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1. Introduction

Consider a stochastic differential system of the type

t
Xi :X0+/ayH(X57Ys)d8a
i ; (1.1)
n:Yo—/axH(Xs,Ys)ds—/F(Xs,Ys) 0,H(X,.Y.)ds + W,
0 0

where X, Y; and W; belong to R?. The process (W}) is a standard Brownian
motion. Here and in all the paper, for all function ¢ defined on R% x R?, we
denote by 9,¢ the vector (0¢/0x;,1 < i < d); the notation J,¢ is defined
similarly.

Under the assumptions stated below, the Hamiltonian function H and the
function F' are such that there exists a unique global solution to equation (1.1)
and this solution is an ergodic process. Soize [20] describes the applications of
such models in Mechanics, investigates the question of existence and uniqueness
of the invariant law and, under appropriate constraints on H and F', give explicit
formulae for the density p(x,y) of the unique invariant probability measure p of
(X4,Y:). If such constraints are not satisfied, one must use numerial methods
to approximate quantities of the type [ fdu.

The objective of this paper is two-fold. We first study the large time be-
haviour of

u(t,2y) = (2,y) — Eay F(X0, Yi) / fdp,

for all smooth function f with polynomial growth at infinity. Our aim is to
prove the exponential decay to 0 of w(t,z,y) and all its derivatives when ¢t
goes to infinity, for all (z,y) in R??. In analytical terms, that means that we
prove the exponential decay in time of the solution of a degenerate parabolic
partial differential equation with non globally Lipschitz coefficients, and of the
spatial derivatives of this solution. In this context, under our hypotheses (see
Hypothesis 1.1 below), our result extends those of, e.g., Bakry [1], Malrieu [9],
Ganidis, Roynette and Vallois [5] (see also the references in these publications).
We emphasize that these authors use hypercontractivity techniques whereas
here we use variational techniques. We then apply our precise estimates on
u(t,x,y) to analyze the convergence rate of a probabilistic numerical method
which approximates

I= / f(,y)p(de, dy). (1.2)
RQd
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This probabilistic procedure avoids the numerical resolution of the stationary
Fokker — Planck equation
L*'u=0, (1.3)

where L* is formal adjoint of the infinitesimal generator L of the process (X4, Y}).
Such a resolution may be impossible, or extremely long, or numerically instable,
for the two following reasons. First, the dimension of the state space may be
very large, especially for models used in Random Mechanics models (think of
multidimensional nonlinear oscillators, e.g.). Second, the generator L is degen-
erate since there is no noise in the dynamics of (X;).

A natural way to approximate I defined in (1.2) is to apply the ergodic
theorem: given any initial distribution of (Xy, Yp), one has

1= hm —/f Xs,Ys)ds P—a.s. (1.4)

A time discretization with step-size h of the integral in the right hand side
of (1.4) and the choice of a large time T' = Nh (N € N — {0}) lead to the
approximation

1 N
Ig= N;f(xph,yph). (1.5)

As the explicit resolution of equation (1.1) is impossible, one then has to con-
struct a process which approximates (X3, Y}).

Such a procedure has been studied by Talay and Tubaro [22] for general
stochastic differential equations

+/tb d5+/ (Z.) dW.. (1.6)

Talay and Tubaro [22] propose to use the Euler method to discretize the sys-
tem (1.6) in time in order to construct a discrete time Markov process (Z;jh,p €
N). For example, the Euler approximation with step-size h is

Zlysiyn = Zo + D200+ o (Z) Mg W, (L.7)

where
h
Ap+1W = W(p+1)h - th. (18)
Under appropriate conditions on the functions b and o the process (Z;}h,p €

N) is ergodic, and the simulation of a single trajectory of (Z;}h) provides the
following approximation of I:

IuIW:iN 7"
= Y= 257 (7))
p=1
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The global error I — I™" depends on the two numerical parameters h and N
and can be decomposed as follows:

[N =1 [ fley)(de.dy) + / f(a, ) (de, dy) — T,
2d

R R2d

eq(h) es(h,N)

where p is the unique invariant probability measure of (Z;Lh). The statisti-
cal error es(h, N) can be estimated owing to the Central Limit Theorem for
V/Ne,(h, N) which converges in distribution to a Gaussian law with zero mean
(see, e.g., Revuz [17]). In addition, the variance of the limit law can usually be
bounded from above uniformly in i owing to results such as Lemma 4.1 below.
Numerical experiments show that the discretization error e4(h), which of course
is independent of the simulation time Nh, may be extremely large even for small
values of h. This is explained by the following expansion obtained by Talay and
Tubaro [22]:

eq(h) = Cih+Csh® + -+ Cxh™ + O (K" 1) for all K € N —{0}. (1.9)

This estimate justifies the use of the Romberg extrapolation method in order to
accelerate the convergence rate: discretize (1.6) with the step-sizes h and h/2,
and consider the new approximation

N 2N
1 1
[220"2N N = SN TR (Z) g 2 F(Z0). (110)
p=1 p=1

The corresponding discretization error is

Balh) =1 {2 [ fadz,dy) ~ [ fo.p’ dod)}.
R2d R2d

The expansion (1.9) implies that Eq4(h) = O (h?).
To obtain estimate (1.9), Talay and Tubaro need several technical assump-
tions:

A. The functions b° and J§ are of class C*°(R?) with bounded derivatives of
all order; the function o is bounded.

B. There exists a strictly positive real number v such that

d
Z (aé(x){igj) > v|¢]? for all z € R and ¢ € R, (1.11)

ij=1

where a(x) denotes the matrix o(z)o(z)*.
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C. There exist strictly positive real numbers 3 and C such that

z-b(x) < —Blz)> +C for all z € R (1.12)

As we are motivated by models in Random Mechanics, these assumptions are
too stringent. First, the coefficient 9, H of (1.1) may not be globally Lipschitz:
see, e.g., the nonlinear oscillator with cubic restoring force. Second, as already
mentioned, condition (1.11) is not satisfied by systems where the noise acts on
certain coordinates only. In addition, the ordinary Euler scheme (1.7) maybe
unstable when the coefficients of the differential system (1.1) are unbounded: see
below. Therefore a new error analysis is needed. Our objective is to construct an
implicit Euler scheme which has some good stability properties (see Section 4),
and to prove that the discretization error satisfies (1.9).

Remark 1.1. In the internal report [23] the following laboratory example has
been treated in detail:

t
&=&+/nm
0 (1.13)

ﬁ:YO*/(YerXS)derWt,
0

where (W;) is a real valued Brownian motion and the random variables X and
Y) have finite moments of all order. The present paper generalizes the technique
and the result to systems of type (1.1).

We also underline that we only consider discretization schemes with a con-
stant step-size. For other methods, see the review paper by Pages [15] and the
references therein, particularly the paper by Lamberton and Pages [8].

Two useful equalities and assumptions. We define the differential opera-
tor L by

d
1
Lo := 0yH - 0pp — (0:H + F Oy H) - 00 + 5 > Oyt (1.14)
=1

We will often use the following obvious equalities:

d
Lgp)=¢ Ly +y Lo+ > 0,0 9y, (1.15)

ij=1
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and, in particular,

d

L(¢*) =20 Lo+ Y 0,0 (1.16)

i,7=1

In all the paper we make the following assumption:

Hypothesis 1.1. The function F and H are of class C>°(R??). The functions
F and 0,H are bounded and all their derivatives are bounded. The function
H and its derivatives have a polynomial growth at infinity.
There exist (strictly) positive numbers §, M and v, there exists a function R
on R?? with second derivatives having a polynomial growth at infinity, such
that
H(z,y) + R(z,y) + M =6 (|z[" +[y]"), (1.17)
0<v<F(z,y) <M, (1.18)
vlz|* +vlyl® < H(z,y) + M, (1.19)
|0y H (z,y) + 3y R(z,y)|* < M (H(z,y) + Rz, y) + 1), (1.21)
d
0< V|C|2 < Z (6yiyjH(xa y) - al’iyjH(l‘7y))<i<j7 (1-22>
i,j=1
d
0<v[¢P < By, H(z, 966, (1.23)
i,j=1
for all z, y, ¢ in R%.

1
Example 1.1. For the system (1.13) one has H(z,y) = 1a2* + §y2. One can
choose R(z,y) := a  y with a positive and small enough.

Example 1.2. Consider the case where F' =1 and

H(z,y) = V(@) + glyl*
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Suppose that VV is a Lipschitz function and satisfies
—VV(z) -z < —alz|* +0, (1.24)
0<V(x) <klz|*+¢, (1.25)

for some strictly positive real numbers a, b, k and ¢. Let 0 < « small enough
(in particular, suppose 2ka < a). The inequalities (1.24) and (1.25) imply

—VV(z) z < (—a+ 2ka)|z|* — 2V (x) + 2L + b. (1.26)
To ensure (1.20) and (1.21) one can choose M large enough and

11—«

4

If, in addition, V is such that (1.19) holds true, then (1.17) is also satisfied. The
other inequalities obviously hold true.

1
R(z,y) := |z|% + ix . (1.27)

2. Moments and ergodicity of the Hamiltonian system

In this section, we prove that (X;,Y;) solution to (1.13) has a unique invari-
ant measure. We have to face two dificulties:

e The drift coefficient of (1.1) does not satisfy a condition of the type (1.12).
As it may even not be globally Lipschitz we introduce a Lyapunov func-
tion. This is a classical argument (see, e.g., Hasminskii [6]), but it seems
somewhat new to apply it to examples such as 1.2.

e The differential operator L is not uniformly strictly elliptic. To overcome
this difficulty, we also use classical arguments (see, e.g., Campillo [3] for
systems with discontinuous coefficients having a linear growth at infinity,
and the introductory paper by Pages [15]).

Lemma 2.1. (i) The solution of the system (1.1) has moments of all order
which are bounded uniformly in time.

(ii) The process (Xy,Y;) is a Feller process, which means that, for each boun-
ded continuous function ¢ from R? to R, the map

(JC, y) = Efv,y[g(Xtv Ytﬂ
is continuous.

Proof. To prove (i), we introduce the positive Lyapunov function

D(2,y) == H(z,y) + R(z,y) + M,

(2.1)




8 D. Talay

where R and M are as in (1.20), M being possibly increased to get the positivity
of I'. We aim to prove the sufficient condition

supET(X:,Y)™ < oo for all m € N. (2.2)
>0

We start by proving (2.2) for m = 1. Let 7y be the first exit time of the process
(X:,Y:) from the ball of radius N. From It6’s formula and (1.20) we deduce
that there exist A > 0 and M > 0 such that

tATN
ET(Xipry, Yinry) = ET(Xo, Yo) + E / LT(Xo,Ys) b

0
tATN

SEF(Xo,YQ)—FE / {—5F(X9,}/9)+M}d9
0

Let N tend to infinity and use Fatou’s lemma. It comes
ET(X:,Y;) <ET(Xo,Yy) + Mt <oo forallt>0,

which, in view of (1.21), implies that
¢
E/ayF(XS,YS)dWS =0 for all ¢ > 0.
0

Thus
d
T ED(Xy,Yy) = ELD(X,, Yi) < =S ED(X,Y3) + M. (2.3)
Differentiating exp(dt) ET'(X¢,Y;) we finally get
supET(X,,Y:) < oo.

t>0

We have thus proved (2.2) for m = 1. We now prove (2.2) by induction on m.
The induction hypothesis, inequality (1.21) and It&’s formula applied to T'(X)
allow us to write

d
%{ ED(X,, V)" '}

= (m+1)EDN(X,,Y)"LT(X,,Y))

w E{T(X0, Y™ 0,0 (X0, Vo) [}

(m+ 1) E{D(Xy, V)™ (—60(Xs, Y;) + M)}

m D e (rex, v o, rx vy (24)

IN
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In view of (1.21), one has

E{T(X;,Y5)™ " [9,T(X:, Y2)|*}

< CnED(X:, V)™

1/m

for some positive constant Cy,. We thus have proved (i).
In view of the Lebesgue Dominated Convergence Theorem, the part (ii) of
Lemma 2.1 results from the continuity of the stochastic flow

(z,y) = (X2, YY),

where (X;7Y,Y,;”Y) is the solution to (1.13) with initial condition (Xo,Ys) =
(x,y), and this continuity results from the local Lipschitz property of the co-
efficients and the non explosion of the solution (see Protter [16, Chapter V,
Theorem 38]). O

As the law of (XY, Y,"Y) has moments of all order which are uniformly
bounded in time, the sequence of measures
n

pale) = & [ PLOE V) € o ds

0

is tight (see, e.g., Billingsley [2, Chapter 1]). It then is straightforward (see,
e.g., Ethier and Kurtz [4]) to get

Corollary 2.1. The process (X¢,Y;) has at least one invariant probability mea-
sure.

We now examine the question of uniqueness of the invariant measure. To
this end we first prove

Lemma 2.2 (Step 2). For all law of (Xo,Y)) and all strictly positive time t,
the law of (X;,Y}:) has a density p(t, z,y) with respect to the Lebesgue measure,
and this density is everywhere strictly positive.

Proof. We use the two following arguments. First, we get the existence of the
density p(t,x,y) by using the Girsanov transformation. Second, we prove the
strict positivity of p(t,x,y) by studying the controllability of a deterministic
system obtained by substituting deterministic controls to the ‘noise’ (W;).

It is easy to see that we do not restrict the problem by supposing that
(X0, Yp) is a deterministic vector (zg, yo): if not, we use the Markov property of
(X¢,Y,) and integrate the density corresponding to the initial condition (x¢, yo)
with respect to the initial law of (X, Yp).
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t
MY = —/&CH(XE,YSO)dWS - /F(XS,YSO) Oy H (X2, Y2) dWs,
0 0
1
0._ 0_ = 0
Z, = exp (Mt 2(M >t)

Classical arguments (see, e.g., Ustiinel and Zakai [24, Theorem 2.4.2]) show that
the law of the random variable (X¢, Y;) is absolutely continuous with respect to
the law of the pair (X?,Y,), and that

Euy U(X1,Y7) = Euy [U(X?, YY) Z7] (2.5)

for all bounded measurable real valued function ¥. In view of (1.23) the gen-
erator of (X?,Y}) is hypo-elliptic and thus the law of (X7, Y,?) has a density.
Therefore equality (2.5) shows that the random variable (X¢,Y;) has a density
p(t, x,y) with respect to Lebesgue’s measure.

To get the everywhere positivity of p(t,z,y) we use a result of Michel and
Pardoux [12, Section 3.3.6.1]: it is sufficient to show that for all ¢ in Ry — {0}
and all (z,y) in R, the set

Alt,z,y) = (XY (0), Y, (u)), w € H'(R+;RY)}

is equal to R??, where (XY (u), Y;"¥(u)) solves

t
XPVw) = x4 / 8, H (XY (w), YV (u)) ds,
0

YoU(u) = y- / 0, H (X (u), YV (u)) ds
0 (2.6)

= [ PO )Y @) 0, (), Y () ds
0

+Ut.

Owing to Hypothesis 1.1 it is easy to check that the set A(¢,x) is equal to the
whole space (e.g., one can adapt the argument used in the proof of the lemma
3.4 in Mattingly, Stuart and Higham [10]). O
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Corollary 2.2. The process (X;,Y;) has a unique invariant probability mea-
sure. This probability measure has an everywhere strictly positive density
p(x,y) with respect to the Lebesgue measure.

Proof. Lemma 2.2 implies that any invariant probability measure p has an ev-
erywhere strictly positive density p(z,y) with respect to the Lebesgue measure
since p is left invariant by the transition operator of (X, Y;). Thus two in-
variant probability measures are equivalent. The ergodic theorem (see, e.g.,
Skorokhod [19, Chapter 1,Theorem 7]) implies that they are identical since one

has
t

1
w(A) = tlirn n / Ep oy Ia(Xs,Ys)ds, (2.7)
0
for all Borel subset A of R?*? and p-almost (z,7). a

We are going to prove that the invariant measure p has finite moments of
all order. To this end we prove the following statement which will be useful for
other purposes in the sequel.

Lemma 2.3. The process (X,Y;) has finite moments of all order. In addition,
for all integer m, there exist integers K,,, k., and a strictly positive real number
Am such that

Ewmyo {‘Xt|m + |Yt|m}
< Kn(l+ |zo|*™ exp(—=Amt) + |yo|*™ exp(—Amt))  (2.8)
for all t > 0.

Proof. Let the function I be defined as in (2.1). Remember that T'(X}, Y;) has
finite moments of all order. We again use an induction to prove the following
inequality which implies (2.8):

Ym € N, 3Q(z,y), ICp, >0, I\, >0,
Eac,y F(Xta }/t)m S Cm + Q77L(x7 y) exp(—/\mt), (29)
where the @,,(x,y)’s are polynomial functions. For m = 1, Inequality (2.9)

readily follows from (2.3). Now suppose that (2.9) holds for all integer up to m.
From (2.4) it follows that

d
o ED(X;, Vi)™ < —6(m + 1) ET(Xs, V)™ + Crn(1 + ET(X,, Y)™)
for some integer C,,, depending on m only. The desired result follows. ]

Lemma 2.4. The probability measure p has finite moments of all order.
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Proof. Let K be a compact subset K of R**. We deduce from (2.7) and
Lemma 2.3 that

t

o1 ,
[ el ot dy) = i3 [ E LX), Yo)]
K 0

In view of Lemma 2.3, we then have
[ el it dy) < c.
K
for some real number C' independent of the set K. The conclusion is obtained

by letting K increase to R?? and applying Fatou’s lemma. O

3. Exponential decay in time of the solution of a degenerate parabolic
equation with non globally Lipschitz coefficients

‘We set

u(t,x, y) = Ex,y f(Xtv }/t) - fd,u' (31)
R2d

The objective of this section is to prove the following result which is inter-
esting in itself.

Theorem 3.1. Suppose that f is a smooth function, and that all its deriva-
tives have a polynomial growth at infinity.
Let D™u(t) denote the vector of the derivatives of order m of the mapping

(z,y) = u(t,z,y).

For any integer m there exist an integer s and strictly positive real numbers
C and ~y such that

[D™u(t)] < C(1+ |2[> + [y[*) exp(—1) (3-2)

for all t > 0 and (x,y) € R*.

The proof of Theorem 3.1 is long. One needs to carefully adapt the method
of proof of Talay [21], where the above hypotheses A—C (see the Introduction)
where used in force to get a similar statement.

We first need to prove that u(¢, z,y) is a smooth function and that its growth
at infinity w.r.t. to the spatial variables is polynomial. This step may be
difficult for a general Hamiltonian system because the polynomial growth of the
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coefficients combined with the degeneracy of L does not allow the use of classical
results on parabolic partial differential equations. The Girsanov transformation
that we use here is one way to get rid of the difficulty.

Lemma 3.1. Suppose that f is a function of class C°°(R2d), and that all its
derivatives have a polynomial growth at infinity. Then u(t,z,y) is infinitely
differentiable with respect to (x,y). There exist strictly positive real numbers
Cy and 7y and an integer sy such that

|u(t, z, y)| < Co(1 + [z[* exp(—0t) + |y[** exp(—0t)). (3:3)
In addition, for all integer m, there exists an integer s,, such that
VT >0, 3Cn(T), |D™u(t,z,y)| < Con(T) (1 + 2| + [y[*") (3.4)
for all (z,y) € R*® and t € [0,T).

Proof. Inequality (3.3) follows from Lemma 2.3 and the assumptions made on
f. In addition, one can permute expectation and differentiations with respect
to (z,y) in the right hand side of equality (2.5) with ¥ = f. Inequality (3.4)
follows readily. O

The proof of Theorem 3.1 then proceeds as follows.

1. We first show that, for any ball B, there exist strictly positive real numbers
C and A such that

/ lu(t)|?dp < Cexp(—~t) for all t > 0. (3.5)
B

2. We then show that the preceding inequality also holds for any spatial
derivative of u(t) (possibly with different real numbers C' and ~). As
w1 has a smooth and strictly positive density with respect to Lebesgue’s
measure, we deduce from the Sobolev imbedding theorem that, for any
ball B in R%¢, there exist strictly positive real numbers C' and v such that

Y(z,y) € B, |u(t,z,y)| < Cexp(—vt) for all t > 0.

3. Then we show that there exists strictly positive real numbers C' and vy
such that

/\u(t)|2ﬂ'3(x, y)dxdy < Cexp(—~t) forallt >0,
where the function 7, is defined as

™) = F e

for some integer s.
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4. Finally, we prove that the prededing inequality also holds for any spatial
derivative of u(t) (possibly with different real numbers s, C' and «), and
then we conclude by applying the Sobolev imbedding theorem again.

Remark 3.1. In all the computations thereafter, time integrations over finite in-
tervals of u(t) and of its spatial derivatives are allowed owing to inequality (3.4).
3.1. Estimates on u(t) and its first derivatives in L?(y)

The aim of this subsection is to prove the following inequalities: there exists
a positive real number v > 0 such that

/\u(t)|2d,u < Cexp(—nt) forall ¢t >0, (3.6)
/ ‘8$u(t)|2d,u < Cexp(—t) forallt>0, (3.7)
/ ‘ayu(t)|2d,u < Cexp(—t) forallt>0. (3.8)

The degeneracy of the operator L (observe that, in its definition (1.14),
there is no second derivative with respect to x) induces a deep adaptation of
the method of proof introduced in Talay [21] for the case of uniform strictly
elliptic operators. The new tool is the Lemma 3.4 below: the specific structure
of the drift of the ergodic Hamiltonian system under consideration is used to
compensate the degeneracy of the generator L.

In view of Lemma 3.1, Itd’s formula and standard calculation show that
u(t, z,y) satisfies

gt (t,z,y) = Lu(t,z,y) for allt >0 and (z,y) € R*,
u(0,z,y) = f(z,y) /fdu (3.9)

Lemma 3.2. There exist strictly positive real numbers 7y and C such that
/|u(t)|2du < Cexp(—ot) for allt> 0. (3.10)

In addition, for all positive polynomial function P, there exist strictly positive
real numbers v and C such that

/P lu(t)|? dpu < Cexp(—rgt) for allt > 0. (3.11)
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Proof. We first observe that, in view of Lemma 3.1, inequality (3.10) and
Cauchy —Schwarz inequality imply inequality (3.11). We thus have now to
prove (3.10) only.

From equality (1.16) one has

4,
dt

so that, in view of (1.3), one has

(OF = L(lu()?) = —[ayu(t)]?, (3.12)

d
G [luordi<o

Therefore it is sufficient to prove (3.10) for all ¢ = np for some strictly positive
real number p.

We now proceed as in Section 6.1.1 of Talay [21]. Consider the ergodic
Markov chain (X,,,Y,,). In view of (1.17) and (1.20), for p small enough we
easily obtain that

Jo >0, IR >0, (3.13)

" Su)I|)>RE [(1 + ap)F<X(n+1)paY(n+1)p) - F(m,y) | (anyynp) = (m,y)] < 0.
z,Y)|=Z

Therefore (see, e.g., Nummelin [14, Chap.5,6]) the chain is geometrically recur-
rent, so that (see, e.g., Meyn and Tweedie [11]) there exist strictly positive real
numbers C' and ~ such that, for all integer n,

/

In view of inequality (3.3), one therefore has

Ew,y f(ana an) - /fd/’t‘:u(dma dy) S CGXP(—WHP)-

[ ) < CoC exp—mp)
+Co [ {lalo + Iyl exp(=omp)u(ng) da,

from which, using (3.3) again and Lemma 2.4, we deduce

Vn € N, / lu(np)2dp < Cexp(—ynp) (3.14)

for some new strictly positive real numbers C' and . That ends the proof of
inequality (3.10). d

We are now going to prove that inequalities similar to (3.10) hold for the
first order spatial derivatives of u(t, z,y). To this end, we need two preliminary
lemmas.
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Lemma 3.3. There exist strictly positive real numbers C' and y; < 7 such
that

exp(vlT)/’u(T)|2du+/exp('ylt)/|6yu(t)’2dudt§C (3.15)

for all T > 0. Let P(x,y) be a positive polynomial function. There exist strictly
positive real numbers Cp and v such that

T
exp(fyfT)/Pu(T)2du+ /exp(vft) /P layu(t)IQdudt <Cp (3.16)
0

for all T > 0.

Proof. We fix 1 < 79, where vy is as in Lemma 3.2. Using (1.16) we get

exp(y1t) u(t)[?]
= y1exp(nt) [u(t)® + exp(y1t)L(Ju(t)*) — exp(y1t) [dyu(t)]?,

d
prl

from which, integrating with respect to t,

T

T
exp(nT)u(T)? ~ [u(0)]* =7 /eXp(%t)IU(t)IthJr/exp(%t)L(IU(t)lz)dt
0

T
/exp Y1t)|0yu(t)|? dt.
0

We now integrate with respect to u. We use inequality (3.10) and the fact that
u solves equation (1.3). Choose 71 < 7p. It comes:

T
eXP(%T)/U(T)Zdqu/eXp nt) /|5‘ u(t)]ddt
0

T
§/u(0)|2du+’ylO/exp(’ylt)/|u(t)zdudt < C.

Similarly, for v < min(vo,71), successively using equality (1.15) with ¢ =
|u(t)|? and v = P and equality (1.3), one gets
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T
eXp(va)/Pu(T)Qdqu/exp(yft)/P\ayu(t)fdudt
0
T
= [ Plu@Pdu+ sl [ el [ Plut)Pdude
0
T
= [ewtlt) [ LPlutoPaud
0

T
—2 [ exp(yft) [ u(t) dyu(t) 0P dudt
st

We use inequality (3.11) to bound A; and Ay from above uniformly in 7. In
addition, we observe that

T

Aa) < [ expa0{[2, P u(® + [0,u(t)|”}an
0

and we use (3.11) and (3.15), from which (3.16) follows. O

Lemma 3.4. There exist strictly positive real numbers C' and 7, such that

T
exp(yat) [ |0yu(t) — Opu(t)|? dudt
oo

+ [ exp(yat) [ |0y(8y,u(t) — Opu(t)|*dudt <C  (3.17)
fosie |

for all T > 0.

Proof. In the calculation which follows, we take advantage of the inequality
(3.16) and of the assumption (1.22) to substitute (9, u(t) — Oz, u(t)) (Oz;u(t) —
Oy, u(t)) to (Oy,u(t) — Oz u(t)) Oz, ult).
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One has!

10u(t) — 0 u0)
= 2(0ut) — 22u(0) LDy (1) — ()
+ 20y, ult) — 0 u(t)) (Byuy, H 0o, ult) — 0y, (90, H + F 0y H) 0y, u(t))
0 )

) ( YiYj
= 2(0y,u(t) — Op,u(t)) (Op,y, H O, u(t) — Oy, (02, H + F 8y, H) 0, u(t))
2

i

= L(|3 Ju(t) — 5wlu(t)| ) |3 8y1u( ) — Oy, u(t ))|
= 2(8y,u(t) — Oz, ult)) (Fy; u(t) — Oy ult)) By, H
+2(0y,u(t) — O, u(t)) 0y, u(t) Oy, y]H
—2(0y,u(t) — Op,u(t)) Oy, (Op, H + F 0y, H) Oy, u(t)
+ 2(8y,u(t) = O, u(t)) (By; ult) — O, ut)) Oy, H
= 2(0y,u(t) — Oz, u(t)) Oy, ult) Oy, H
+2(0y,u(t) — Op,u(t)) Oz, (0x, H + F 0y, H) Oy, u(t).

All the terms of the type

[(By, u(t) — Oz u(t)) Oy, u(t) H|

(where H is a function depending on the derivatives of H only) are bound from
above by

1
e|oyu(t) — dyu(t)]” + - Ployu(dP?,

where P is an appropriate positive polynomial function and € is a positive real
number. One then uses the assumption (1.22). For some positive constant p
independent from ¢ and new polynomial function P one has

T
exp(12T) / 10, u(T) — O,u(T)|? dp + / exp(1at) / 10,8y, u(t) — O, u(t)|* dpudt
0

T
1
< [10,00) ~ 0uu0)du+ = [ exptrat) [ Ployu) duas
0
T
+ (2 +pe—2v) /exp (72t) /|8yu(t) — Opu(t)|* dudt.
0

n the right hand side of the next equalities we do not explicitly write the summation over
the index j.
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One then chooses € = v/p and v2 < min(v,7;). The conclusion follows from
Lemma 3.3. O

Lemma 3.5. There exist strictly positive real numbers C' and y3 < 72 such
that

/ ’c?yu(T)fdu < Cexp(—3T) forall T > 0. (3.18)

Proof. One has

d

%(WM(??)!Q) = L(|8yzu(t)|2) - |ay(8yzzu(t))|2 + 2zayiyjH ax,-“(t) ayiu(t)
d
~270,,(0s,H + F 8, H) d,,u(t) 0, u(t).
j=1

Notice that
(0, ult) Dy, u®)] < 10, u(t) — Dy, ult)? + 10,u(t) .

Differentiate exp(7yst) |8yiu(t)|2, and then integrate with respect to p and ¢
successively. Choose 73 small enough and then use (3.17). The conclusion
follows. a

Lemma 3.6. There exist strictly positive real numbers C' and v4 < 3 such
that

/ ‘8$U(T)|2d,u < Cexp(—yT) forall T > 0. (3.19)

Proof. Similar computations as before lead to

d

d
Elaxiu(t)F = L(102,u(t)|”) = 10y (Du,w()* +2) Oy, H Oyu(t) Oyult)
j=1
d
—2) 02,00, H + F 0y, H) 9,,u(t) Op,ult).
j=1

Use:
|0y, u(t) By, u(t) Bs,(0y, H + F 9y, H)| < C|,,u(t) — d,,u(t)]” + P |0yu(t)]”

i

for some polynomial function P and real number C, and

|0z, u(t) Oz, u(t)] < Clozu(t)]* < C|Opult) — 8yu(t)|2 + Cloyu(t)|*.
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It comes:

exp(757) / |00, u(T) | du

T
< /|8gciu(0)|2 du—i—C’yg,/exp('yg,t) / |0,u(t) — Oyu(t)|? dudt

0
T
+//P|8yu(t)|2d,udt.
0

We now choose 75 small enough and use (3.16), (3.17). The conclusion follows.
O

3.2. Estimates on all order derivatives of u(t) in L?(p)

Our objective now is to extend Lemma 3.2, 3.5 and 3.6: we want to show
that for all integer m there exist strictly positive real numbers C,,, and ~,, such
that

/ |Dmu(T)|2d,u < Cpexp(—ymT) forall T > 0, (3.20)

where D™u(T') denotes the vector of all the spatial derivatives of u(T) of order
m. We proceed by induction on the order m. We suppose that inequality (3.20)
holds up to m and we want to obtain it for m + 1. To this end, we have to prove
several estimates (Lemmas 3.7-3.10 below) whose proofs are only sketched since
they closely follow those of Lemmas 3.3-3.6.

Lemma 3.7. Suppose that the induction hypothesis (3.20) holds. Let
0y D™ u(t)

denote the vector whose coordinates are the derivatives in all the y directions
of all the coordinates of D™. There exist strictly positive real numbers C' and
~ such that

T
exp(YT) / |D™u(T)|2dp + / exp(7t) / |0, D™ u(t)|*dpdt <C  (3.21)
0

for all T > 0. Let P(x,y) be a positive polynomial function. There exist strictly
positive real numbers C'p and vp such that

T
exp(va)/P\Dmu(T)|2d,u+/exp(7pt)/P‘(%D””u(t)fd,udt < Cp (3.22)
0

for all T > 0.
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Proof. In view of equality (1.16), we have

% [exp(’yt) ‘Dmu(t) ‘2]

2 2

= 'yexp(’yt)’Dmu(t)’ + exp(vt)L(|D™u(t)|”) — exp(vt)|8y, D™ u(t)|

We then proceed as in the proof of Lemma 3.3: we first integrate with respect to

t, and then with respect to u. Finally, we use the induction hypothesis (3.20).
O

The next lemma is analogous to Lemma 3.4.

Lemma 3.8. Suppose that the induction hypothesis (3.20) holds. Let Du(t)
denote an arbitrary partial derivative of u(t) of the type Oy, ...0, . There
exist strictly positive real numbers A, v and C depending on m such that

/ exp(t) / X By (Du(t)) — 0,(DTu(t))|* dudt < C for all T > 0. (3.23)
0

Proof. Denote by D”;wk any differential operator of order m — 1 such that D"
can be written under the form 0, D}’ .

The guideline of the calculation below is as follows: the terms which in-
clude derivatives of order m + 2 and m + 3 of u(¢) are gathered to provide
L(X 0y, (D'u(t)) — O, (DJ'u(t))); the terms which include derivatives of order
m—+1 in z directions only are explicited and gathered in order to take advantage
of the assumptions (1.22) and (1.23); all the other therms include, either deriva-
tives of order m + 1 with one derivative in a gy direction, or derivatives of order
at most m: we respectively use Lemma 3.7 and the induction hypothesis (3.20).
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For all A we have?

d m m
2| 0, (D u(t) - 0., (D ()

= 2(X 0y, (DFu(t)) — 0, (1))
X (X 8y, (DY Lu(t)) — (DmLu(t)))
= 2(A 9y, (D}u(t)) — Oa, (D}'u(t)))
{L(X 9y, (D u(t)) — a’m( ( ) + A Oyoy, H 0y (D u(t))

= Onyy, H Oz, (Du(t)) = Onyy, H 0z, (D7), (9, u(t))) }
+2(X 8y, (D u(t)) — O, (D u(t)))

i

x terms including derivatives of order at most m of u(t)
+2(X 0y, (D' u(t)) = O, (D} u(t)))
x terms including derivatives of order m + 1 of u(t)

with one derivative in a y direction. (3.24)

Notice that

(A 9y, (D3 u(t)) — 0w, (D} u(t)))
X (A Oy,y, H O, (D'u(t)) = O,y H Oa, (DY'u(t)))

= =X (A 0y, (Du(t)) — Oa, (Dyu(t)))
Xy, H (A 9y, (D3t u(t)) = 0, (D3u(t)))
+ A% (X 0y, (D' u(t) = 0o, (D3 u(t))) By,y, H 0y, (D u(t))
+ A (A 9y, (D u(t) — On, (D}u(t)))
XOr,y, H (X 0y, (D7 ult)) = O, (D} u(t)))
= A (A 0y, (D u(t)) — O, (D} u(t))) Oy, H 0y, (DY u(t)).

i

For each DI* sum over i, and use (1.22). In addition, proceed as in the proof of
Lemma 3.4 to treat the second and last terms of the right hand side. It comes:

(A 0y, (DI u(t)) — 0, (D u(t)))
X (A Byry H D, (DIu(t)) = ayyy H D, (DI (D))

< (= (=1 v) A0 (DFu) — O (DF U] + 1 PJo,(DFu(e)P

for all € small enough and some positive polynomial function P. We now choose
A positive and large enough to take advantage of (1.23).

2In the left and right hand sides of the next equalities we do not explicitly write the
summation over the indices ¢, j and k, over all the differential operators D} of the type

8$i1 .. 6zim , and over the families of operators D;"/zk
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We now have to consider the sum of all the terms of the type
(A 0y, (DT u(t)) = 0u, (D u(t))) Osyy, H 0,(D3)s, (9,u(t))).
We use

I\ 8y, (D u(t)) Oy, H 0y, (DY, (0, (1))
£|0, (D u(t)) — B, (DI u(t)|* + C|8, (D u(t))|,

so that it remains to consider the sums of terms of the type

axi(D;nu(t)) axkyjH 8961:( x/xk(axju( )))-

One can show that this sum is equal to the sum over ¢ and all the differential
operators D™ ™1 of the type Oz, --- 0Oy, _ of quantities such as

d

Y Oy H 0,90, (DF M ult)) Oy (0, (DT ult))).

J,k=1

One then uses (1.22) and proceed as above.
We then proceed as at the end of the proof of Lemma 3.4, applying the
induction hypothesis (3.20) and Lemma 3.7. a

We now are in a position to prove that the induction hypothesis is also true
for the derivatives of order (m + 1). We first prove a statement analogous to
Lemma 3.4.

Lemma 3.9. Suppose that the induction hypothesis (3.20) holds. Let 0™u(t)
denote an arbitrary partial derivative of u(t) ot order m. There exist strictly
positive real numbers C' and -~y such that

/ |0,0™u(T)|*du < Cexp(—T) for all T > 0. (3.25)

Proof. We have

d m 2
@\% (@™ u(t))|
=2(9, ( u(t))) (3%( Lu(t)))
= 20, (0™ u(t)){ L(9y, (0™ u(t))) + Dyuy, H O, (9™ u(t)) }
+ 28 ( u(t))
x terms including derivatives of order at most m of w(t)
+ 20, (0™ u(t))

x terms including derivatives of order m + 1 of u(t)

with one derivative in a y direction.
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We then proceed as in the proof of Lemma 3.5, applying the induction hypoth-
esis (3.20), Lemma 3.7 and distinguishing two cases: if 9™ contains at least
one derivation in a y direction, we use the conclusion of the Lemma 3.7; if 0™
contains derivatives in x directions only, we bound from above

|0y, (0™ (1)) Byoy, H Oa, (0™ u(t))]

by
C |0, (0™ u(t)) = A 3y, (0™ u(t)|* + C |0y, (0™ u(t))|?,

and then use (3.23). |

Lemma 3.10. Suppose that the induction hypothesis (3.20) holds. Let 0™ u(t)
denote an arbitrary partial derivative of u(t) of order m. There exist strictly
positive real numbers C' and v such that

/ ‘8$5mu(T)’2du < Cexp(—T) forallT > 0. (3.26)

Proof. If 0™ contains at least one derivative in a y direction one can apply
Lemma 3.9. If not, consider (3.24) with A = 0. We thus explicitly get

d m 2
a@a u(t)]”

The calculation then follows the same guidelines as in the proofs of the Lem-
mas 3.6 and 3.8. We omit the details. m|

Remark 3.2. From the inequality (3.20) one could prove that, for all integer m,
there exist strictly positive real numbers C' and 7 such that

D™ ut, 2, y)| <

exp(—1)
p(z,y)
for all t > 0 and (z,y) € R?*®. Such an estimate is too rough to analyze the
convergence rate of the implicit Euler scheme: in Section 5 we will need that
| D™u(t)| is bounded from above by a function of the type exp(—~t) g(x, y) where
g is such that E g(X] y/" ) is finite. The objective of Subsections 3.3

X (p+1)h = (p+1)h . .
and 3.4 is to prove that g can actually be chosen as a polynomial function.

3.3. Pointwise estimates on u(t) in a ball

Lemma 3.11. For any ball B in R2?, there exist strictly positive real numbers
CP and vP such that

lu(t, z,y)| < cP exp(—wBt) (3.27)

for allt > 0 and (z,y) € B.
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Proof. Since the density p(x,y) of u is everywhere strictly positive (see Lem-
ma 2.2) and continous (indeed, in view of (2.5) one can easily prove that the
density transition p(t,x,y, o, 8) of (X¢,Y;) issued from (z,y) is a continuous
function of (z,y, , ), from which one can conclude that p(z,y) is continuous
since p(x,y) is left invariant by the integration with respect to the transition
density), there exists a positive real number C' such that, for all integer m, for
all time ¢,

/WDmu@n%mdys<7/1Dmu@n2p@awdxdy
B B

(3.28)
<C | |D™u(t)|? dp.

R

We apply estimate (3.20). It comes:

[ 1DmuttPdsay < € exp(—m)
B

for some new positive real number C. We conclude by choosing m large enough
and using the Sobolev imbedding theorem. |

3.4. Estimates on u(t) and its derivatives in L?(r,)

Let the weight function 74 be defined as

1
ms(z,y) = —/———, 3.29
@9) = 5 gy (3:29)
for some integer s that we choose as follows. Easy computations lead to®
: LT s(s+1) (9y0)° Oy, T
L (7TS>Z—S W—’—ayl(F &ILH) 7TS+ 2 F5+2 — S F5+1 .
Therefore, in view of (1.20) one has
0
L*(ms) < —5 8 s + ¢g T (3.30)

for some integer s chosen large enough and for some function ¢s which tends to
0 at infinity. For each integer n we define an integer s,, by possibly increasing
the value of s in order that
/ |D¥u(t), |*dx dy < oo for all 0 < k < n, (3.31)
R2d

which is possible in view of Lemmas 3.1 and 2.3.

3 Again we do not explicitly write the summation over ¢ and j.
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Remark 3.3. The following observation is intensively used in the calculations of
the rest of this subsection. For all multi-index J and integer s, there exists a
smooth function ¢ s(z, y) such that

(9]71'5(?[5,@/) = wJ,S(x’y)WS(x7y> (332)
with
Yis(w,y) ——— 0. (3.33)

|(@,y)| =00

Thus, inequality (3.31) implies that it is possible to choose a new integer still
denoted by s, such that one also has

/ | D (u(t)ms)|* dx dy < oo (3.34)
RQd

forall t >0, s > s, and k < n.

We now prove a statement which relies on and improves Lemma 3.2.

Lemma 3.12. There exist strictly positive real numbers s, C and \ such that
/ |u(t)|?ms(z,y) dovdy < Cexp(—At) for all t > 0. (3.35)

Proof. Let s be an integer larger than s;. We thus have that D(u(t)ms) belongs
to L? (RQd). Moreover, observe that

L (u()ms) = L7(ms) u(t) +% Oy, ult) ms + Oy, ul(t) Oy,
— Oy, H 0y,u(t) mg + O,y H u(t) ms + 0y, H Oy, u(t) ms
+ 0y, (FOy, H) u(t) mg + F 0y, H 0y, u(t) 7s.

Therefore, in view of (3.30) and (3.32), as the derivatives of F' and 0,H are
bounded, after having integrated by parts [ 9y, H 0,,u(t) ms dz dy one has

/u(t) Lu(t) ms(x,y) dz dy
< / fu(t) s (2, ) d dy + / (D) [ (2, )] e (2 ) dz dy

for s large enough and some function ¢s(z,y) which tends to 0 at infinity in
view of (3.33). We now choose a ball B in R* large enough to have

|ps(z,y)| < = for all (z,y) € R* — B.

|~
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Then
/u(t)Lu(t)ws (z,y)dx dy

<5 [Pz dedy+ [ 1O 6.0 7.0y) dody.
B

From Lemma 3.11 we then deduce
d 1
G [1OPm (e dzdy < =5 [ 0P o,) dedy + Cexp(—"),

from which we readily get (3.35) by differentiating in time

exp(¥) [ [u(t)Pr (2. 9) do dy
and then choosing A small enough. m|

Lemma 3.13. For all integer m, there exist strictly positive real numbers C,,
and \,, such that

/ |D™u(t) s (x,y) dv dy < Cpexp(=Ant)  for all t > 0. (3.36)

Proof. The lemma is proven by induction on m and by combining arguments
used in the proofs of the lemmas in Subsection 3.2 and of Lemma 3.12. We omit
the details. a

3.5. Proof of Lemma 3.1

We are now in a position to prove the pointwise estimate (3.2) on u(t) and
its derivatives. They are obtained owing to the Sobolev imbedding theorem and
the preceding estimates in L?(ms) which imply: there exist strictly positive real
numbers C,, and \,, such that

[ 107 (utr,)

% da dy < Cpexp(—Apt) forall ¢t > 0. (3.37)

4. Moments and ergodicity of the implicit Euler scheme
The explicit Euler scheme (1.7) is unsatisfying when applied to systems with

non globally Lipschitz coefficients. For example, consider the one dimensional
equation

¢
& =— [ Eds+W;. (4.1)
[



28 D. Talay

In Talay [23] and Mattingly, Stuart and Higham [10] one proves that
El&)? < g for all ¢ > 0, (4.2)

whereas any moment of the ordinary FEuler scheme
Eriyn = Epn — () *h + Ap W (4.3)

tends to infinity with p for all step-size h large enough, and any moment of the
implicit Euler scheme

'gélp—i-l)h = g]’;h - (E?p—‘rl)h)gh + AZ—O—lW (44)

is uniformly bounded with respect to p for all step-size h.

The preceding consideration suggests to use the implicit Euler scheme to
discretize systems of the type (1.1) when the coefficients are not globally Lips-
chitz:

X(’;H)h = Xpp + Oy H(Xpr1yn Yiprnyn) b
Y(Z-s-l)h, = Yp}Z - awH(X(p-s-l)h’ Y(p-&-l)h) h
- F(X(p-s-l)h’ Y(p-&-l)h) ayH(X(p+1)iL’ Y(p-&-l)h) h+ ALLHW

(4.5)
Our error analysis of the implicit Euler scheme requires the set of hypothe-
ses (1.1) and the supplementary following assumptions:

Hypothesis 4.1. The Hessian matrix of I is positive semidefinite.
In addition, for all h small enough, the determinant of the matrix

Idga h Oy, H(x,y)
(h O H(2,y) Idga (4.6)

is bounded from below by a strictly positive constant uniform with respect to

h.

Remark 4.1. In view of Hypothesis 4.1 it is easy to check by induction that, for
all step-size h, (X;Z'h, YPI}L) is well defined for all p.

Example 4.1. In the case of Example 1.2, the Hypothesis 4.1 is satisfied when
the second derivatives of V' are bounded functions.

Lemma 4.1. Suppose that the sets of Hypotheses 1.1 and 4.1 hold. The im-
plicit Euler scheme (4.5) with all step-size h small enough satisfies:

(i) For all integer m there exist integers K,, and k,, such that

B jylkm)  for all p e N, (4.7)

o {|X0™ + Y™} < Kn(1+ |2
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(ii) This implicit Euler scheme has a unique invariant probability measure p".
In addition, for all integer m there exists a positive real number C,, such
that

[ el + 1l . dy) < Con (48)
R2d

Proof. Notice that we can derive estimate (4.8) from (4.7) by using the Markov
property of the chain (X;;m Yp};l) and the invariance of p".
We start by proving estimate (4.7). One obviously has

X = X0 iyn — Oy H(X(pi1yns Yipryn) b,

Yo + A0 W = Y0y + 0 H(X (pyyns Yipryn) b
+ F(Xpr1yn: Yiprnn) OyH(Xpr1yn, Yipr1)n) b

Apply the function I' to the left and right hand sides of the preceding equalities.
A Taylor expansion up to the second order and our hypothesis on the Hessian
matrix of I' imply that

(1+ An) F(X&+l)h’ Y(];+l)h) < F(Xz’:hv Yp’;z + AZ+1W) +Ch

for some deterministic positive real numbers C' and A uniform with respect to
h and p. The estimate (4.7) readily follows.

We now prove the existence and uniqueness of the invaraint measure p.
The inequality (4.7) implies the existence of an invariant probability measure.
To prove the uniqueness, we will use standard techniques for Markov chains
(see, e.g., Meyn and Tweedie [11], Shardlow and Stuart [18], Mattingly, Stuart
and Higham [10]).

Our objective is to apply the following result stated in Meyn and Tweedie [11,
Theorem 13.0.1]: we get the uniqueness of the invariant probability " if we can

prove that the chain (X, Y,}) is positive Harris recurrent, which means that

(a) The chain is 9-irreducible for some measure v, in the sense that there
exists a measure ¢ such that, for all Borel subset 4 of R%¢,

Y(A) >0
= P {min{p>1: (X}, Y}}) € A} < oo | (X,Yy) = (2,9)} >0

for all (z,y) € R*.
(b) Every Borel set A of strictly positive ¢-measure is Harris recurrent, i.e,
P {(X;Lh,Ypf}L) € A for an infinite number of p | (XY = (z,9)} >0

for all (z,y) € R?
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(¢) The chain is positive, i.e., it admits an invariant probability measure.

For this definition, we refer to [11, p. 200, 230-231].

To prove (a), we apply Theorems 7.2.5 and 7.2.6 in [11]: it is enough to prove
that the chain is forward accessible and a globally attracting state exists. We do
not rewrite here the definition of the forward accessibility (see [11, p. 151]) since
we use a sufficient condition. As shown in [11, Proposition 7.1.4], the forward
accessibility is a consequence of the following fact: G, denoting the function

L r+h 8yH($,y)
(@,9) = Gulzy) := (y — h (0,H(z,y) + Fl,y) 0,H(z,9)) + u>

which, for all A small enough, is one-to—one in view of our assumption on the
matrix (4.6), the matrix

oGt aG !
ou ' Ou }

has full rank for all (x,y). Moreover, the existence of a globally attracting state

(in the sense of [11, p. 160]) is also obvious: using our Lyapunov function I' it

is easy to check that 0 is attracting for the chain defined by substituting 0 to

the increments of (W;).

We now prove (b) and (¢). In view of [11, Theorem 11.3.4], a sufficient
condition is as follows (it involves the notion of petite sets as defined in [11,
p. 121] which we do not recall here since, as we will show, we are here allowed
to substitute ‘compact set’ to ‘petite set’ in the statement): there exists a petite
set C in RQd7 a real number b > 0 and a real valued function V' such that

Eoy [VIXP Y] = V(z,y) < —1+bIc(z,y) forall (z,y) € R®.  (4.9)

Admit for a while that the closure of every ball B(0,R), R > 0, is petite.
Then it is clear that the function V(z,y) := CT'(x,y) with C large enough is
a good candidate. It thus remains to prove that every compact set is petite.
The forward accessibility and the fact that the law of AZ 1 W is supported by
the whole space imply that the chain (X;},”YP’}L) is a T-chain (see [11, p. 127]
for the definition of T-chains, and [11, Proposition 7.1.5] for the claim). For a
y-irreducible T-chain every compact set is petite (see [11, Proposition 6.2.5]).
That ends the proof. O

[Vau Gt

Remark 4.2. The conclusions of Lemma 4.1 imply that

N
%Zf(Xph,th) m/f(x,y),uh(dm?dy) P—a.s., (4.10)
p=1

and

| X
N}; E f(Xpn: Yon) N /f(%l/)uh(da:,dy), (4.11)
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for all function f with polynomial growth at infinity.

5. Expansion of the discretization error of the implicit Euler scheme

We aim to prove

Theorem 5.1. Suppose that the sets of hypotheses (1.1) and (4.1) hold. Sup-
pose that f is a smooth function, and that all its derivatives have a polynomial
growth at infinity. The discretization error of the implicit FEuler scheme applied
to equation (1.1) with any step-size small enough satisfies

/fd,u—/fduh:Clh+-~-+CKhK+(’)(hK+1) (5.1)

for all K in N — {0}, where the real numbers C}, are uniform in h.

For the sake of simplicity we limit ourselves to K = 1. The proof is the same
as for the explicit Euler scheme in Talay and Tubaro [22]. We write it here for

the reader’s convenience. We first introduce the following notation: X E Y
stands for EX =EY.
Set
h ._ (yh h
th T (X(p—i-l)h? Yv(p+1)h)

A Taylor expansion and tedious computations lead to

. E . . .
u(]h7 Z(hp—i-l)h) = u(]ha ng)lh) + Lu(]h7 Zgh)h’ + CO(jha ng)lh)hQ + rzp+1h37 (52)

for all integers j and p. The function Co(¢,y) is a sum of terms of the type
d(z,y)0 u(t, z,y), where ¢ is a function with polynomial growth at infinity and
h

J a multi-index. The remainder term r ., is a sum of terms of the type

E [P(Z),)0u(ih, Z)y, + 0(Z(y 150 — Zp)],

where P(y) is a a function with polynomial growth at infinity and 6 is a random
variable taking values in (0, 1). In view of the estimates of Proposition 3.1 and
of Lemma 4.1, it holds that

“+oo
Co h h
1 il € 5 s B+ 120 + 120 0n]),
jgo Jp+1 1 — exp(—~h) ph (p+1)h

for some integer s and some strictly positive real numbers Cy, . Therefore,

+oo 1o
DIl < - (L+EIZE),
§=0
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for some strictly positive real number C.
Observe that, from equation (3.9), one has

ul(+1)h, Z5) E u(jh, Z0)+Lu(ih, 205 )h5 LL2u(in, Zh) it L B (5.3)
for some remainder 7 7‘] p+1 of the same type as rﬁp L1
Therefore, if we set
h .k h
Ry pt1 = Tipt1 — Tipt1s
Equalities (5.2) and (5.3) lead to
. h E . 2 h 3
w(Gh, Zyyn) = w((G + Dh, Zy) + C(Gh, Zy)h® + Ry, 1 h (5.4)
for some function C of the same type as Cy. In addition, one has
Z\R o1l < 7 1+EIZS’\S) (5.5)
for some real number C' independent of h. Observe that
1 & 1 &
N D12 = Sou(0.2) + [ .
p=1 p=1 R2
With successive uses of (5.4), one obtains
XN N | Mot
NZ ph) = /fd/H‘N U(Phazo)+ﬁz C(jh, Zp,)h?
= R2 p=1 p=17=0
1 N p—-1
SR WL 59
p=1 j=0

We now make N tend to infinity in both sides of the preceding equality. As

(X4) is an ergodic process, in view of equality (3.1), one has

lim —ZEuph Zy) = 0.

N—oco N
=1

In addition, in view of Remark 4.2, we have

lim E f(Z ph /fd,u

N—o0o
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Moreover, from the construction of C(¢,y) it results that

N p—1 0
. 1 .
hoJim Y S ECn ) = [ [ Cltnyntds,dy) i+ O (h).
p=13=0

0 R2

We finally use inequality (5.5). That ends the proof.

6. Conclusion

We have proven that the function E; , f(X;,Y:) — [ fdp and all its deriva-
tives tend to 0 exponentially fast when ¢ goes to infinity. This has allowed us
to get an optimal estimate on the convergence rate of the implicit Euler scheme
for the approximation of [ fdu.

In this paper we limited ourselves to systems (1.1) with a constant diffusion
matrix. Our analysis extends to systems of the type

t
Xt = X0+/ayH(X87YS)d83
0

t t
Y, = Y()—/&H(XS,YS)ds—/F(XS,YS) 0, H(X.,Y,) ds
0 0

t
+ / (X, Ya) dVV,
0

where o satisfies smoothness and boundedness conditions as well as the uniform
ellipticity condition

d .
0<vlC]?< Z (o(m,y) U(m,y)*); G ¢ forallz,y,( € R

ij=1

To deal with such systems one needs to increase the complexity of several proofs
of the present paper. The two main changes are: first, the smoothness and
strict positivity of the transition density require Malliavin calculus techniques
involving clever localization arguments in order to handle with the possible
unboundness of the first derivatives of 0, H(x,y); second, the calculations of
Section 3 involve additional terms depending on the derivatives of o; these
terms make expressions such as those of Section 3 still more lengthy (and almost
unreadable), and need to be controlled carefully in order to obtain estimates
such as (3.17), (3.26), etc. Of course, the set of our assumptions needs to be
properly modified.
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Our last comment concerns the Hypothesis 1.1. It does not seem to us too
stringent. However it is not necessary at all. It seems possible to construct
particular functions H which do not satisfy all our requirements and for which
all the statements of Section 3 nevertheless hold true. This means that our
methodology can be applied to various families of Hamiltonian systems.
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