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Abstract

The long-time behaviour of a stochastic 3D LANS-a model on a
bounded domain is analysed. First, we reformulate the model as an
abstract problem. Next, we establish sufficient conditions ensuring the
existence of stationary (steady state) solutions of this abstract non-
linear stochastic evolution equation, and study the stability properties
of the model. Finally, we analyse the effects produced by stochastic
perturbations in the deterministic version of the system (persistence of
exponential stability as well as possible stabilisation effects produced
by the noise). The general results are applied to our stochastic LANS-«
system throughout the paper.

1 Introduction

In this paper we are mainly interested in the study of the asymptotic be-
haviour of solutions of the 3D-Lagrangian averaged Navier-Stokes (LANS-«)
equations, with homogeneous Dirichlet boundary condition in a bounded do-
main, in the case in which random perturbations appear. To be more precise,
let D be a connected and bounded open subset of R?, with a C? boundary
0D. We denote by A the Stokes operator, and consider the system

O(u — alAu) + v(Au — aA(Au)) + (u - V)(u — alAu)

—aVu* - Au+ Vp = F(t,u) + G(t,u)W(t), in D x (0,+00),

V-u=0, in D x (0,400), (1)

u=0, Au=0, ondD x (0,+00),

u(0) =u’ in D,
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where u = (u1,u2,u3) and p are unknown random fields on D x (0, +00),
representing, respectively, the large-scale (or averaged) velocity and the pres-
sure, in each point of D x (0,+00), of an incompressible viscous fluid with
constant density filling the domain D. The constants v > 0 and o > 0
represent respectively the kinematic viscosity of the fluid, and the square
of the spatial scale at which fluid motion is filtered. The terms F'(¢,u) and
G(t,u)W (t) are external forces depending eventually on u, where W (t) de-
notes the time derivative of a cylindrical Wiener process. Finally, u° is a
given initial velocity field.

The deterministic version of (1), i.e. when G = 0, has received much
attention over the last years. The main reason is that this model has be-
come very useful in order to approximate the 3D Navier-Stokes equations
(notice that when « goes to zero, this problem converges to the usual 3D
Navier-Stokes model). More precisely, the global well-posedness of weak so-
lutions for the deterministic Lagrangian averaged Navier-Stokes equations
on bounded domains has been established in [8] and [14] amongst others,
and the asymptotic behaviour can be found in [8]. Similar results have been
proved by Foias et al. in [10] in the case of periodic boundary conditions.

However, in order to consider a more realistic model for our problem,
it is sensible to consider some kind of ‘noise’ in the equations. This may
reflect, for instance, some environmental effects on the phenomenon, some
external random forces, etc. To the best of our knowledge, the existence
and uniqueness of solution of the stochastic version (1) we will consider in
this paper has been analysed in [7] (see also [6]).

We start in this paper the analysis of the asymptotic behaviour of the
stochastic version, and point out that our analysis, in particular, also pro-
vides information on the long-time dynamics of the deterministic model (by
simply setting G = 0 in the appropriate formulas).

After reading this paper, one could immediately wonder about the pos-
sibility of doing a similar analysis in the case of general unbounded domains
(e.g. channels, pipes, etc.). This is beyond the scope of this paper since one
would first need some results on the existence of solutions of such a model,
and, as far as we know, this still has not been proved.

Being possible to carry out our analysis working directly with the 3D
LANS-a model, we have preferred to establish a theory for an abstract
stochastic model and then apply it to our system. In this way, with only a
little extra work one may be able to apply these abstract results to other
models of interest.

Although the techniques we use in the present paper are similar to those
used in [5] for the stochastic 2D Navier-Stokes model (in fact, these can be
considered, in certain sense, as standard techniques for the investigation of
stability properties for stochastic PDEs, see e.g. [2]), it is worth pointing out
that neither the stochastic 2D Navier-Stokes equations from [5] falls within
the abstract framework in the present paper, nor this abstract setting is a
particular case of the model in [5]. Nevertheless, the results we will prove



may be applied to other interesting models as, for example, some stochastic
reaction-diffusion equations (by simply setting operator B = 0 in problem
(23) below), or the same model but for periodic boundary conditions, etc.

The content of the paper is as follows. In Section 2 we show how our
problem can be reformulated as an abstract stochastic model. In Section 3
we first establish the existence and eventual uniqueness of stationary steady
state solutions when the viscosity is large enough, and prove a result ensur-
ing the exponential stability (in mean square and pathwise) of the stationary
solution. Finally, the stabilising effects produced by the noise in the deter-
ministic model is stated in Section 4.

2 Variational and Abstract formulation of the prob-
lem

In this section we will rewrite our problem as an abstract model. The
main reasons are the following. On the one hand, the results are presented,
in our opinion, with more clarity and the computations are done in a more
simplified way. On the other hand, the abstract formulation may be applied,
in addition, to other models as we commented in Section 1.

2.1 The cylindrical Wiener process

Let {Q,F, P} be a complete probability space, and {F;};>0 an increasing
and right continuous family of sub o-algebras of F, such that Fy contains
all the P null sets of F. Let {37(t), t >0, j = 1,2, ...} be a sequence of mu-
tually independent standard real F;-Wiener processes defined on this space,
and suppose that K is a given separable Hilbert space, and {e;; j = 1,2, ...},
an orthonormal basis of K. We denote by {W (t); t > 0}, the cylindrical
Wiener process with values in K defined formally as

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

It is well known that this series does not converge in K, but rather in any
Hilbert space K such that K C K, and the injection of K in K is Hilbert-
Schmidt (see e.g. [9]).

Let T' > 0 be given. For any separable Banach space X, we will denote
by M]%t(O,T; X) the space of all processes ¢ € L*(Q x (0,T),dP x dt; X)
that are Fy-progressively measurable. The space M %t(O,T ; X) is a Hilbert
subspace of L?(2 x (0,T),dP x dt; X).

We will write L2(Q;C([0,T]; X)) to denote the space of all continuous
and Fi-progressively measurable X-valued processes {p(t); 0 < t < T}

satisfying
E < sup Isﬁ(t)llﬁ) < 00,
0<t<T
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For another separable Hilbert space H , with scalar product (-, -) g let us

denote by L2(K; Il—f ) the separable Hilbert space of Hilbert-Schmidt opera-
tors from K into H, and by ((, .))EQ(K,mand Il - ch(K,g)the scalar product

and norm in £?(K; ﬁ),where for all R and S in £2(K; I:j),
((R,9)) C2(K ) Z Rej, Sej) g
7j=1

For any process ¥ € M%t(O,T; L2(K;H)) one can define the stochastic
integral of ¥with respect to the cylindrical Wiener process W (t), denoted

/t U(s)dW(s), 0<t<T,
0

as the unique continuous H-valued Fr-martingale such that for all h € H ,

([ waws Z/ Jejh)gdFi(s), 0<i<T,

where the integral with respect to (37(s) is the Ito integral, and the se-
ries converges in L?(Q;C([0,T])). See e.g. [9] for the properties of the
stochastic integral defined in this way. In particular, we note that if ¥ €
MZ (0,T; L*(K; H)) and ¢ € L2(Q; L>(0,T; H)) is Fs-progressively mea-
surable, then the series

o0

Z/O (\IJ(s)ej,¢(5))§ dﬁj(S), 0<t<T,

J=1

converges in L!(Q; C([0,7])),and defines a real valued continuous JF;-mar-
tingale. We will use the notation

/Ot( (s)dW (s) Z/ Sejb(s) g dF(s), 0<t<T.

2.2 Notations and properties of the nonlinear term

We first establish some notations and recall some properties regarding the
nonlinear term (u - V)(u — aAu) — aVu* - Au appearing in (1).

We will denote (-, -)and ||, respectively, the scalar product and associated
norm in (L?(D))3, and by (Vu, Vo)the scalar product in ((L?(D))3)3of the
gradients of uand v. We consider the scalar product in (Hg(D))3defined by

((u,v)) = (u,v) + «(Vu,Vv), u,v € (H&(D))g, (2)



where its associated norm || - || is, in fact, equivalent to the usual gradient
norm.
Let us denote by H the closure in (L?(D))? of the set

V={ve(DD)>?:V-v=0 in D},

and by V the closure of V in (Hg(D))3. Then, H is a Hilbert space equipped
with the inner product of (L?(D))3, and V is a Hilbert subspace of (Hg (D))3.
Denote by A the Stokes operator, with domain D(A) = (H?(D))3 NV,
defined by
Aw = —=P(Aw), w € D(A),

where P is the projection operator from (L?(D))? onto H. Recall that as
0D is C?, | Aw| defines in D(A) a norm which is equivalent to the (H?(D))3-
norm, i.e., there exists a constant c;(D) > 0, depending only on D, such
that

[wll(r2(py)s < e1(D)[Aw],  Vw € D(A), (3)

and so D(A) is a Hilbert space with respect to the scalar product
(U, w)D(A) = (A'U, A’U))

For u € D(A) and v € (L*(D))3, we define (u- V)v as the element of
(H=1(D))? given by

3
((u-V)v,w) = > (O, uw;), for all w € (H}(D))>. (4)
i,j=1

Observe that (4) is meaningful, since H*(D) C L*(D), and H}(D) C
L5(D), with continuous injections. This implies that u;w; € H(D), and
there exists a constant co(D) > 0, depending only on D, such that

[{(u- V)v,w)| < ea(D)|Aulfof||wl], ¥(u, v, w) € D(A)x(L*(D))*x (Hg(D))®.
()
Observe also that if v € (H'(D))3, then the definition above coincides
with the definition of (u - V)v as the vector function whose components
are Z?Zl u;0;v;5, for j = 1, 2, 3. However, as it is not known whether the
solutions of the stochastic problem (1) have the same regularity as in the
deterministic case (we only can ensure H? instead of H?), it is necessary the
present extension.
Now, if u € D(A), then Vu* € (H'(D))3*3 c (L%(D))3*3, and conse-
quently, for v € (L*(D))?3, we have that Vu*-v € (L%2(D))? ¢ (H~'(D))3,
with

3
(Vu* v, w) = Z / (Ojui)viwjdz, for all w € (HJ(D))3. (6)
ij=17D



It follows that there exists a constant c3(D) > 0, depending only on D, such
that

[(Vu* - v, w)| < e3(D)|Aul|v|||w|, ¥(u,v,w) € D(A) x (L*(D))3 x (Hé(D)()g)
7

We have the following results (see [7] for the proofs).

Proposition 2.1 For all (u,w) € D(A) x D(A) and all v € (L*(D))3, it
follows
((u-V)v,w) =—(Vw* - v,u). (8)

Consider now the trilinear form defined by
b (u, v, w) = ((u-V)v, w)+(Vu* v, w), (u,v,w) € D(A)x(L*(D))3x(H}(D))3.
Proposition 2.2 The trilinear form b¥ satisfies
b7 (u,v,w) = —b% (w,v,u), Y(u,v,w) € D(A) x (L*(D))® x D(A), (9)
and consequently,
b (u,v,u) = 0, V(u,v) € D(A) x (L*(D))3. (10)
Moreover, there exists a constant ¢(D) > 0, depending only on D, such that

6% (u, v, w)| < e(D)|Aul|v[|lw]], V(u, v,w) € D(A) x (L*(D))* x (HS(DZ)?’,)
11
6% (u, v, w)| < e(D)[ull[o]| Awl], ¥(u,v,w) € D(A)x (L*(D))* x D(A). (12)

Thus, in particular, b is continuous on D(A) x (L?(D))® x (H}(D))3.

2.3 Existence and uniqueness of a variational solution

Assume that F' and G are measurable, Lipschitz mappings from Qx (0, +00) x
V into (H~Y(D))? and from € x (0, 4+00) x V into L2(K; (L?*(D))?), respec-
tively. More precisely, suppose that, for all u,v € V, F(-,u) and G(-,v) are
Fi;—progressively measurable, and

1F(t,u) = F(t ) (g-1pys < Lrllu—vll, dP xdt—ae., (13)

HG(t,U) — G(t7v)||£2(K;(L2(D))3) S LG ”U - U” ) dP X dt — a.e.. (14)

We also suppose

F(t,0) € LYQ; L*(0,T; (H~Y(D))3), forall T >0, (15)
G(t,0) € LYQ; L*(0,T; L2(K; (L*(D))?)), forallT >0,  (16)
ug € LYQ, Fo, P; V). (17)



Definition 2.3 A wvariational solution to problem (1) is a stochastic process
u € M]Q_-t (0,T; D(A)) N L2(2; L*°(0,T;V)), for all T > 0, weakly continuous
with values in V', such that for all w € D(A),

((u(t),w)) + V/U (u(s) + aAu(s), Aw) ds + /0 b7 (u(s), u(s) — aAu(s), w) ds

= 'LLO'LU t S, ul(s w S t S, uls S),w .
= ((u, >>+/O<F<, (5)),w) d +</0 G(s,u(s)) AW (s),w), t > 0. (18)

Observe that (18) follows from (1) by multiplying the first equation in
(1) by w € D(A), taking into account the definition of the scalar product
((+,-)), the definition of b#, and the equality (8).

Now, as a consequence of Theorem 3.3 in [7] we have the following result.

Theorem 2.4 Under the hypotheses (13)-(17), there exists a unique varia-
tional solution u of (1), and moreover,

ue LYQ;C([0,T]; V) N LYQ; L2(0,T; D(A))), for all T > 0.

2.4 Formulation of problem (1) as an abstract problem

As we commented at the beginning of Section 2, we are going to rewrite our
model (1) as an abstract problem.

Let us set H =V, with scalar product (u,v);, = ((u,v)), and associated
norm |uly = |lul|, and U = D(A), with scalar product ((u,v)),, = (Au, Av),
and associated norm ||luljyy = |Au|. Then, H and U are two separable real
Hilbert spaces, such that &/ C H with compact injection, and U is dense in
H.

We identify H with its topological dual H*, but we consider U as a
subspace of H*, identifying v € U with the element f, € H*, defined by

fo(h) = (v,h)y, €H.
We denote by (-,-) the duality product between U* and U. Let us define
(Au,v) = v(Au,v) + va(Au, Av), u,v € D(A).
It is clear that for all v € D(A),
2(Av,v) = 2v(Av, v) + 2va(Av, Av) > 2valAv|?,

and, if we denote by Ay and wg, k > 1, the eigenvalues and their correspond-
ing eigenvectors associated to A,

(Awy, v) = vAR((wp, v)).

Thus, taking
a = 2ua, (19)

we have that



a) A is a linear continuous operator A € L(U,U*), such that

al) A is self adjoint,
a2) there exists & > 0, such that

2(Av,v) > a3, forallvel, (20)
On the other hand, denote

(B(u,v),w) = b%(u,v — aAv,w), (u,v,w) € D(A) x D(A) x D(A),

(F(t,u)ow)) = (F(t,u),w),  (w,w) €V x V.
Then, it is straightforward to check that if we take

e = (1+a)e(D)e(D), L =Lr, (21)
we obtain that

b) B:U xU — U* is a bilinear mapping such that

bl) (B(u,v),u) =0, for all u,v € U,

) 1B(u, V)| < crlulyllvlly,, for all (u,v) € U x U,
|

b2
b3) [(B(u,v),w)| < crljully,|lvllylwlsy, for all u,v,w e U,
¢) F:Qx(0,400) x H — H is a random mapping such that

cl) for all v € H, F(-,v) is F;—progressively measurable,
c2) F(-,0) € MZ(0,T;H), for all T > 0,
c3) |F(t,u)—F(t,v)ly < Lg|u—vly, dPxdtae. for all u,v € M.

Now, let I denote the identity operator in H, and define é(t, u) as
Gt,u)= (I +aA) " oPoG(tu), uwevV.
First, observe that I + oA is bijective from D(A) onto H, and
(I +ad)  fw) = (f,w), forall fec H welV.
Thus, for each f € H,

I+ )T 1P = (f,u) < [ fl]ul,

where u = (I + aA)71f, ie., (u,wy) + a(Au, wy) = (f,wy), for all & > 1 so,
(1 4+ arg)(u, wg) = (f, wy), which implies

1 1

(fywg) < m(f»wk),

(u,wy,) = m



[e.9]

1 [e.9]
|u\2 = Z(U,wk)Q < (14‘04)\1)2;::1(]0, W) = m’f’Q

k=1
Therefore,
I AL 72 2
I+ ad) P < I
and consequently, taking
Lg
Leg=—"—, 22
& vV 14 Oé/\l ( )

we obtain that

d) G : Qx(0,400) x H — L%(K;H) is a measurable random mapping
such that

dl) for any v € H, é(, v) is JFy-progressively measurable,
d2) G(-,0) € MZ (0,T; L2(K;H)), for all T > 0,
d3) |G (t,u)~G(t,0)| c2(se0) < Lglu— vlyy . dPxdt ace. for all u,v € H.

Next, for each 7 > 1, and all (¢, u,w) € (0,400) x V x D(A), we have

(G(t,u)ej,w) = (I + aA)(G(t,u)ej), w) = (Gt u)ej, w)),

and, for all w € MZ (0,T;V), (t,w) € (0,T) x D(A), it follows

(AQMMMW%M=;A@@WWMMM$

=Z/ %mWW®ﬂ%G@WMW$W-

Consequently, in a abstract framework, a variational solution of problem
(1) is, equivalently, a stochastic process

u € M7, (0,T;U) N L*(Q; L>(0,T;H)), forall T >0,

such that the equation

/Au ds+/ B(u(s),u(s)) ds

~ —I—/OF(su( ds—l—/Gsu NdW(s), t>0, (23)

is satisfied in U*, a.s. for all t > 0.



Finally, observe that if u € D(A), then
Mlul> < [Aul?,  |Vul® = (Au,u) < |Aullul,
and consequently,
1 + oz)\l

A

[ull® = |ul® + a|Vul? < |Aul?, for all u € D(A).

Thus, if we take
Vv1+ Oé)\l

- (24)

Cy =

we can write
|y < callully,, foralluel. (25)

3 A pathwise stability result for stationary solu-
tions

In this section we analyse the stability properties of the stationary solutions
to (1). For this reason, we suppose that F'(t,v) = F(v) (i. e. F(t,v) = F(v))
is independent of w and ¢. Associated to (23), we consider its deterministic
version

u(t)—l—/o Eu(s)ds+/0 E(u(s),u(s))ds:u0+/o Flu(s))ds, ¢ > 0.(26)

Definition 3.1 It is said that us, € U is a stationary solution of (26) if

Ao + B(tioo, o) = F(uo). (27)

Observe that a stationary solution of (26) is a stationary solution of the
corresponding variational formulation of (1) when G = 0.
We have the following result.

Lemma 3.2 Suppose that
a>2c3Lp. (28)

Then there exists a stationary solution us € U of (26).
If moreover ~
(@ —2¢3Lg)* > de1c5|F(0)|n, (29)

then the stationary solution is unique.

Proof. As the proof follows the same lines as those of Theorem 10.1 in [17]
(see also [5]), we omit it. m
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Observe that, for example, condition (28) can be written for the problem
(1) as
vaX? > (1+a)\)Lp.

Thus, the existence of stationary solutions is guaranteed provided the vis-
cosity dominates the external forcing term, and the stationary solution is
unique when the viscosity is large enough (see condition (29)).

Now we can study the pathwise stability properties of the stationary
solutions.

Theorem 3.3 Let uo, € U be a stationary solution of problem (26), and
suppose there exist constants M >0, 0 > 0, such that a.e. in Q x (0, +0o0),

1G(t o)z (i) < Me™™, (30)

and
@ > 1 Jucoly + 5(2Lg + L) - (31)

Then, there exist constants v € (0,0) and M > 0 such that

M
E|u(t) — uoo|${ < <E|u0 — Uoo|Z, + 9> e, forallt>0, (32
-

for any solution u(t) of (23). Furthermore, ux is the unique stationary so-
lution of problem (26), and there exists 5y > 0 such that for any solution u(t)
of (23) there is a random time T(u®,w) > 0, such that for almost all w € Q

lu(t,w) — uoo|3{ <e ¥, forallt>T(ul w). (33)

Proof. Taking into account (23) and (27), it is easy to see, by applying
It6’s formula to the process €7t |u(t) — uooﬁi, and using a2), ¢3), d3) and
(30), that

' E u(t) — usolr
t
< Blu® — ugo)3, + 7/ e u(s) — oo, ds
0
t
—&/ 7B ||u(s) — use ds
0

Yy /0 T (Bu(s), u(s)) — Blttag, ts0), u(s) — o) ds

t
+28Lp [ B uls) — ual
0
¢
—I-/ evs (Mge—es +(1+ E)C%LéE llu(s) — uOOHZ2/1> ds, (34)
0
with M. = (1 + 1/5)M and € > 0.

11



By bl) and b2), we have

(B(u(s), u(s)) = Bluso, too), u(s) — ioc)
= (B(too, uls) = too), u(8) = tioo)

< e fusoly u(s) = usolly

and thus, by (25), we obtain from (34)
M,
M Elu(t) — uso|3; < Elu® — usol?, + 769 (6(7_9)t - 1) (35)
ry —
t
+ (’ycg —a+cp |usoly + 2c§LP +(1+ 5)C§L2@) / eV’ E u(s) — UOOHZ{ ds.
0

By assumption (31), we can choose € > 0 and 0 < v < 6 such that
Ve — @+ ucoly + 26 L + (1 + ) Le <0,

and (32) holds.

As for the uniqueness of ., notice that setting G = 0 as well as its
corresponding associated constants M = 0 and Lg = 0, condition (31) en-
sures that any solution of the deterministic model approaches the stationary
solution us, with an exponential rate.

The proof of the pathwise exponential convergence follows from the stan-
dard and well known technique based on the application of the It6 formula,
the Burkholder-Davis-Gundy and Tchebyshev inequalities, and the Borel-
Cantelli lemma (see, e.g. [5] for a similar proof in the case of a stochastic
2D Navier-Stokes model). m

Remark 3.4 Observe that, for problem (1), conditions (30) and (31) be-
come s
||G(tau00)||%,2(K7’H) S M(]' + a)‘l)e_etv

2002 > 1M} |uool|? + 2(1 4+ a)Lp + LE.

And the conclusion of Theorem 3.3 ensures the pathwise exponential decay
of the L? gradient norm of the solution.

Remark 3.5 Although we content ourselves in this paper with the analysis
of the exponential asymptotic behaviour of the stationary solutions of our
problem, it is also possible to prove more general results concerning differ-
ent convergence rate, e.g. polynomial or even super-exponential (see, for
instance, [2]).

4 Stabilisation results.

It is well known that stochastic perturbations can produce stabilising as well
as destabilising effects on the long-term behaviour of a deterministic evolu-
tion system (see for example [1], [16] for the finite dimensional framework,

12



and [3], [4] for the infinite dimensional context). We will not discuss in this
paper the suitability of considering one kind of noise or other (say It6 versus
Stratonovich) and refer the reader to the previous papers (especially [3] and
[4]) for more details on this topic. Instead, we will be interested in improving
the stability properties of our model when a stochastic perturbation appears
in the system.

As an auxiliary result, we are going to prove a lemma which states
that, when two initial data coincide in a subset Qg C Q with P(Qg) > 0,
then the corresponding solutions to (23) coincide in a subset €y C Qo with
P(21) = P(€Qp). This result is a nontrivial consequence of the uniqueness
of solutions of problem (23), and will be crucial in the rigorous proof of our
main stabilisation result, namely Theorem 4.3.

Lemma 4.1 Let u? :Q — H, i = 1,2, be two Fog—measurable random
variables such that E|u?|31 < 400. Suppose there exist their corresponding
solutions u® to problem (23) with initial datum ul.
Let us denote
I'={we u)(w)=ud(w)}.

Then,
Ip(w)ut(w,t) = Ip(w)u?(w,t), for allt >0, a.s. (36)

Proof. Let us denote

~ ~

F(s,u'(s)) = —Au'(s) — B(u'(s),u’(s)) + F(s,u(s)).
Then, for all £ > 0,
() = Tpud 4+ 1r /0 (B(s.ui(s)) — F(s,0)) ds
+p /Ot F(s,0)ds + 1r /Ot(é(s,ui(s)) — G(s,0)) AW (s)
+1p /Ot G(s,0) dW (s), (37)

1p/0 (ﬁ(s,ui(s))—ﬁ(s,c)))ds:/o 1 (B (s, ui(s)) — F(s,0)) ds,

t t
11"/ F(s,0) ds:/ 1rF(s,0)ds,
0 0

and, by the Fy—measurability of the set I,

t . _ t . _
lp/o (G(s,u(s)) — G(s,0))dW(s) = /0 1r(G(s,u'(s)) — G(s,0)) dW (s),

13



t t
lp/ G(s,0)dW (s) = / 1rG(s,0) dW (s).
0 0
But, as can be easily checked,
Lo (F (s, ui(s)) -
1r(G(s,u’

for all ¢ > 0.
Consequently, by (37),

Fi(S,O)) = E(Sv 1Fui(8)) - }1(5’0)7
G(s,0)) = G(s, 1rui(s)) — G(s,0),

11“Ui(t) = 1rug—/0t /Tlpui(s) ds—/oté(lpui(s),lpui(s)) ds
—i—/o F(s, 1pui(s))ds—/0 1peF(s,0)ds
)

+/0 G(s, 1ru'(s)) dW (s —/O 1reG(s,0)dW(s), (38)

for all t > 0, where I'“ = Q \ T".

Taking into account that 1pul = 1pu, it follows from (38) that 1pu!
and 1pru? are solutions of the same equation with the same initial datum,
and then, by uniqueness of solution, we obtain (36). m

Corollary 4.2 Under the assumptions of the preceding lemma, suppose in
addition that F(t,0) = 0 and G(t,0) = 0 dPxdt-a.e. Letu® € LQ(Q Fo,P;H)
such that there exists u(t), solution of (23) with initial datum u®, and denote

Q= {we u(w)=0}.

Then,
loou(t) =0 forallt >0, a.s.

Proof. As @ = 0 is the solution of problem (23) with initial datum u° = 0,
the result follows from Lemma 4.1. m

Theorem 4.3 Suppose that conditions al), a2), b1), b2), b3), c1), c2), ¢3),
d1), d2), and d3) hold. Suppose also that

F(t,00=0, G(t,0)=0, forallt>0,

and there exists § > 0 such that

Z (t,v)ek,v 2 ) |v\;1{, for allv e H, dP x dt-a.e., (39)
k=1

and
acy” +20 —2Lp — Ly > 0. (40)
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Then, there exists a constant v > 0 such that for all u® € L*(Q, Fo, P; H)
there is a T'(u®,w) > 0 for which the solution u(t) of (23) with corresponding
initial datum u® satisfies

|u(t,w)]${ <e }uo(w)ﬁ{ for allt > T(u’,w), a.s. (41)

Proof. Although we could use a heuristic argument which would avoid
some technicalities in the proof, we prefer to include all the necessary tools
to prove the result in a rigorous way. This requires the use of the exponential
martingale inequality, and the consideration of several stopping times.

Let u® € L*(, Fo, P;'H) be fixed.

Thanks to Lemma 4.1 we can assume, without lose of generality, that u°

satisfies
u(w) #0, for any w € Q. (42)

Otherwise, denoting Qy = {w € Q; u®(w) =0}, and taking & € H \ {0},
we can consider the solution w(t) of problem of (23) with initial datum u°

defined as 0( ) \
0 ] w(w), it we Q) Q,
“(”)_{g, if we Q.

Then, by Lemma 4.1 and Corollary 4.2, we have
u(t,w) =u(t,w), forallt>0,a.s. in 2\ Qo,

u(t,w) =0, forallt>0,a.s. in Q,

and, consequently, (41) follows from the corresponding inequality for ().
Thus, from now on we suppose that u® satisfies (42).
Let us define
To(w) = inf {t > 0; u(t,w) =0},

v(t) = u(t A 7).

From the fact that if 79(w) is finite then u(m(w),w) = 0, it is easy to see that
v(t) satisfies the same equation than u(t), and consequently, by uniqueness,

v(t) = u(t A1) = u(t), forallt>0,a.s.,

i.e., if we denote B
Q={we; nw)< +oo}, (43)

u(t,w) = u(ro(w),w) =0, for all t > 19(w), a.s. in Q. (44)

Consider now the sequence of Fi-stopping times {7,,, n > 1} defined by
. 1
Tp(w) = inf{t > 0; |u(t,w)l,, < =1
n

This is an increasing sequence, almost surely convergent to 7o,
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Denote

Un(t) = u(t A ).
Then,

t . t .
00+ [ Vo (D Aa(s) s+ [ 10019 B (). 009)

_u0+/0 1[0,Tn](s)f(s,vn(8))ds+/o 1o.1(8)G (8, v (s)) AW (s),

for all ¢ > 0, and consequently,

o +2 [ o (61 Aen(s),00)) s
#2 [ 1) 6)Blan(s). ) n) ds
::\u0\§i4-2(/£ 10.71(8) (F(5,0n(s)), vn(5)) ds
+2Z;(HamﬂsxRSJ%@»dwq$,mA@)

t ~
+/ 1[0,%](3)”(;(3,vn(s))H%z(K;H)ds, for all t > 0.
0

(45)
Let us denote
0, = {w €0 [0l < ;}
It is clear that
Tww) =0 and v,(t,w) =u'(w) ifweQ,, (46)
WAMMWE% ifwe\ 0, (47)

Let us take any function ¢, € C%(R) such that

1
on(r) =logr, for all r > ot

Applying the 1t6 formula to ¢n(\vn(t,w)\$1), and taking into account (45),
(46) and (47), we obtain

e o [ Au(s) 4 s vn(s),vals)

log [on(t), F(\ \H(+))2H 2/0 Lo (5) o d
t G(s,vp(s 5

+ /0 110.,1(5) ALy

. 1
LU s 4+ M, () — S, 20,
[un(8)]7¢
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where

t ~ v (s
M0 =2 [ (1W<5>G<s,vn<s>>dW(s) (s) ) (49)

2
on ()13,

qn(t) =4 tl[L"](S) (Z(é(s,vn(s))ek,vn(s))%> ds. (50)

7
o |vn(s)ly \i=
Thus M, (t) is a real continuous square integrable F;-martingale such that

M, (0) = 0, with associated increasing process (M, )¢ = qn(t).
Let us now define

M(t) =2 /O " (é(s,u(s))dW(s), IQE(S)\L) ,
uls H

g(t) = 4 /0 R (Z(é(s,u(s))ek,u(s)ﬁ{) ds.
k=1

[u(s)3,
Observe that, as u = v, on [0, 7, (w)], then
Mt A1) = My(t), q(t A7) =qn(t),
lim My () = M(1),  lim ga(t) = g(t),

and consequently, M (t) is a real continuous square integrable local Fi-
martingale such that M (0) = 0, with associated increasing process (M); =
q(t).

Thus, from the exponential martingale inequality (see [12] and [15]) we
have that for any positive numbers T, ¢ and k > 0,

g
P M(t) — —q(t)) > k) < e k. 51
(tgﬁ’%]( (t) 2q())_ )<e (51)
Let us fix € > 0 such that
Xi=acy? +26 —2Lp — Ly — 2Ly > 0, (52)

whose existence is guaranteed by (40).
Taking k = (2/¢) log m, with m > 1 any integer number, we obtain from
(51),

€ 2 1
_Z > < —.
P <te[%% 1](M(t) Sa(h) > = logm> <— (53)

Consequently, we deduce from the Borel-Cantelli lemma that there exists
Fy € F, with P(Fy) = 0, such that for any w € Q\ Fp there is an integer
mo(w) > 1 for which

2
max (M (t,w) — Eq(t,u))) < —logm, for all m > my(w). (54)
te[0,m+1] 2 €
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In particular, if we take any w € Q\ Fp, m > mg(w), and take into account
that gy (t) is increasing, we obtain from (54),

€ €
M, (t,w) — §qn(m +1lLw) < M,(tw)-— iqn(t,w)

= M(tAT(w),w) — %q(t A T (w), w)

€
< M - =
< seféﬁ’iu( (5,0) = 5als,w))
2
< —logm,
€

foralln > 1, ¢t € [0,m + 1].
Consequently, for all w € Q\ Fp, there exists mo(w) > 1 such that

2
M, (t,w) — %qn(m +1lLw) < z log m, (55)
for all n > 1, m > mo(w), t € [0,m + 1].

From (39), (48), (55) and the hypotheses on A, F and G, we have that
almost surely

log ’vn(t7w)’%‘f
0 ) tATh (w) L )
<log|u (w)|H+/O (—acy”+2Lg + Lig — 20) ds
2 €
—i—glogm—l—iqn(m—kl,w), (56)

for all n > 1, m > mp(w), t € [0,m + 1].
But from the expression for ¢,, we deduce

Sa(m+ 1,0) < 2512 (0 + 1) A ().

Also observe that if ¢ € [m,m + 1], then (m + 1) A 7 (w) < (t A T (w)) + 1,
and, hence, logm < logt.
Consequently, (52) and (56) imply

2
log v (t,w)|3, < log }uo(w)|2 — At AT(w)) + 25L2@ + —logt,
€

H
or, in other words,
u(t A T (W), w)[3, < [u(w) 222 AN ) 2l (57)

for all t > mo(w), n > 1,
Letting n — 400 in (57), we deduce

u(t A ro(w), w) 2, < [ul(w) 22/ e N0 @) 2 e - for all ¢ > mg(w),
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and, in particular, as

. _A¢ 2eL?
lim (e~ 2%e**"et?/%) =0,
t——+o0

then there exists Tp(w) > mo(w) such that

u(t,w)2, < e 2 [0 (w)[5, for all £ > Th(w), as. in 0\, (58)

H

where Q is defined by (43). Now, (41) follows from (44) and (58). m

Remark 4.4 Observe that this result shows how the noise can produce a
stabilising effect on the deterministic problem when the intensity is large
enough. Indeed, thanks to Theorem 3.3, we observe that if

acy? —2Lg >0,

then the trivial stationary solution of the deterministic problem is exponen-
tially stable, but if this condition does not hold, and the noise appearing in
the model (or the noise added to the model) is such that

acy? +20 —2Lg — Ly > 0,

then the trivial solution of the stochastic system becomes pathwise exponen-
tially stable. Furthermore, if we are interested in stabilising the deterministic
system and we are allowed to choose appropriate stochastic terms to do this,
then we can always use a very simple one, namely, a one dimensional Brow-
nian motion multiplied by a linear operator. From this point on we consider
this special noise.

We will describe below in more details this stabilisation procedure in the
general case of considering a non-trivial stationary solution.

Remark 4.5 Observe that Theorem 4.3 affirms for (1) that, if F(t,0) =0,
G(t,0) =0, and there exists 6 > 0 such that

Z:(G(t,v)ek,v)2 > §|v||t,  for allv €V, dP x dt-a.e.,
k=1

with
2war} 4+ 26(1 + ady) > 2Lp(1 + a\y) + LE,

then, there exists a constant v > 0 such that for all v’ € L*(Q, Fo, P; V)
there is a T(u®,w) > 0 for which the variational solution u(t) of (1) with
corresponding initial datum u®, satisfies

lu(t,w)|? < e ul(W)|?  for allt > T(u',w), a.s.
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Suppose now that F:H—His independent of w and ¢, and
a>2c3L,. (59)

Under this condition, there exists a stationary solution of problem (26),
say Ueo € U.
If, in addition,
a > 1 Jusoly + 265 L g, (60)

then, as a consequence of Theorem 3.3, taking G= 0, we deduce that uy is
exponentially stable, i.e., there exists v > 0 such that for all u’ € H,

lu(t) — uoo\% < |u® - uoo‘i[e*”*t, for all t > 0,

where (t) is the solution of problem (26) with initial datum u°.

However, if the Lipschitz constant L g is large enough, then (60) might
not hold, and we would not know if u, is exponentially stable. Nevertheless,
we can always choose a very simple noise to stabilise our problem (26).

To this end, let us consider a fixed F;-Wiener process 3(t). For any
o € R, define B

Gs(t,v) =0(v —ux), vEH, (61)

and consider the problem

/Au ds+/B( (s), u(s)) ds
=u —i—/o F(u( ds+/G s,u(s))dp(s), as., YVt >0. (62)

We can prove the following result.
Theorem 4.6 Suppose that F : H — H and satisfies (59). Let use € U be
a stationary solution of problem (26), and suppose that
a —2ci¢2 |Juso|ly > 0. (63)
Let o be any real number such that
& — 2c16p ||Uusoly, + c30° > QCQLF (64)

Then, there exists v > 0 satisfying that for any u°® € L*(Q, Fo, P;H), there
exists T(u’,w) > 0 such that

[u(t,w) — uso |3, < e Hul (W) — unoldy,  for all t > T(u,w), a.s., (65)

where u(t,w) is the corresponding solution of (62).
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Proof. The proof is similar to that of Theorem 4.3 but arguing with u® —
and u(t) — us instead of u® and u(t) respectively, and taking into account
that the special form of the noise allows us to finish the proof either using
the subexponential decay of the Wiener process instead of the exponential
martingale inequality, or repeating the analysis already done in that proof
(see [13] for more details). m

Remark 4.7 As for problem (1), Theorem 4.6 states that, under conditions

vo > c%LF, vad] > c1y/ 1+ adi|Ausl,

for a suitable choice of o, there exists v > 0 satisfying that for any u® €
LA(Q, Fo, P; V), there exists T(u®,w) > 0 such that

u(t,w) — uso||® < e Ul (W) — usoll?, for allt > T(u,w), a.s.,

where u(t,w) is the corresponding variational solution of (1), with G (t,u)W (t) =

o(u — us)B(t).
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