = K =: KerL contains only constants; in fact
Ker(P) = Ker(A*A) N Ker(C*C) N Ker(C5C2) = Ker(A) N Ker(C) N Ker(Cy).
To show that L = Ker(A*A) N Ker(C*C) N Ker(C;C»): the inclusion 2 is obvious. For the
other inclusion: if 4 € K then ||AA||> + ||Ch||> + |Coh]? =0 = Ah = Ch = C,h = 0.

Theorem A.2 requires two sets of hypotheses to be fulfilled. Hypotheses 1, 2 and 3 in
theorem A.2 are quantitative assumptions, which are satisfied in our case with N = 2, Cy = A,
Cy=C,R, =R, =0, R; =[C;, B](thisis to have C3 = 0) and thanks to assumption 2.1(iii).
Hypothesis 4 requires, in our case, for the operator P to be k-coercive on K+ = L%/ KC. The
coercivity of P is equivalent to

AR +[ICh|* + | CohI1* = k||h]I°,
that is, more explicitly,

VR + IV h )+ 1 (Vz = Vo) hIP = k]
Using the fact that ||la — b||> > @ — @, we have

IV + VR0 + 1 (Ve = Vo) hIZ = 3 (VA1 + VA1 + 1V, A1)
so we just need

VR + IV k)2 + [Vgh|* = xR

to hold true. Since g is a product measure, we only need to verify that®
[ VbR 0 g = [ et @ aq

holds true for some constant &, where the notation (h) := [he™" @ has been used. It is a
standard result that if V(¢) € C?(RY) is such that e~V / Z is a probability density and

2
VV@ " sz(q) AV 25 oo (34)

then e V@ /Z satisfies a Poincaré inequality (see, e.g. [48, theorem A.1]). From
assumption 2.1(iii), condition (34) is satisfied. We can conclude that there exist a scalar

3 To simplify the notation we have set 8 = 1.
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product ((, -)) inducing a norm equivalent to the inhomogeneous norm of H ; and a constant
A > 0 such that £ is coercive in this norm:

Vh e L2/K, ((h, L)) = 3((h, h)).

This implies that £ is hypocoercive in this norm, hence it is hypocoercive on Lf) /K endowed
with the || - ||Hp‘ norm:

le™“hollmy < Ce™ |lholl .- (35)
0

Remark 3.1. The orthogonal space to K is the same with respect to both the (-, -); and the
G,y | NOIMS; moreover, since P is coercive, these two norms are equivalent.

Remark 3.2. Theorem A.3 in appendix A allows us to state a similar result when the initial
datum is in Lf). In fact, using remark 3.1,

C
le™“hllm < Al t€(0,1]. (36)
2

So, putting together (35) and (36) we obtain, for0 < 7y < ¢, < I:
le™“holl iy = lle™ e holl gy = lle™ ™ hy, |1y

< Ce—k(r—to)”hm”HA < Cefl(tfto)”eftthOHHp]

e—)\(l‘—lo)
< c———llholl, (37
0

where the notation e 0£hy =: h, has been used.

Remark 3.3. The proof is identical when m, d > 1. In this case we can think of A as a matrix
of operators, see (29).

3.3. Proof of theorem 2.3

Proof. For simplicity we present the proof of this result in one dimension, i.e. d = 1, and for
m = 1; we also set « = B = 1. The extension to arbitrary dimensions is straightforward.

Let f, denote the density of the law of the process x(¢), i.e. the solution of the Fokker—Plank
equation

o f;+L f, =0,
where £’ denotes the (flat) L? adjoint of £, namely

L' = pdy —3,Vi,+z0, — pd, — d,(z-) — 8.
We set f; = ph;. Then h;, satisfies the equation

dh, = Bh, — A*Ah,. (38)
We apply theorem A.4 to the operator 7 = —B + A*A with
A= -0, Ci =—9,, Cy = —0,, Z, =1, Ry, = —0,.

Furthermore assumption 2.1(i) and (iii) together with the Holley—Strook perturbation lemma
imply that Z~'e~V@ satisfies a logarithmic Sobolev inequality (LSI).
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Hypotheses 1, 2 and 4 are automatically satisfied. We put C, = 9, and we added the
remainder R, in order to fulfill hypothesis 4. Hypothesis 3 is satisfied on account of assumption
2.1 (iii). Now consider the relative entropy H,(f),

Hp(f)szlog (%) dqdpdr:/hloghd,o, f=ph (39)

and the Fisher information I, ( f)

1 = [ £V Iogt P dgdpar = [ hiVioghPdp.  f = ph. @0
Then if the initial datum has finite relative entropy, we obtain that

Hy(f) = O@™) (41)
for some & > 0 and for # > 0. If the initial datum has also finite Fisher information then

I,(f) = O™, (42)
as well. O

Remark 3.4. We note that (42), together with the LSI, implies (41).

Remark 3.5. In view of the LSI, it is interesting to note that, by applying theorem A.5, we get
the following bounds:

C
fmck loghi?dp < tm/ho log o dp. (43)

for k =0, 1, 2 and ¢ an explicitly computable positive constant.

4. Bounds on the derivatives of the Markov semigroup

Throughout this section we will use the notation u = e "“uy. We introduce the Lyapunov
function

_ 2 3 2 5 2 2 4 2
F(1) = aot|Aull” + ait” |Cul|” + axt” | Coul|” + bot“(Au, Cu) +17b1(Cu, Cou) + b |lu|”,

1 €(0,1], (44)

where a;, b;, j = 0, 1, 2 are positive constants to be chosen.

Lemma 4.1. There exist constants aj, b, j = 0, 1, 2 such that the time derivative 0, F of the
Lyapunov function along the semigroup is negative.

Proof. We will calculate the time derivative of each term in (44) separately and using the
explicit relations (33):

Ollull® = —2(Lu, u) = —2|| Au]|®,

3 (Au, Au) = =2(Cu, Au) — 2|A*Au|)* = =2(Cu, Au) — 2||Au|* — 2||A%u|?,

9, (Cu, Cu) = —=2||ACul|*> — 2(Cou, Cu),

9 (Cau, Cou) = ((2+0;V)Cou, Cu) — 2| ACou||* + 2(Au, Cou),

9 (Au, Cu) = —2(A%u, ACu) — (Au, Cu) — ||Cu|)* — (Au, Cou),

3, (Cu, Cou) = —||Cou||* — 2(ACu, ACru) +2||Cul* + (Cu, Au).
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Putting everything together we obtain

8, F(t) = — 2apt||A%u))® = 2a13 | ACu||* — 2a2° || ACou? (45a)
— 2bot*(A%u, ACu) — 2b11*(ACu, ACu) (45b)
+ (=2apt + ag — 2by) || Aull® + Bai 1> + 2b1t* — byt*)||Cu|? (45¢)
+ (Baat* — bitM || Cou|)? + Rbot — 2apt — bot* + bit*)(Au, Cu) (45d)
+ (4b113 = 2a11> + 2a,1°) (Cu, Cou) + Qast® — bot*)(Au, Caut). (45¢)

Now we estimate the sum of the first and of the second line (i.e. the sum of all the terms where
A%, AC and AC, appear). Fort € (0, 1] we have
(45a) + (45b) < — 2aot || A%ul|? + 2bot*|| Aul| | ACu||
+2b1 14| ACul|| | ACou|| — 2a183||ACu|)* — 2a26° || ACou ||*
< —2aot||A%u|)® + b3t | A%ul)* + 2| ACu||* — 2a,£* | ACu|?
+ D2 ACu|* + | ACu|)* — 2a2t° | ACoul|*.
Similarly for the sum of the remaining terms (those with A, C and C,) we have
(45¢) + (45d) + (45¢) < (=2apt + ag — 2b>) || Aul?
+(2bot + 2aot + bot> + b1t || Aul|||Cu || + Qaat’® + bot>) || Aul||| Cou|
+(3ait? +2bit* — bot?)||Cull® + Bast* — bit*) | Cou||?
+(4b1 13 + 2a11% + 2a,1%) || Cu| || Coue|
< (<2aqt +ag — 2bo) || Aull* + ag || Au|)* + || Cu|)?

+§bzllAull2 + thIICuIIZ + lb2||Au||2 + iIICull2
270 2 271 2

2 2
t t
2.5 2 5 2 2 2 2
+ay || Au||” + || Coul| +3bollAull +5||Czu||
+(3ar1? 4+ 2bit* — bot?)||Cull® + Baxt* — bit*) | Cou||?
2017 | Cull” + | Coul)* + ait | Cull® + ]| Cou|?
2.5 2 5 2
+a3t’ || Cull* + || Cou*.

Choosing the constants in such a way that ’ by > ay > by > a; > by > ap > 1/c |, where ¢

is a constant depending on the bound on the second derivative of the potential, we obtain that
oF <0Vt e(0,1]. |

Proof of theorem 2.4. We use the previous lemma to deduce

aot | Aull® + ar | Cul|* + axt® | Coul|* + bot* (Au, Cu) + t*by (Cu, Caut) + b |lull* < balluo|l*.

(46)
This, in turn, implies that

2 2 K 2
(IVeull” = [[Aull <7||uo||,
2 2 K 2
IVoull” = [Cull <t—3lluo||,

IVoull>  IV.u|? 2 2 _ K 2

3 2 < [IVgu = Vou||” = || Coul| <t—5||uoll

2 _ K 2
= [[Veull” < t—slluoll ,
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where « is an explicitly computable positive constant. The previous inequalities are justified
by the fact that

aot | Au|)® + a1 || Cul|? + art® || Cou||* + bot*(Au, Cu) + t*b (Cu, Cou)
> (aor = 200 Y paurz s+ (@ = 5 =28 jcup + (s = £ ) jcoul?
z | aot — — u at> — — — 1t — u at” — — u
L) : 2 2 2 2 )12

and the second line is positive thanks to the choice of the constants we made. U
Remark 3.3 holds also in this case.

Remark 4.1. From estimates (12), similar estimates on A*e ™", e 7'£" A®, C*e £, e £ C®,
Cze™'£" and e~"£"C; follow, where % and e stand for either the Lf]-adjoint or nothing. In fact

(i) (Ae™"“f, g) = (fre "F A%g) < A fllgl < I fllgl
= (f,e £ A*g) < L1 £1gl. choose f = e %" A*g and the result on e '£" A* follows.
(ii) Using [A, A*] = I we have ||A*e"“ug||> = ||A*u||> = || Au||* +||u||>, hence the estimate
for A*e'~. Taking the adjoint as in (i) we get the result for e '%"A.
(iii) For Ae™"£" we can just repeat the proof we wrote for Ae™'%, since the only thing that
changes when considering £* is the sign of B, which does not play any role in the proof.
Now, by acting as in (i) and (ii), we obtain the results for e "*A*,A*e~"*" and e " A.

5. The homogenization theorem

In this section we prove theorem 2.5. The proof of this theorem is based on standard techniques,
namely the central limit theorem for additive functionals of Markov processes [27,31,40],
which in turn is based on the martingale central limit theorem [12, theorem 7.1.4]. In order to
apply these techniques we need to study the Poisson equation

Lu=f. (47)

The boundary conditions for (47) are that u € L% and it is periodic in ¢q.

Proposition 5.1. Let f € LIZO NC*®(X) with fx fupg(dx) = 0. Then the Poisson equation (47)
has a unique smooth mean zero solution u € ij N C*®(X).

The proof of theorem 2.5 follows now from the above proposition.

Proof of theorem 2.5. To simplify the notation we present the proof ford = 1. Whend > 1
the same proof applies to the one-dimensional projections g¢ := g - e. In this case the diffusion
coefficient D is replaced by the projections of the diffusion tensor D¢ := De - e.

We consider the process x(¢) on X with stationary initial conditions. For non-stationary
initial conditions we need to combine the analysis presented below with the exponential
convergence to equilibrium, theorem 2.2. Since p € L% N C*°(X) and centred with respect
to the invariant measure g (da), proposition 5.1 applies and there exists a unique mean zero
solution ¢ € L> N C*(X) to the problem

L$ = p. (48)

We use Itd’s formula to obtain

dp = Lodt + Y \/20;713, ¢ dW;.
j=1
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We combine this, together with (48) and the equations of motion to deduce
qe(1) = €q(1/€)

t/e?
= €q(0) +e/ p(s)ds
0
€q(0) — € [p(q(t/€?), p(t/e)), z(t/€”)) — ¢(q(0), p(0), z(0))]

m t/e?
+er V208710, dW;(s)
j=1"0

=:€R+ M°.
Our stationarity assumption, together with the fact that ¢ € Lf), imply that
ElR‘ > < C.
To study the martingale term M€ we use the martingale central limit theorem [12, theorem 7.1.4]
or [42, theorem 3.33]. We have that M€(0) = 0, that M€ (¢) has continuous sample paths and,

by stationarity, that it has stationary increments. Furthermore, by ergodicity and the fact that
the Brownian motions W;(¢), i = 1, ..., m are independent, we deduce that

Lim (] _2Za, "o, o)t a.s.

Note that in view of estimate (50), we have that ||9,,¢|| < C. The above calculations imply
that the rescaled process g.(t) := eq(t/ €?) converges weakly in C([0, t]; R) to a Brownian
motion +/2D W (t) where

D=26"") ailld ¢l (49)
i=1

Remark 5.1. Note that when d > 1 the convergence of the one-dimensional projections
gé(t) := e - eq(t/e*) does not imply the convergence of the process g (1) = eq(t/e*)
[18, remark 2.3]. The proof of the homogenization theorem in the multidimensional case,
which is also based on the analysis of the Poisson equation, is very similar and it is omitted.
Similar results for diffusion processes with periodic coefficients in arbitrary dimensions can
be found in e.g. [5,41].

To prove estimate (15), we first show the upper bound and then the fact that the diffusion
coefficient is bounded away from zero. We set ¢ = g; + %z,- and use the Poisson equation
(48) to obtain
o
Egi = - )\,_iZl )
from which we obtain the estimate

19 gl < Zaﬂ 19, &ilI* = (Lei, &)

o
ﬂ)\. /glaz, :__-/pawglda:

< EIIBngiII-

Consequently,
1

9 gill < —. 50
19, &l )»i (50
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From this we obtain the following estimate on the diffusion coefficient D:
m 1 m
D=ZWKWMW=EZM
i=1 i=1

2 1
< Zﬁ«%ﬁﬁ+ﬁ>

2

1
azigi + )\'_

1

The fact that D > 0 is easily seen by contradiction. Assume that D = 0. Then by (49),
||8z,¢||2 =0Vi=1,...,m. Hence ¢ = ¢(q, p) and

L =—pdyd+03,Vpd+ ) 1izi0p$ = p.
i=1

Multiplying both sides by e%/2 and then integrating with respect to z; we get

_/paq(peZ?/ZdZi+\/8qvap¢eziz/2dzi
+/Al‘z:‘2€z’z/2 dZi+Z/)‘iZiZj8p¢ezi2/2 dz;

i
22
Z/pze“f/zdzi,

from which we conclude that ;0,¢ = O foralli =1, ..., m. Hence ¢ = ¢(g). By the same
reasoning we get that —pd,¢ = p, which does not have a periodic solution. (|

We now prove proposition 2.1

Proof of proposition 2.1. To prove the compactness of the resolvent we use (37) ( for example
with fp = 1/2) and the fact that the resolvent ﬁn’l = (npl + £)~! can be represented as the
Laplace transform of the semigroup:

o0
nq%w</ dre™"[le™ | (51)
0
o0
<C / dee e ™| A
0

C
< = A, 52
)LII l (52)

where C is a constant that does not depend on 7, since e < 1. The compactness of the
resolvent follows now from the compactness of the embedding of H /l into Lf). |

Proof of proposition 5.1. This is a consequence of the compactness of the resolvent of
L, which allows us to use Fredholm’s theorem. Recall that we are considering the Poisson
equation L¢ = f where f € L, N C*(X) and centred with respect to the invariant measure
p(da).

Set L,u = nu + Lu. Fredholm’s theorem applies so either the solution of

1 _ ~ ~ _
<51—£n1)u=h, h=c,"fn
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exists and is unique (and hence, by construction the solution to (47) is unique) or
(%I - L u = 0 admits a non-zero solution. We can rule out the latter option because
(%I — E;l)u = 0 is equivalent to Lu = 0; since we know that Ker£L contains only constants
and we require the solution to have mean zero, we can conclude that the only solution of the
equation Lu = Oisu = 0.

6. The white noise limit

Throughout this section C denotes a generic constant and c(f) denotes a generic positive
increasing continuous function bounded on compacts [0,T]; both C and c(¢) are independent
of €, even though they can depend on the coefficients {A;, ¢; }i=1, .. and they do depend on the
exponent n in estimate (22). To simplify the notation we present the proof in one dimension,
ie.d = 1 and we set § = 1. The proof is exactly the same in arbitrary dimensions. Let
(Q(), P(t)) € R x R be the solution to system (21), and (¢ (¢), p(¢), z(t)) be the solution to
system (20), then

La() — Q) |<f0 | p(s) — P(s) | ds.

i/ dsz,-<s>=—£<z,»<r>—zi<0>)—ﬁ/ dsp(s)+\/zw,-<r>,
Ve Jo o o Jo o

so that, setting 6; = A? /a;, we have

From (20c¢)

pt) —P@) = /0 (=9, V(g(9)) +3,V(Q(s5))) ds

m

m t )\i
+Ze,-f0 (Ps) = p(s)) ds = VE 3 8 (ai(t) =100
i=1 i=1

We use the Lipshitz continuity of 9,V (g) together with Holder’s inequality to obtain
m(T) :=E sup {|q(t) = Q) [" + | p(t) = P(1) "}
t€[0,T]

T
< cer E sup |q(s) — Q(s) |" dt
0 s€[0,1]

m T
+C (Z 9,.") T"—I/ E sup | p(s) — P(s) |" dt
i=1 0

s5€[0,7]
n = )\i " n
+ Ce2 Z <—> E sup |zi(t) —z(0)[".
i \%i 1€[0,T]
From this we deduce
T m
na(T) < Ce(T) / drn, (1) +Ce? Y E sup | z:(1) = z:(0) |
0 ‘= tel0T]
From Gronwall’s lemma we then have
m T m
n(T) < Cet Yy E sup |z,<(r>—zi(0)|"+Cc(T)e%/ dt Y E sup |zi(s) — zi(0)]"
‘o tel0T] 0 = selos]

and the result now follows from proposition 6.1.
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Proposition 6.1. With the same notation and assumptions as in theorem 2.6 the following
estimate holds true:

STE sup [5() - z(O)" < Ce(T) [Z Elz:(0)" + E[pO)]" + ElgO)" + 1} ,

i=1 t€[0,T] i=1

where c(t) is a positive increasing continuous function bounded on compacts [0, T].

Proof. From (20c¢),

_w NP Aj 20
zi(t) =e efz,-(0)+/ e (9% (——p(s)ds+,/—dw,~(s)). (33)
0 NG €

So from (20a), (20b) and (53) we have

4(t) + p(t) = — /0 dsd, V(q(s) + /O dsp(s) +q(0) + p(0)

m

1 ! o
+ﬁ Z)\, |:'/0 dse_7°zi(0)

i=1
] sa; $ ua;
+— dse™ / due™< ( — Aip(u) du + /20 dW,-(u))].
Vel 0
By integration by parts,

! i S uo;
fdse*%f due"? (—Aip(u)du+,/2aidwi)
0 0

r .
= et 4 (—A,»p(u)du +2a; dW,»(u)) ,

o Jo
hence, using again the Holder continuity of V (¢), we obtain

£(T):=E sup {lao" +1p®)1"}

t€[0,T]

T m
= Ce(T) [/O d1, (1) + E (JgO)]" + |pO)]") + Ce* > Elz; (0)[" + 1}

i=I

and by Gronwall’s lemma

5(T) < C [E (191" + |pO)") + Ce* ZE|zi<O)|"} (1+e(T)),

i=1

which implies

E sup |p@)l" < [E (19" + [p©O)I") + Ce? ZEIZ,-(O)I"} (1+c(T)). (54)
tel0, T i—1
Since by (53) we have
E sup |z;(t)]" < C (Elzi(O)I” +E sup [p@)|"+ 1) , (55)
t€[0,T] 1€[0,T]

Proposition 6.1 follows from (54) and (55). O
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Appendix A. Hypocoercivity

In this appendix we recall some of the main results from the theory of hypocoercivity, as
presented in [48]. Throughout this appendix we will use the notation introduced in section 2.1
and in definition 3.1.

Definition A.1 (Coercivity). With the same notation of definition 3.1, the operator T is said
to be A-coercive on 'H if

(Th, h)j >A||h||§:l Yh € KX 0 D(T).

The following proposition gives an equivalent definition of coercivity.

Proposition A.1. With the same notation as in definition A.1, T is A-coercive on H iff
e Thllz<e™ | kg VheH and t>0.

Theorem A.2. Let L be an operator of the form L = A*A + B, with B* = —B, K = KerLl
and assume there exists N € N such that

[Ci—1,B]=C;+R; 1<j<N+1, Co=A, Cys1 =0. (56)
Consider the following assumptions: fork =0,..., N + 1

1. [A, Ci] is relatively bounded with respect to {C}og <k and {CjA}ogj<i—1-

2. [C, A*] is relatively bounded with respect to I and {C}og <k (here I indicates the
identity operator on ij ).

3. Ry is relatively bounded with respect to {C}og j<k—1 and {C;A}ogj<k—1-

4. ZI]-V:O C3C; is k-coercive for some k > 0.

If assumptions 1-3 are satisfied then there exists a scalar product ((-,-)) on H l} defining a
norm equivalent to the usual H /} norm and such that

N
Vh e HY/K, ((h. Lh)) > K> |C;hlP, (57)
j=0

for some constant K > 0. Furthermore, if assumption 4 is satisfied, then there exists a constant
A > 0 such that

Vh € H, /K, ((h, Lh)) = A((h, h)).
In particular, L is hypocoercive in H ; /K, ie.

—tL -2
le™ a1} c—m1c < Ce !
for some C, A > O.

Theorem A.3. With the same notation as in theorem A.2, if assumptions 1-3 are satisfied then
C
ICke™ Rl < ——IIAll, Vk=0,...,N,
[k+i

for all functions h € Lf).
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Theorem A.4. Let V(x) € C®(R?) such that u(dx) = e=V® dx is a probability measure on
R? and assume that L generates a semigroup on a suitable space of positive functions. Let

{A;}1<j<m and B be first-order differential operators with smooth coefficients, with B = — B*.
Assume there exists N € N such that
[Cj_l,B]ZCj+Rj 1<]<N+1, C():A,CN+1=O.

If, for 0 < k < N + 1 the following assumptions are fulfilled

. [A, Ci] is pointwise bounded with respect to A.

. [Ck, A*] is pointwise bounded with respect to I and {C}og j<k-

Ry is pointwise bounded with respect to {C Yo j<i—1-

. [A, Ci)* is pointwise bounded relatively to I and A.

. there exists a positive constant A > 0 such that Zk C;Cr = Al pointwise on R9 (I is the
identity matrix on R?).

6. The probability measure u satisfies a logarithmic Sobolev inequality.

L AN W~

Then the Kullback information (39) and the Fisher information (40) decay exponentially fast
to zero.

Theorem A.5. With the same notation as in theorem A.4, let V(x) € C®(R?) be such that
w(dx) = e V™ dx is a probability measure on R" and assume that L generates a semigroup
on a suitable space of positive functions. If assumptions 1-4 of theorem A.4 are fulfilled, then
the following bounds hold

C
fht | Celogh, > du < e /ho log hodu Vk=0,...,N,

where h, = f;/p and f; is the density of the law of the process with generator —L.

Appendix B. Ergodicity

This appendix is devoted to the proof of theorem 2.1. We apply Markov chain techniques
[34, 35, 45] to prove ergodicity of the Markov process x(t) := {q(¢), p(¢), z(¢)} given by (7).
To be more precise, we will study the ergodic properties of the following SDEs:

q =p, (58a)
p=-V,V(g)+r, (58b)
F=—p—r+W. (58¢)
We consider both the case ¢ € RY and ¢ € T? and p,r € R?. L = —L is the generator of

the process. The extension to the case r € R” is straightforward, so we shall not present it.
Throughout this appendix (-, -) denotes the Euclidean inner product. The main result of this
appendix is theorem 2.1, which we include here for the reader’s convenience.

Theorem B.1 (Ergodicity). The solution of (58) with x(t) € X and V(q) € C®(T?9) is
geometrically ergodic. The same holds true when x(t) € Y, provided that the potential
Vig) e C*® (RY) satisfies assumption 2.1.

Following [34] and [33], let P;(x, A) be the transition kernel of the Markov process x(?).
Consider the discretized process {x,},cn, obtained by sampling at the rate 7 > 0 and with
transition kernel P(x, A) := Pr(x, A).

Lyapunov Condition. There exists a function G(x) : R* — [1, 00) such that G(x) — oo
as ||x|| > ooand LG(x) < —aG(x) +d for some a,d > 0.
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Minorization condition. There exist 7T > 0,1 > 0 and a probability measure v, with
v(C¢ = 0and v(C) = 1 for some fixed compact set C in the phase space, such that
Pr(x, A) > nv(A) YA e BRY), xeC.
Consider now the set G = {x € R¥ : G(x) < %} for some y € (e7*7/2, 1), G, a and
d as in the Lyapunov condition. We will use the following result, the proof of which can be
found in [35].

Theorem B.2. If there exists a sampling rate T > 0 such that the resulting chain {x,},cn is a
Markov chain satisfying the minorization condition on the set G and there exists a function G
satisfying the Lyapunov condition, then the process is ergodic.

Assumption (x). Let B,(y) € R3? be the ball of radius s centred in y. For some fixed compact
set C we have

e P;(x, A) has a density p,(x, y) which is continuous V(x, y) € C x C, more precisely
P = [ pndy  vAEBEHNBC. e
A

e V8 > 0 one can find a = #(§) such that
P:(x, B;(x*)) > 0 for some x* € int(C), Vx € C.

We have the following result.
Lemma B.1. Assumption (x) => Minorization Condition.

We shall prove that, under the assumptions of theorems 2.1, B.2 applies, hence system (58) is
ergodic.

Proof of theorem B.1. Consider first the case x(f) € X. Let V(g) be a C*(T¢) potential,
V(q) > —k for some positive constant k. Consider the function

~ B , C.5
Gx)=C+ EIIPII + EIIVII +DV(g)+H(p,r),
where B, C, D, H and C are positive constants to be chosen. We have that
. B C H H
G >C+— Zr =) - = 2 —|Ir|I*> - Dk, 59
(x) 3 Pl 5 Il 5 Pl 5 Il (59)

soweneed B > H,C > H and C > Dk. Moreover,
LG(x) = D(V,V,p)—B(V,V,p)—H(V,V,r)+ B(r, p) + H||r||2
—C(p.r)—Hlpl> = Clrl|> = H(p.r)+C
H
<HWW+ZM%VW—HWW—CWW+C+HWM
where we have chosen B = D = C + H. On the other hand, since V(¢) < K,
G = ~2BIpIP = 2CIrl? —ak B — allirl? — a2y pp2
X))z —= — =CJr||*—a —a—|r||F —a—
2 P 2 2 P

so imposing also 2H — C < —‘2—’(C +H), —H < —%(B + H) for some a > 0, the Lyapunov
condition is satisfied. One possible choiceisa = 1/4, B = 13/16,C =5/8 and H = 3/16.
Note that from what we have just proven it follows that VI > 1 we have

LG(x) < —a/G(x) +d,, (60)
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for some suitable positive constants ¢; and ﬁ;. In fact,
3, G(x) =1G(x)""d,,G(x),
3, G(x) =1G(x)d,,G(x)
and
2G(x) =10, [IGx)19,Gx)] =11 — DGx)'*(3,G)* +1G(x)' '3 G (x).
Furthermore, using (59), we obtain
10— 1DHGx)*0,6)* <aG)',
so that
LG(x) <IGX)'LG(x) +¢,G(x)' .
Hence, using what we have proven in the case / = 1, we obtain (60).
Consider now the case x(¢) € Y. We introduce the Lyapunov function
Gx)=C+ %nqn2 + gnpn2 + %nrn2 + DV (q)
+E(p,q)+ F(g,r)+H(p,r)+M(V,V, p).
Consequently,
V,G =Aq+DV,V+Ep+Fr+MV*V(q) - p,
V,G=Bp+Eq+Hr+MV,V,
V.G =Cr+Fq+ Hp.
Thus,
LG(x) = A(p.q) + D(V,V., p)+ E|lp|> + F(p,r) — B(V,V, p)
—E(V,V,q)— H(V,V,r)+B(p,r)+ E(q,r) + H|r|?
—C(p,r) = F(p,q) — HlpI> +M(p,V*V(q) - p)
—Cllrl|* = F(r,q) — H(p,r) +C — M|V, VI|[*+ M, V,V)
From assumption 2.1(iii) it follows that there exist constants B and & such that
& llgll* = BV, V> — +oo as [lg||> — +oc.

Hence, it follows that G satisfies the Lyapunov condition. Also in this case, one can prove that
the Lyapunov condition holds for G, 1> 1,as well.

As for assumption (%), first of all let us note that, since the operator 9, + £ is hypoelliptic,
the transition probability has a density; because the SDE we consider has time independent
coefficients the density is C* provided that V (g) € C* [38]. Moreover, studying the control
problem associated with dx = b(x)dt + o dw, namely dX = b(X)dt + o dU where U (¢)
is a smooth control, and using the Stroock—Varadhan support Theorem, we can prove that
P,(x, A) > 0Vx € R*, ¢ > 0 and for any open A € R,

Consider now the set G; = {g : R* — R, measurable :| g(x) |< G(x)'}. Then there
exist constants k = k(I) and A = A(l), such that Vg € G;

|E*g(x(1) — p(g)| < kG(xo)e™, 120, (61)

that is, the process is geometrically ergodic, see [33, theorem 3.2] or [35, theorem 15.0.1].
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