Random attractors for dissipative systems with rough noises
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Abstract

We provide an analytic approach to study the asymptotic dynamics of rough differential
equations, with the driving noises of Holder continuity. Such systems can be solved with Lyons’
theory of rough paths, in particular the rough integrals are understood in the Gubinelli sense
for controlled rough paths. Using the framework of random dynamical systems and random
attractors, we prove the existence and upper semi-continuity of the global pullback attractor
for dissipative systems perturbed by bounded noises. Moreover, if the unperturbed system is
strictly dissipative then the random attractor is a singleton for sufficiently small noise intensity.

Keywords: stochastic differential equations (SDE), rough path theory, rough integrals, random
dynamical systems, random attractors, stochastic perturbation, stochastic stability.

1 Introduction

This paper studies the asymptotic behavior of the stochastic differential equation

dyy = f(yr)dt + g(y)d X (1.1)

where f: R — R? g : R* = L(R™,R%) are of enough regularity, and X; € R™ is a stochastic
process with stationary increments, such that almost sure all realizations are v - Hélder continuous
for some v € (3,1) and d,m € N (e.g. fractional Brownian motions [32] with Hurst indices H €
(%, 1)). Tt is well known that such equation can be solved by using Lyons’ theory of rough paths
(see [30], [31] and also [14]), namely one attempts to solve the controlled differential equation

dyy = f(ye)dt + g(y¢)dzy, (1.2)

for the driving path z to be a realization of X in the space C¥(R,R™) of continuous paths with
finite v - Holder norm on any finite time interval. The solution of (1.2) is often understood in the
sense of either Lyons-Davie [30], [31], or of Friz-Victoir [14], [35], which needs not to specify rough
integrals. On the other hand, equation (1.2) can also be understood in the integral form

t t
Yt = Yo +/ f(ys)d8+/ 9(ys)dzs, Vt>0, (1.3)
0 0

where the second integral is a rough integral for controlled rough paths in the sense of Gubinelli
[17]. As such, system (1.3) is recently proved in [10] to admit a unique path-wise solution given the
initial condition. An alternative approach is to define rough integrals using fractional calculus, as
studied for example in [25], [16], [24].

Our aim is to investigate the role of the driving noise in the longterm behavior of system (1.1).
This question is studied in a probabilistic approach in the series [18], [19], [20], [21], in which they
prove that, under the dissipativity and some additional regularity conditions there exists a unique
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adapted stationary solution for (1.1) in the sense that the generated stochastic dynamical system
over a stationary noise process has a unique invariant probability measure [19]. Moreover, the
convergence is of probability type, i.e. other probability measures converge to the unique invariant
measure in the total variation norm.

In this paper, we propose an analytic approach to study the stochastic perturbation problem.
Namely we impose assumptions for the drift coefficient so that there exists a global attractor for
the deterministic system

= F(u) (14)

which is asymptotically stable, and then raise the questions on the asymptotic dynamics of the per-
turbed system (1.1), in particular the existence of stationary states and their asymptotic (stochastic)
stability with respect to almost sure convergence.

Note that the classical methods [36], [26], [33] on stochastic stability depends crucially on the
nature of It6 calculus, since one can take advantage of the martingale property of the noise to apply
Ito’s formula for a Lyapunov function and then take the expectation to eliminate the noise part.
As a result, the expectation of the solution norm can be proved to decay exponentially to zero,
which is enough to prove that the solution norm itself converges exponentially and almost surely
to zero due to Borel-Catelli lemma. The situation is however different here with a general noise Z,
which is neither a Markov process nor a semimartingale (e.g. fractional Brownian motion B [34]),
hence the noise part does not vanish by taking the expectation. This challenge suggests that a new
approach to study stochastic stability is necessary.

Results in [15] and recently in [2], [11], [12], [7] suggest that the above questions could be
studied in the framework of random dynamical systems [1], hence asymptotic structures like random
attractors are well-understood. In this scenarios, system (1.1) has no deterministic equilibrium but
is expected to possess a random attractor, although little is known on the inside structure of the
attractor and much less on whether or not the attractor is a (random) singleton.

Assumptions and main results

Throughout the paper, we will assume that.
(Hy) f is locally Lipschitz continuous and dissipative, i.e. there exist constants Dy > 0, D3 > 0
such that

(v, f)) < Iyl (D1 = Dallyll), Vy € R (1.5)

in addition f is of linear growth in the perpendicular direction, i.e. there exists Cy > 0 such that

().
7w -5

(H,) g belongs to C3(R%, L(R™,RY)) such that

o <or(t+wl). w0 (16)

Cy 1= max { lgllocs | Dgllocs 1D2locs 1 Dl | < 003 (1.7)

(Hx) for a given v € (3, 3), = belongs to the space C”(R,R™) of all continuous paths which is
of finite v—Holder norm on any interval [s, ¢]. In particular, x is a realization of a stochastic process
X (w) with stationary increments, such that  can be lifted into a realized component x = (z, X)

of a stochastic process (z.(w),X..(w)) with stationary increments, and the estimate
B( sl + [Xsell?) < Crolt = s, s, t € [0,7] (1.8)

holds for any [0, 7], with pv > 1,¢q = § and some constant Cr,.



Let us comment on the assumptions. As presented in Remark 3.1, assumption (Hx) is satisfied
if X is a fractional Brownian motion B [32] with Hurst exponent H & (%, 1), i.e. a family of
centered Gaussian processes B = { B/ },cr with continuous sample paths and

E|BI — BE| = |t — s|*H vt,s € R.
Meanwhile, the local Lipchitz continuity, condition (1.6) and the one-sided Lipschitz continuity
3C>0:(y, f(y)) <CA+ [y, vyeR?

are require for f in order to prove the existence and uniqueness of the solution of (1.2), as well
as the continuity of the solution semiflow and the generation of a continuous random dynamical
system, see e.g. [35, Theorem 4.3] and [2]. In our situation, condition (1.5) is stronger than the
one-sided Lipschitz continuity, and in fact is equivalent to the classical dissipativity, as shown in
the following lemma.

Lemma 1.1 Condition (1.5) is equivalent to the following condition: there exist constants di >
0,d2 > 0 such that
(y, f(y)) < di — dally|?, ¥y eRY (1.9)

Proof: Assume (1.5) is satisfied, then Cauchy inequality yields

D? Dy 1 D1 \2 _D? Dy
W, F W) < o = 2l = 5 (VDallyl - &) < o = Dyl

— 2Dy v Doy — 2Ds 2
2
which proves (1.9) by choosing d; := 2%2 and do := %. For the other direction, one can easily
show that

(w, f ) < Dyl ( sup )] +ds +d = dllyl), vy € R,
Y=

Indeed, if |ly|| < 1, then

(£ < ol sup £+ el = ) < ol ( sup 17+ e+ da = daly])
yll< yll<

On the other hand, if ||y|| > 1 then by (1.9)

@) < dy = dalll < il = dalyl* < Iy sup £+ s +dz = dally]).
Y=

Hence (1.5) is followed by choosing Dy := supyj, <1 [|f(¥)|| + di + d2 and Dy := da.

U
Due to Lemma 1.1, the deterministic system (1.4) is dissipative and admits a global attractor. In
addition, the addition technical condition (1.6) is equivalent to the following: for y € R? and y # 0,
f(y) is decomposed in the unique form

f<y>=Wy+w;<f<y>>, where mb=1—m, and [m-(f)ll < Cr(L+[yll). (110)

Condition (1.6) is automatically satisfied if f is globally Lipschitz continuous, i.e.

1f () — fF@w2)ll < Lllyr —val,  Yur,y2 € R, (1.11)

or if f is simply of linear growth, i.e. || f(y)|| < L;(1+ [ly||). Thus the assumption (Hy) is weaker
than the one in [19]. Nontrivial examples are presented in the following examples.



Example 1.2 Consider the vector field f(y) = xy— ||ly||?y for all y € R, where x > 0 is a constant.
Then it follows from Cauchy inequality that

(s f@)) = lyllOc=lP) < llyllOc+2 = 3llylD).

On the other hand, W;-(f(y)) = 0 whenever y # 0. Hence (1.5) and (1.6) are satisfied.
By similar computations, one can easily check that the Poincaré-Andronov-Hopf vector field [22,
Example 7.26, p. 208]

by2 +y1(a — yi — 3) T 2
= Yy = R
f(y) ( _byl yz(a o y% o y%) >7 Yy (yh y2) € )

for constants a,b > 0, also satisfies conditions (1.5) and (1.6). The function a — y3 — y5 can also
be generalized to F'(a, ||y||) for a function F' that makes f dissipative in the strong sense (see [22,
Example 11.13, p.345]).

In addition, (1.5) ensures that there exists a global attractor A for the deterministic system

(1.4) satisfying: for any solution p; starting at point py € A, we have

t
peell < max{{|pl| = pp € A}, sl < / max{[|f(py)|l : p1 € A} du = [ flloc,a(t =), VO <s<{,
=:|A| =:[flloc. 4

(1.12)
thus u € C1—var,

One approach to show stochastic perturbation is to prove that a global random attractor does
exist and is upper semi-continuous w.r.t the intensity of the stochastic noise (see e.g. [3], [4], [23],
[38]). To do that, we need to impose an additional property of uniform attraction for the global
attractor A as follows.

(H_4) There exists a duration r > 0 and constants D3 > 0 of the deterministic system (1.4) such
that, for any starting point yo ¢ A, there exists a point g = po(yo) € A satisfying

e (y0) — e (10) || < € P |lyo — poll- (1.13)

For instance, asumption (H 4) is satisfied when f is strictly dissipative, i.e. Dy =0 in (1.5), by
choosing D3 = Dy and r = 1. Another example is any planar system satisfying (Hy) which admits
a periodic orbit that also acts as the boundary of the global attractor, see e.g. [22, Chapter 11].
Condition (1.13) is then equivalent to the exponential stability of the fixed point of the Poincaré
map.

Our main results (Theorem 3.3, Theorem 3.4, Theorem 3.7) show that, under the assumptions
(Hy), (Hy), (Hy), there exists a random pullback attractor A(w) such that |A(-)| € £ for any
p > 1. In addition, if condition (Hjy) is replaced by conditions on the relative dissipativity (will be
specified later in Theorem 3.4), the global Lipschitz continuity (1.11) and (H 4), then the random
attractor is upper semi-continuous with respect to the noise intensity in the sense that A(w) — A
(w.r.t. the Hausdorff semi-distance) as Cy — 0, both in the almost sure and in £” senses. Moreover,
if f is strictly dissipative then A(w) is a singleton provided that Cy is sufficiently small.

Our idea of the proof uses a well-known Doss-Sussmann technique [37], which was developed
n [28], [27], [35], [10] for stochastic systems, i.e. using the transformation y; = ¢¢(x, ;) generated
from the pure rough differential equation d¢y = g(¢¢)dxs. The solution of the transformed system

4= {gf(t,x, zt)} T (%, 21)) (1.14)

can then be estimated on each interval of a greedy sequence of stopping times generated from the
rough path x [5]. The case v > % is therefore just for the aim of simple presentation. Our results
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and methods in this paper still hold for smaller v, provided that almost all realizations of the
stochastic noise are truly rough so that the Gubinelli derivative can be uniquely defined (see details
in Subsection 2.2). Plus, we would need additional information in the signatures of rough paths to
define rough integrals for controlled rough paths.

Finally, we emphasize here that there is of course a similar way to achieve the results for solutions
of (1.2) understood in the sense of Lyons-Davie, by using [5]. However, our usage of rough integrals
in the Gubinelli sense is not just a matter of taste, but because it provides short and self-contained
proofs, and can be generalized for studying infinite dimensional systems with rough noises, as partly
seen in [7] for stochastic systems with time delays.

2 Preliminaries

2.1 Rough paths

Let us introduce the concept of rough paths, following [30] and [13]. Given any compact time
interval I = [min I, max ] C R, we write |I| :== max] — minl and I? := I x I. For any finite
dimensional vector space W, denote by C(I,W) the space of all continuous paths y : I — W
equipped with the sup norm || - |leo,7 given by ||y|/co,r = sup;ey ||y¢||, where || - || is the norm in W.
We write ys ¢ := y; — ys. For p > 1, denote by CP~¥* (I, W) C C(I,W) the space of all continuous

1/p
paths y : I — W of finite p-variation |y|,_,..; == (supH(I) Yoy Hyti’tHal) < 00, where the

p

supremum is taken over the whole class of finite partition of I. It is well known [14] that [ly|l] .., ;

is a control, i.e. it satisfies

W o =0 ot + 00 S W rpogs Vs Sus<t.  (21)
Then CP~¥" (I, W) with the equipped p—var norm [|y||p-var,r := |[Ymin /[ + ¥l —yar 1 I8 @ nONSEparable
Banach space [14, Theorem 5.25, p. 92]. Also for each 0 < a < 1, we denote by C*(I, W) the space
of Holder continuous functions with exponent o on I equipped with the norm

Ysit

o = [t |+ Ioll . where lyly = sup  Aetl (2.2
s,tel, s<t (t - S)

For o € (3, 3), a couple x = (z,X) € R™ & (R™ ® R™), where z € C*(I,R™) and

X
XeC**ILR"@R™) :={Xec C(I>, R"®R™): sup M < oo},

s,tel, s<t |t - 8’ o

is called a rough path if it satisfies Chen’s relation

Xot — Xy — Xyt = s ® To g, Vminl < s <y <t <max]. (2.3)

Xis called a Lévy area for x and is viewed as postulating the value of the quantity f; Tsr@dr, =Xy
where the right hand side is taken as a definition for the left hand side. Denote by €*(I,R™ &
(R™@R™)) C C*(I,R™) @ C?*(I?,R™ ® R™) the set of all rough paths x on I (or in short €*(I)),
then €“(I) is a closed set (but not a linear space), equipped with the rough path semi-norm

1
at TIXN3, 2, where  [[X[ly 2 := sup < 00, (2.4)

s,tel;s<t |t - 3|2a

Ixller =l

Throughout this paper, we will fix parameters % <a<v< % and p = é so that C*(I,W) C

CP=V(I,W). We also set ¢ = § and consider the p—var semi-norm

1

n 1/q
Il e = (N2l s XD 2 ) WXy var g2 o= { 5up ) (K 1) 0 (2.5)
i=1
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where the supremum is taken over the whole class of finite partitions II(/) of I. Sometimes, we
write €*(I) for abbreviation to neglect the value space for simplicity of presentation.

2.2 Rough integrals

Following [17], a rough integral can be defined for a continuous path y € C*(I, W) which is controlled
by x € C*(I,R™) in the sense that, there exists a couple (y/, RY) with ¢y € C*(I, L(R™,W)), RY €
C?(1%, W) such that

Yst = YsTst + RYy, Vmin/ < s <t <max/. (2.6)

y' is called the Gubinelli derivative of y, which is uniquely defined as long as x is truly rough [13,
Definition 6.3 & Proposition 6.4], namely there exists a dense set of instants s of I such that x is
“rough at time s”, i.e.

h*, x
Vh* € (R™)*\ {0} : limsup 7“ A ;H —
tls |t - 5| o

For instance, almost all trajectories of a fractional Brownian motion B¥ with H > % is truly rough
[13, Section 6.

Denote by 22%(I) the space of all the couples (y,y’) controlled by z, then 22%(I) is a Banach
space equipped with the norm

||(y7y/)||$,2a,1 = ”yminIH + Hy;ninIH + ‘H(yvy/)wgg’ga’[v M(ya y/)mx,Qa,I = |Hy/H|a,I + H‘Ry”ba,ﬁ ’

Then for a fixed rough path x = (z,X) and any controlled rough path (y,y’') € 22%(I), the integral
fst Yudx, can be defined as the limit of the Darboux sum

t
/ yudl‘u ;= lim Z (yu ® Ly,v + y;Xu,v)
s

where the limit is taken on all finite partitions IT of I with |[II| := max |v — u|. Moreover, there

)

exists a constant Co, = C, |7 > 1, such that

t
H / YudTy — Ys @ Ts,t — y;Xs,t
s

‘ < Calt — 8!30‘<|||ff|||a7[s7t} 1R 0 (5,2 + ‘Hy,ma,[s,t] 1X M6, 5,2 ) (2.7)
In our paper, we often use the p-variation norm

1) ot = Nt Do+ 1 s N8 s = M1 g + DRy

and a similar version to (2.7) under p—variation semi-norm as follows

t
H / yudxu —Ys @ Tgt — y;XSJ
s

‘ < CP( ”|x‘”p7var,[s,t} H‘Ry ’”qfvar,[s,t]Q + H}y/mp—var,[s,t} H‘qufvar,[s,t]? >7

(2.8)
with constant C),, > 1 independent of x and (y,y/).



2.3 Rough differential equations

The existence and uniqueness theorem for system (1.2) is first proved in [35], where the solution is
understood in the sense of Friz-Victoir [14]. By using rough integrals, we would like to interpret
the rough differential equation (1.2) by writing it in the integral form

t t
Yt = Ymin T +/ f(ys)dS +/ g(ys)dx& vt eI, (29)
min [ min [

for any interval I and an initial value ymin 1 € R%, and we search for a solution y € 222(1,R%). This
is possible because for g : R? — L(R™, R?) satisfying (Hz), it is easy to prove (see e.g. [17]) that

y € 22%(1,RY) = g(y) € 22°(1, LR™,RY)), with [g(y)], = Dg(ys)y. € LR™, LR™,RY)),

thus the second integral in (2.9) is well defined.

The existence and uniqueness theorem and the norm estimates for solution of (2.9) are recently
proved in [10] under the Lipschitz continuity assumption (1.11), by using the Doss-Sussmann tech-
nique [37] and the so-called greedy sequence of stopping times in [5]. Namely, for any fixed v € (0,1)
the sequence of greedy times {7;(7,x, I) }ien is defined by

To =minl, Ty :=inf {t > Tit Xl —var ) = 7} AmaxI. (2.10)

Define N(v,x,I) :=sup{i € N:7; < max I}, then it is easy to show a rough estimate

N(v,%, 1) < 1477 x| (2.11)

p—var,l *

Other studies on continuity and properties of stopping times can also be founded in [6, Section 2.2]
or [11, Section 4].
Note that from [10, Theorem 3.4], the solution ¢.(x, ¢,) of the pure rough differential equation

doy = g(pu)dzy, u € [a,b], pq € RY (2.12)

is C! w.r.t. ¢g, and %(-, X, ¢q) is the solution of the linearized system

d&y = Dg(ou(x, ¢s))Eudry, u € [a,b],&, = Id, (2.13)

where Id € R¥? denotes the identity matrix.
We introduce the semi-norm ||k, R*||,_vor 5. = 5]l
result shows solution norm estimates for equation (2.12).

+ IRl The following

p—var,[s,t] g—var,[s,t]?"

Proposition 2.1 Assume that ¢y, ¢y are the solutions of (2.12). Then for any interval [a,b] such
that 16C,Cy |Ix|| < 1, the following estimates hold

p—var,[a,b]
o R?l] i S BOCo Il oy (214)
I e R (2.15)
13~ Blocsar) < 2160 dall (216)

Proof: Because
1
o(00) = 9(0x) = | Do(os+ non)ousdn
1 1
= Dy(¢s)d @ x5z + /0 Dy(s + 1¢st) RS ydn + /O [Dg(ps +ndst) — Dg(hs)] ¢y, @ as1dn,
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it follows that [g(4)], = Dg(és)g(¢ps), where we use (1.7) to estimate

1 1
IRYY| < /||Dg(gz53+n¢s7t)\|||Rf’t||dn+/0 1Dg(¢s + n6s.t) = Dg(ds)llllg(@s) | lls.lldn
< GyllRE t||+ Cllgstllllscll

This together with Holder inequality yields

NgOV ) —arers < 2C3180p—vartasss NI oo fas) < Css

el o T R e X MY NS

q—var,[a,b]? g—var,[a,b]

Assumption 16C,Cy [|x[|, oy o5y < 1 follows that 4C?2 (B s
applying (2.5) and (2.8), we obtain for any a < s < t < b

< G [Ixll ) < 1. By

p—var,[a,b] —= p—var,[a,b

foull = | [ oouran,
< Cy el suriog + C2 I, sy
O ey varn [|RO] e Iz NSO v }
< 20y ¥l v fon V4] L} o (1 G 0. B2 )

< 2CCy 1%l —var, 5.1 (1 + H 2 R(bmpfvar,[a,b] >’

which, by the definition of p-variation seminorm and (2.1), derives

vucian < 26C{ s 3 g} (1 o], )

] (5 1eT([a,0])

2C)Co Il sy (1+ |

IN

i

The same estimate for R? is actually included in the above estimate, hence

|

A

5.7 *4ccwmmmb(+WﬂW

p—var,[a,b] p—var,[a,b] )

IN

AC,Cy [Ix]l

= ¢
TR M

which deduces (2.14). B ) B
Next, for any two solutions ¢¢(x, ¢q) and ¢u(x, ¢,) of (2.12), consider their difference ¢ — ¢,
which satisfies the rough differential equation d(¢; — ¢¢) = [g(¢¢) — g(¢¢)]dx:. Because

9(¢e) = 9(de) — g(¢s) + g(¢s)
= [Dg(6.)9(6:) — Dg(6,)9(95)] © ..

+ /01 {Dg(ﬁgs + nés,t)Ri;(b + [Dg(és + 1) — Dglos + 77¢s,t)j| Rf,t}dn
+/ﬂwa%+mmﬂ—lmwa}pwa—gwg}@%ﬂm

’ 1 1
+< /0 /0 D2g(@s + s, (s ¢s,t)dudn>g(¢s) ® Tst

8



_l’_

</01 /01 [ng(q% + ungs) — D?g(ds + Nn¢s,t)n¢s,t} dudn)g(¢s) ® 4.

it follows that [g(¢) — g(@)]5 = Dg(¢s)g(ds) — Dg(és)g(¢s) which has the form Q(¢s) — Q(¢s).
Notice that [|Q(ds) — Q(¢s)]| < 2Cq[|ds — ¢s|| and

H‘ Q(a)) - Q(d)) H’pfvar,[s,t]

IN

CQ( md; - (;S‘prvar,[s,t] + ”qg - ¢||OO’[S’t] ’”qup—var,[s,t} )
203( ‘HQE - ¢‘Hp—var,[s,t] + Hq_b - ¢||OO,[S,t} ‘H(Z)H‘p—var,[s,t] )

IA

On the other hand

S

RI(®)—g ¢)‘H

q—var,[s,t]?

+ Cyll = Sloo o | B

qfvar,[s,tp qfvar,[s,tp

1 _ — _
+§C§ |||‘T”|p—var,[s,t] [ M¢ B gb“‘pfvar,[s,t] + ”¢ o ¢||O°( H’gbmpfvar,[s,t] + |||¢”|p—var,[s,t] ):| :

This leads to the estimate

st — — 9(du)]dzy
< Cg||¢8 sl |||‘T”|p—var,[s,t] + 202”&5 os|| H‘qu —var,[s,t]?

O ey o [ e 1198 = 9O e | 217)
which yields
16 =M, oy < 2Co{ Co Il oy v AC3 mxmp arfad] } X
% (1 + "¢’ R p—var,|a,b] pfvar,[a,b]> %
x (H% — Gall + H‘aﬁ — ¢, R7" ¢H‘p7var,[a,b] ) (2.18)
The similar estimate for Ra’*‘ﬁmqivar’[a’b] is already included in the estimate (2.17), hence
lo—o.me|] < AC{Collxly gV G I o } ¢
<1+ ’ o, 1 p—var,[a,b] + "¢’R ‘p var[a,b]) X
x (160 = dall + |60 RO ),
which, together with (2.14), leads to (2.15) and (2.16). O

Since ¢.(x, ¢q) is C* w.r.t. ¢, [10, Theorem 3.4], by dividing both sides of (2.15) by ||¢a — ¢4| and

then letting ¢, — ¢q to zero, we obtain

foler 0¢ D9 (. x.ba)
B % Pa ‘deS'H X, Ba), R9a 000 <16C,Co %l fo 2.19
| 5 . 00) o (% 00) — el ar o - (219
Note that (2.14), (2.15) still hold for the backward equation
b
hy = hy +/ g(hy)dz,, Yt € [a,b], (2.20)
t
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-1
thus (2.19) still holds if (%‘f’s(t,x, ¢s) is replaced by [(%i(m X, qﬁs)} , which is also the linearization
of the solution of (2.20) (see e.g. [10, Corollary 3.5, Theorem 3.7]).
As shown in [35, Theorem 4.3], the local Lipschitz continuity, the one-sided Lipschitz continuity
and (1.6) for f are enough to prove the existence and uniqueness of solution of rough equation (1.2).
Here we need to go one more step to prove the solution estimate of (1.2), under condition (Hy).

Theorem 2.2 Under the assumptions (Hy), (Hy), (Hx), there exists a solution of (1.2) on any
interval [0,T]. Moreover, for any X > 0 small enough, there exist constants dx,Cy > 0 such that
the following estimates hold

luell < llyolle™" + A x,[0,1]), vte0,T) (2.21)

A
16C,C,’

Proof: The idea is to prove the existence and uniqueness of the solution on each small interval
between two consecutive stopping times, and then concatenate to obtain the conclusion on any
interval. The Doss-Sussmann technique used in [35] and [10, Theorem 3.7] ensures that, by a
transformation y; = ¢¢(x, ;) there is an one-one correspondence between a solution y; of (1.2) on
a certain interval [0, 7] and a solution z; of the associate ordinary differential equation

5= [%(t,x, 2] Fxz), teorl z=w. (2.22)

Since f is locally Lipschitz continuous, there exists a unique solution for (2.22) on some local interval
~1
Tiocal- 10 estimate the solution norm growth, assign v, := y; — 2; and ¢, := [%(t, X, zt)] — Id for

t € [0,7 A Tigeat], where 7 > 0 is chosen such that 16C,Cy [|x[|,,_ya (0.7 < A for some A € (0,1) small
enough (which will be specified later). With such 7, it then follows from Proposition 2.1 and (2.19)
that

A
[vell = 1le(x, 2¢) — 2] < 5 and |9l <A, VE€ (0,7 A Tiocal]- (2.23)

To estimate ||z¢||, we rewrite (2.22) as

Zy = (Id + ¢t)f(zt + ’}/t). (224)

First, we are going to prove that there exists constants C, 6y > 0 such that

d _
27t||fzt||2 < Oy — 0|z *- (2.25)

Indeed, consider two cases.

Case 1: z + v # 0. From assumption (Hy) and condition (1.10), we can check that

d, o _ (2t + 96 f(ze + 1)) 1
sl = (o (Tdr v [ 2 G ) + i (et )] )
_ (2t + ) 2t + " L
- <Zt7 (Id + wt) ”zt + ’Yt” > < Hzt + ")/t” ) f(zt + 7t)> + <Zt7 (Id + wt)ﬂ-Zz-i-’yt (f(zt + ’Yt))> .
=:M; =:M> =:Ms
(2.26)
Observe that from (1.5) and (2.23),
My < (L flibelDllzell < (14 X)lzl; (2.27)
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2+

My 2 (2t ey = el 2 Dz + 3l = el = lealllzel = (= Wllzell = 2 (2.28)
o+l

My < Di— Dazt + 3l < D1+ DaX — Daf 2. (2.29)

As a result, (2.27) deduces

while (2.28) follows
MMy < (1= Nzl =AMz i My <. (2.31)

If My > 0 then (2.30) and (2.29) lead to
MM, < (1+A)||zt||[D1+D2A—D2|\zt||] (2.32)
If My <0 and (1 —MN)|z] —A >0, then (2.31) and (2.29) yield
My My < (1= Nl|zt]l = A] | D1+ DaA = Do) |- (2:33)

If My < 0 and (1 — A)[|z]| = A <0, then [[2¢]| < 25 and |2 + || < [|2¢]| + ]l € 125 + A. In this
case (2.31) and (2.29) deduce

MMy < (L= Nl Mo+ MM | < (1= Nzl [Py + Do = Dallal] + AL Gz +0)]

IN

(1= Nl [Py + DoA = Dol + Amasx {7 @)+ el < 25+ A} (230

Combining all these three cases (2.32), (2.33), (2.34) and applying Cauchy inequality, we can show

that there exists a generic constant C > 0 such that

_ D
MMy < Cy — 72(1 — A)lzel*.

On the other hand,

Mz = <Zt + 9, o, (f (2 + %))> - <%,7Ti+ht(f(zt + %))> + <Zt, i, (f (2 + %))>

— (w90 ) + (2t g, (FC+ ) )
(el + Mbell 2N Cr (X + 12 + 2ell) < Cx 4 208X 217,

IN

for some generic C\. As a result, there exists a generic constant Cy such that

d 2 =~ D2 2
sl < Cnt [200A = 2= W]l (2.35)

Case 2: z; + v = 0. Then the same arguments show that

intHz = (2t + v f(z ) — O [zt + 7)) + (2, 0 f (20 + 7))

2dt

(230 F 1 +20)) = o F(0)) + (22,02 £(0))
Dullzn + 0]l = Dallzn + 3l + (el + [l 12DIL £(O)]
Gy + 202 = 221 = )]l

Il

IN
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where one can apply Cauchy inequality to obtain the last inequality for some generic constant
C. Hence (2.35) holds for all z; € R? where t € [0, T A Tjoeq], With a generic constant Cy and a
sufficiently small A < 1. This proves (2.25) by choosing

D2 D2
Oy :=—(1—=X)=2CA >0 f O< A< —< 1
A 5 ( ) A > or 0<AK< Dy + 40, <
Next, (2.25) implies that ||2¢]| is bounded by %—i—Hon = %—i—HyoH aslong as t € [0, 7 ATiocal,

thereby proving the existence and uniqueness of the solution z; of equation (2.22) on [0, 7 A Tjecal],
and so is the solution y; of (1.2) on [0, 7 A Tjpeqt]- In addition, whenever 7 > 7,0 then (2.23)
is satisfied and the above arguments can be applied to prove the existence and uniqueness of the
solution by concatenation, until the interval [0, 7] is fully covered.

Finally, with such A > 0, construct a greedy sequence of stopping times {Ti(ﬁ,x, [0,t])}.
On each interval [7;, 7;41] it is similar to prove the existence and uniqueness of the solution of the
two differential equations (1.2) and (2.22) with the shifted time

AYryr; = [Werr)dt + 9(Yerr)dTigr, Yt € [0, Tip1 — 75
. 0 -1
ftt+T, = {@(taxdrm Zt—&—n)} f(¢t(x-+n7 Zt+n))7 vt € [077i+1 - Tz’].

As a result, the existence and uniqueness of the solution of the two systems (1.2) and (2.22) on
[0,77] is proved by concatenation. To estimate the solution norm, observe from (2.35) that

C
|zl < (57)\ + ||z || exp{ — Ox(t — T,;)}, Vt € [1,Tit1],7 € N.  In particular,
A
A Cy .
[yri < 57T N + lly= | eXp{ — O (Tit1 — 7_2')}7 Vi e N.

Assign C) := % + %. By induction, one can easily show that

ly=ll < lwollexp{ —dmif +iCh, VieN.

By the definition of stopping times (2.10), TN( 2 xj0]) = b which deduces (2.21). O

16CpCy

3 Random attractors

3.1 Generation of random dynamical systems

In this subsection we would like to present the generation of a random dynamical system from rough
differential equation (1.2), which is based mainly on the work in [2] with only a small modification
for Holder spaces. Let (€2, F,P) be a probability space equipped with a so-called measurable metric
dynamical system 0 : R x Q@ — Q such that 6; : Q — Q is P— preserving, i.e P(B) = P(4;'(B))
for all B € F,t € R, and 6,45 = 6,00, for all t,s € R. A continuous random dynamical system
0 :Rx QxR R (t,w,y0) — (t,w)yo is then defined as a measurable mapping which is also
continuous in ¢ and yg such that the cocycle property

ot + 5,w)yo = @(t, O.w) 0 p(s,w)yo, Vi, s € R,w € Qo € RY (3.1)

is satisfied [1].
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In our setting, denote by T¢(R™) = 1 & R™ @ (R™ ® R™) the set with the tensor product
(Lg'¢") ® (LAY, h%) = (Lg" +h',g' @ h' +¢° + h?),

for all g = (1,¢',¢%),h = (1,h',h?) € T2(R™). Then it can be shown that (T?(R™),®) is a
topological group with unit element 1 = (1,0,0) and g~! = (1, —¢', ¢! ® g' — ¢?).

Given a € (3,v), denote by %(I, T2(R™)) the closure of €°°(I,TZ(R™)) in the Hélder space
€*(I1,T2(R™)), and by €,"*(R, T2(R™)) the space of all paths g : R — T2(R™)) such that g|; €
€%(I, T?(R™)) for each compact interval I C R containing 0. Then Cfé) YR, T2(R™)) is equipped
with the compact open topology given by the a«— Hoélder norm (2.2), i.e the topology generated by
the metric

1
da(g7 h) = Z 27/@(Hg - h| a,[—k,k] A 1)

k>1

As a result, it is separable and thus a Polish space.

Let us consider a stochastic process X defined on a probability space (€, F,P) with real-
izations in (%00 (R, T2(R™)),F). Assume further that X has stationary increments. Assign
Q= %S’Q(R,Tf(Rm)) and equip it with the Borel o - algebra F and let P be the law of X.
Denote by 6 the Wiener-type shift

(Bw). = w; ' @ wip, Yt € R,w € 6y % (R, TE(R™)), (3.2)

and define the so-called diagonal process X : R x Q — TZ(R™), X;(w) = w; for all t € R,w € Q. Due
to the stationarity of X, it can be proved that € is invariant under P, then forming a continuous
(and thus measurable) dynamical system on (2, F,P) [2, Theorem 5]. Moreover, X forms an « -
rough path cocycle, namely, X.(w) € 65(? (R, TE(R™)) for every w € Q, which satisfies the cocyle

relation:
Xt+s(W) = Xs(w) ® Xt(Gsw),Vw € Q7t7 s € Ra

in the sense that X, .14 = X;(fsw) with the increment notation X, oy = X; @ Xy Tt s
important to note that the two-parameter flow property

Xs,u 02y Xu,t = Xs,tavsa teR

is equivalent to the fact that X;(w) = (1,x¢(w)) = (1,2¢(w), Xo+(w)), where z.(w) : R — R™ and
X..(w) : I? - R™ @ R™ are random funtions satisfying Chen’s relation relation (2.3).
To fulfill the Holder continuity of almost all realizations, assume condition (1.8) that the estimate

]E(Hxs,t||p+||Xs7t |q> < Cr,|t—sP” holds for all s,t € [0, 7] and any interval [0, T], with pv > 1,¢ = £

and some constant C7,,. Then due to the Kolmogorov criterion for rough paths [14, Appendix A.3],
for any o € (%, v) and p = é, there exists a version of w—wise (x,X) and random variables Kg €

LP Kg € L9, such that, w—wise speaking and an abuse of notation, ||zs|| < K|t —s|®, [ Xg <
Ky |t — s]2, for all s,t € [0,T], so that x = (x,X) € €*(I). Moreover, we could modify « such that

[zsell

reC%(I):={xrecCI): lim sup =0},
(1):={ o) A=00<t—s<a [t — 8| J
X
X € C%%(1?) := {X € C**(I?): lim sup el =0},

A0 0<t—s<n |t — 8%

thus €%(I) c C%(I) @ C%2*(I?) is separable due to the separability of C%(I) and C*?(1?). In
particular, the Wiener shift (3.2) implies that

I (On) v 5.0 = I —var s+ nany Vs ((0n0)) = Nisnpn) (x(w))- (3-3)

13



Remark 3.1 Due to [2, Corollary 9], the above construction is possible for X; to be a continuous,
centered Gaussian process with stationary increments and independent components, satisfying:
there exists for any 7' > 0 a constant Cr such that for all p > 1, E||X; — X|[P < Cp|t — s|P for
all s,t € [0,7]. Then X can be chosen to be the natural lift of X in the sense of Friz-Victoir [14,
Chapter 15] with sample paths in the space ‘5(?’0‘(]1%, TZ(R™)), for a certain a € (0,v).

For example, consider X to be a m - dimensional fractional Brownian motion B¥ with indepen-
dent components [32] and Hurst exponent H € (3,1), i.e. a family of B = {Bf'},cg with contin-

uous sample paths and E[Bf B] = %(tQH + 820 — |t — S|2H>Ime’ for all t,s € Ry. Given a fixed

interval [0, T, the covariance of increments of fractional Brownian motions R : [0,7]* — R™*™
t . . L .
defined by R( 5, y ) = E(Bfth’t/) is of finite o— variation norm for o = %, ie.

st \|9) 2
Rlrrg={ sp Y ‘R( gy )( b < oo, (3.4)
IL(I),IT" (1") [s,t]€TI(T),
(s en(r)

1
and there exists a constant M, 7 such that ||R|[(s 2, < Myr|t —sle, Vi, s €[0,T].
Then one can prove that the integral

in £% sense, Vs,t e [0,T],

’U

X” =1 X li X

is well-defined regardless of the chosen partition II of [s,t]; in addition Xg’t = %(X§7t)2 and ijt +
XJt = X!, X],. Furthermore, for % <v< 2ig = H, there exist constants C(p, o,m, T), C(p, 0,m, T, v)
such that

IN

C(p, QumaT)|t_S|pH7 VS,tE [O,T] and

B[ X7 + %ol

E[IX 0 + 1K 0 | < Cloo0om, Tov)M2y.

Therefore for + < o < v < H, almost sure all realizations x = (X, X) belong to the set ¢%*([0,T])
and satisfy Chen’s relation (2.3) and satisfy condition (1.8).

We reformulate the conclusion in [2, Theorem 21] in our scenarios as follows.

Proposition 3.2 Given the measurable metric dynamical system (Q,.%,P,0) and the p- rough co-
cycle X : R x Q — T2R™) as above, the system (1.1) generates a continuous random dynamical
system @ over (2, F,P,0), such that for any [0,T] and all w € Q, p(t,w)yo is the unique solution
(in the Gubinelli sense) of (1.2), which is understood in the pathwise integral form (2.9) on [0,T],
where x = (z,X) is the projection of X.(w) on R™ @ (R™ @ R™).

Proof: We present here only a sketch of the proof. Fix a realization w € Q of the diagonal
process X, then w; = Xy(w) = (1, z4(w), Xo(w)). Since X is a rough cocycle, the shift property
(3.2) yields

(1, xuyv(w),Xuyv(w)) —w ' ®wy = (Ow)y_u, YO<s <t (3.5)

We therefore can rewrite the definition of the rough integral as

b
/ Yudw, := lim Z (yu ® Typ(w) + y;Xuﬂ}(w)) = lim Z(yu,y;)@J(Guw)v_u, (3.6)

II
||—>01_I |\—>01_I

::(yu,y;)@@(1,xu,v(w),Xu,v(w)>
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where the operator ® is well defined. Because 0,1 ,w = 0, o 0,w, it is easy to check that the rough
integral in (3.6) satisfies the additivity and the shift properties, i.e.

c b c
/ Yudwy, = / Yudwy, + / Yudwy, Va <b<c; (3.7)
a a b
b+r b
/ Yudw, = / Yutrd(Orw)y, VYa <b,reR. (3.8)
a+r a

These two properties (3.7), (3.8) and Theorem 2.2 then suffice to prove the cocycle property (3.1)
of the generated random dynamical system from stochastic rough differential equation (1.1). O

3.2 Existence of random attractors

Given a random dynamical system ¢ on the phase space R, we follow [8] (see also [9], [1, Chapter
9] and the references therein) to present the notion of random pullback attractors. Recall that a set
M := {M(w)}oeq is a random set, if w — d(y|M(w)) := inf{d(y, z)|z € M(w)} is .F-measurable
for each y € R%. An universe 9 is a family of random sets which is closed w.r.t. inclusions (i.e.
if bl € 2 and DQ - 151 then DQ € 2). In our setting, we define the universe & to be a family
of tempered random sets D(w), which means the following: A random variable p(w) > 0 is called
tempered if it satisfies tl}rinoo % log™ p(iw) = 0 a.s. (see e.g. [1, pp. 164, 386]) which is equivalent

to the sub-exponential growth tlirin e p(fiw) = 0 a.s. for all ¢ > 0 [28, p. 220]). A random
— 00

set D(w) is called tempered if it is contained in a ball B(0, p(w)) a.s., where the radius p(w) is a
tempered random variable.

A random subset A is called invariant, if ¢(t,w)A(w) = A(fw) for allt € R, w € Q. An invariant
random compact set A € Z is called a pullback attractor in &, if A attracts any closed random set
D € Z in the pullback sense, i.e.

Jlim dp(p(t,0-1w)D(0-w)|Aw)) =0, (3.9)

where dp(-|-) is the Hausdorff semi-distance, i.e. dg(D|A) := supgepinfaca|ld —al|. A is called a
forward attractor in 9, if A is invariant and attracts any closed random set D € Z in the forward
sense, i.e. tliglo dir (p(t,w)D(z)| A(Bw)) = 0.
The existence of a pullback attractor follows from the existence of a pullback absorbing set (see
[9, Theorem 3]), namely a random set B € Z is called pullback absorbing in the universe 2 if B
absorbs all closed random sets in &, i.e. for any closed random set D € 9, there exists a time
to = to(w, D) such that
o(t,0_w)D(0_w) C B(w), for all t > t. (3.10)

Then given the universe 2 and a compact pullback absorbing set B € &, there exists a unique
pullback attractor A(w) in &, given by

Aw) = [ e(s,0-sw)B(0_sw). (3.11)

t>0s>t

Our first main result is formulated as follows.

Theorem 3.3 Under the assumptions (Hy), (Hy), (Hx ) and an additional condition that f € C*,
there exists a pullback attractor A(w) for the generated random dynamical system of the stochastic
system (1.1) such that |A(-)| € LP for any p > 1.
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Proof: First (2.21) and Jensen’s inequality deduce that, for any p > 1 there exists an n € (0, 1)
and an integrable random variable & (w) = &1(Cy [|x(w)]l,,—yar,j0,1)) Such that

g1l < nllyoll” + & (). (3.12)
From (3.12) it is easy to prove by induction that

n—1

yn (5, 90) 12 < 0™ lyoll” + > n'é1(Bn—iw),  ¥n > 1;
=0

thus replacing w by 0_,w yields
1y (02, 9o (O-ne))II” < 0" lyo(O—n)[|” + >~ 1€1 (0-iww).
i=0

In other words, starting from a tempered random set D(w) € 2 which is contained in a ball
B(0,r(w)) with a tempered random radius r(w), then any point yo = yo(6—w) € D(0_4w) satisfies
p

= Hgo(n,(?_nw)D(H_nw))H <n"r(0_pw)? + R(w). (3.13)

p >
(00, 90 (0—n))||* < 00 (0-n)” + 3 €1 (0-iw)
1=0

=:R(w)

Due to the integrability of £, R is also integrable (and thus tempered) with ER(-) = ﬁ]Egl()
On the other hand, the cocycle property (3.1) yields

ot +n,0_1_pw)D(O_1—pw) = p(n,0_pw) o p(t,0__pw)D(O__nw), Vte0,1]. (3.14)
It follows from (2.21) and the shift property (3.3) that

A
[, 0—t—nw)y(O—t—nw)|| < [[y(O—t—nw)[| + CAN( = x(0—t—nw), [0, ]
! t ! <160p0g ! )
A
< _— — .
< (O pw) + CAN(16 Gro X0 -1 0]) (3.15)

for all ¢t € [0,1] and n € N. Since the right hand side of (3.15) is a tempered random variable, we
conclude from (3.13), (3.14) and (3.15) that there exists a pullback absorbing set B(w) = B(0, b(w)),

1

with a tempered random variable I;(w) = [1 + R(w)} ” | containing our pullback attractor A(w). In
particular, |A(-)| € LP. O

Our second main result shows the existence and the upper-semi continuity of the pullback
attractor in comparison to the deterministic attractor, under the additional Lipschitz continuity
assumption (1.11) for the drift f and the uniform attraction assumption (H 4) for .A. Note that the
Doss-Sussmann technique and the method in Theorem 2.2 do not work in this case because C' still
contains D; and can not be arbitrarily small for sufficiently small C,, thus we will provide a direct
proof.

Theorem 3.4 Assume that f is globally Lipschitz continuous with (1.11) and dissipative in the
relative sense, i.e. there exists D1, Dy > 0 such that

(y1 —yo, f(y1) — f(y2)) < D1 — Dallyr — 2|, Vy1,92 € R (3.16)

Then under the assumptions (Hy), (Hx), (Ha), the random attractor is upper semi-continuous,
i.€.

lim dH<.A(OJ)|.A)p =0 as and lim E dy (A(-)|A)p =0, Vp>1. (3.17)
Cy—0 Cy—0
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Proof: Fix any solution y(x,yp) and associate it with the solution pu(po) of the deterministic
system g = f(u) which starts at pg. Consider the difference y; := y; — p; for t > 0, then y* satisfies
the equation

dy; = [f (i + ) = f(poldt + g(y; + pe)dze = f(y7)dt + gy )da.

First, we prove that there exists a constant € (0,1) and an integrable random variable &; (w)
such that

1117 < nllyoll” + &1 (w)- (3.18)

holds for a certain instant » > 0. Consider the difference u; = ui(yo) — pe(po) of the two solutions
of the deterministic system (1.4) starting at different points yo and pg, then u; is the solution of
the nonautonomous deterministic system 3 dr=f (,ut + ) — f(pe) which starts at p§ = yi. The
relative dissipativity assumption (3.16) yields ||u;| < Bt L+ [|ugll and

t
el < / Lillpglldu < Lg(1 + 32)(1 +llyolD(t —s), VO<s<t<m (3.19)

thus p* € C1=v%. Moreover, because (H ) is fulfilled with certain numbers r, D3, we can choose
o depending on yg such that (1.13) is satisfied, i.e.

il < Nlpglle™P2. (3.20)

Assign h; := y; — uy, then h satisfies

t t
hoa = [ [0+ s+ 1) = e+ )]+ [ gl g+ i)den G20

thus h is also controlled by x with b, =y, = g(hs + pus + pi) and R, = RY, — jugy — put ;. We need
an auxiliary result below.

Proposition 3.5 There exists a generic constant D such that the following estimate holds

r 1 "
ol < €457 (14 4Cy 1| lloe, + 4Co D ) 8CoCoy Xl o) N (5% [0:71) A+l 1) (3.22)
p~g

/

N~

=:§o(x)

Assume that (3.22) in Proposition 3.5 holds, we then apply Jensen’s inequality and Young
inequality, for € > 0 small enough, and use (3.20) to conclude that

1+e

921 < (el + D)2 < 0+ P12 + (2
< Wl P+ (S [ e P+ (S (a0
< (4 P gl P 4 (R )
A1 0 [ (@ 1317) + (- ) (p007)
< (L4 2D (PP 1 B )l | + &1 (),
where
a6 = 114 11— 8) (o) T+ (G (329)
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Note that & (x(w)) = & (w) is integrable in w due to the assumption. By choosing € € (0,1) small
enough such that

7= (14 ¢~V [eiﬂD? + eﬁ] <1,

we obtain (3.18).
Next, the same arguments as in the proof of Theorem 3.3 for discrete times nr lead to

(0, 50(0-0)) = (o) | < " (Mo (O-n) | + aoll)” + D e (6
=0

=:R(w)

:>dH(gon(9_nw,D(9_nw))\A>p < n”(|D(9_nw)|+|A|>p+R(w). (3.24)

The final argument in the proof of Theorem 3.3 is then applied to prove that there exists a pullback

1
absorbing set B(w) = B(0,b(w)), with a tempered random variable b(w) = |A| + [1 + R(w)} ”,
containing our pullback attractor A(w). In particular, choose D(w) = A(w) (which is naturally

tempered) and let n tends to infinity in the inequality (3.24), then the first term in the right hand
side of (3.24) tends to zero due to the temperedness of A(w) and we obtain

dy (A(w)\A)p < R(w). (3.25)

Now because

1 p
SCPCQ ’||me7var,[0,r} N<8C«pq]7 X, [07 ’I”]) < 80}’09 ”’mefvar,[ﬂ,r} |:1 + <8CPCSJ mx”’pfvar,[o,r] ) i| -0

as Cy — 0, both in the almost sure and in the £ senses, the definitions of {y(w) in (3.22) and of
&1(w) in (3.23) show that R(w) — 0 as Cy — 0, both in the almost sure and in the £ senses. This
proves (3.17).

|
Proof: [Proof of Proposition 3.5] First, it follows from (3.21) that
! 2
lhesll < [ Lolbuldut Gyl + CFI%us
O I, NI v oy + o hpsangsan | B 329

Observe that for § = % € (%, 1),

g (s + o + 1) — g(pew + b + )|V I[Dg(pr + o + 117,) — Dg(pap + by + 1) ||
< Cyllhuwll + Cyllptupll +2Cq |11 |1
< Cyllhusll + Cyllptupll + CoDA + 517 (¢ — 5)7, YO<u<ov<r,

for a generic constant D. This follows that

lg (e +h 4 )y —var, s, V 1Pg (0 + o4 1)y v, s,
< Og ”|h”’pfvar,[s,t} + Cg ”:u’”lfvar,[s,t} + CQD(l + HySHﬁ)(t - 5)67 VO<s<t<r. (327)

Inequality (3.27) together with [g(y)], = Dg(ys)g(ys) leads to
‘H[g(y)],m;)—var,[s,t] < 203( |||h‘|||p—var,[8,t] + ”|lu|”1—var,[s,t] + D(l + ||y(>)k||ﬂ))> VOo<s<t<r. (328)
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Furthermore,

IRZO| = Nlglys + Waarse + Ry + s + 15,) — 9(ys) — Dglys)g(ys)ss
19 (ys + g(ys)ss + R, + pisy + piy) — 9(ys + 9(ys)zss) |
+lg(ys + 9(ys)xst) — 9(ys) — Dg(ys)g(ys)

IN

< CgHR?,tH + Cg”/is,t” + QCgHM:,tHﬁ
+ /1 1Dy (ys + x9(ys)xs.t) — Dg(ys)|llg(ys)llllzs.elldx
< CylIRE N + Cyllpstll + CoD(1 + [lys|17)(t — )7 + C3||$st|!2 VO<s<t<r,
which, due to f¢ = 5 =1, yields

i 1
18O, e < Co B, oo Co Ml e o+ Co DO+ 5CF Ul ey (3:29)

for all 0 < s <t <r. Replacing (3.28) and (3.29) into (3.26) we obtain

t
”|h’”p7var,[s,t] < / Lf”hu”dU + Cg H’X”’pfvar,[s t] + 02 ”’XH‘p var,[s,t] + C 03 ”‘XH‘p var,[s,t]
126 (C2 IR v o1 Y Co I¥llyvarfoy ) (v oy + DL+ 1155 17))

+2C, (02 B e IHxlllp_Var,[s,t]) ‘

The estimate for R" is already included in the right hand side of the above inequality (excluded the
term Cj ||x|| ). Since ||hy, we finally get

|

, Y0<s<t<r.
p—var,[s,t]

p—var,|[s,t] p—var,[s,u]’

_ h
S [ \HR H(q e

[ 24 | )

+ (Cg mep—var,[s t] + 202 WX|||p var,[s,t] + C 03 |||X|”p var,[s,t] > X

(144G, ity g + 4G D0+ 551

4G (CEIRI v o1 Y Co Ixlly—var oy ) |1

It LIS

+4C C |||me var,[s,t] <1 + 4CP m:u’mlfvar,[s,t] + 4CPD(1 + Hy0”,8)>7 (330)

‘Hp var,[s,t]

IN

’Hp var,[s,t]

IN

H‘p var,[s,t]

=:I1

whenever 4C,C, ||| Estimate (3.30) yields

p— Var[st] — 2

t
Il + |, R < \|hSH+2L1+/ ALy (I1h ) + ||, Y| )du
s p—var,[s,u]

p—var,[s,t]

whenever 4C,C, ||x|| thus by the continuous Gronwall lemma,

p— Var[st] - 2’

(lAsll +2Ly)et =)

[
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whenever 4C,C, H]x|||p van,s,f] < 2 Now by constructing the greedy sequence of stopping times of

e form 7 (g7, X, |S, ieN as in (2.10), we can prove by induction tha
the f SO t 2.10 by induction that

1

HhHoo,T 1] S el (s [hsl| +2L1k Vk=1,....,N(s57%[st]).

[ krTk 1} ( ) <8Cp0g )

This enables us to show that
1
< 4Lf(t—8)
oo < eIl + N (g o ]
%8CyCo 10 var s (1 +4Co Il v o) +4Co DL+ 19517)) }, - (3:31)

for all 0 < s <t <r. Since hg = y5 — p5 = 0 and ||ufl;_yar o, < 7l flloc,a due to (1.12), (3.22) is
proved. O
If f is strictly dissipative, i.e. D; = 0 in condition (3.16), then (1.5) is automatically satisfied
and the attractor A is a singleton. However, it is not a trivial task to prove that A(w) is a singleton
random attractor. In fact, we can only prove below that statement for sufficiently small C.
From now on, we follow the terminologies in the proof of Theorem 2.2 with

Yo=Yt — 2 V=Yt —z Y= [(b(txzt)}_l—ld; Py = [af(txzt)}_l—ld,

Also from the proof of Theorem 2.2, given a time 7 > 0 such that 16C,Cy || x| 0,/] < A where

p—var,
A< szizicf’ it follows that NV (m,x, [O,t]) = 1 for all t € [0,7]. We first need an auxiliary
result.

Proposition 3.6 Assume (Hy), (Hx ) and X\, 7 as introduced above. Then there exist an increasing
continuous function K :[0,1] — Ry with K(0) = 0, such that the following estimates hold

19 = el < Alze = zell; 119 = el < KAz = 2], vt € [0,7]. (3.32)
Proof: i, The proof for the first estimate is simple, since one can write 4; — ; in the form
t
3= = [ 9(6ulx,2)) - 9(6u(x. ) da.
0
Then the estimates (2.17) and (2.18) together with (2.14), (2.15) enable us to obtain
17 =l < Nlg(z) = 9GOl el —var, 0,0 + 1P9(20)9(Z) = Dg(z)g(z0) XM g —var, 0,2

+Co{ Mllyvaro | B#® 2| IR e o2 19(8) = 9OV - raro |

g—var,[0,t]?
< 20, Co Il var, 0.9 + C2 IR} v o | %
22 o IR D
% < + H ¢ p—var,[0,t] ¢ p—var,[0,t] > (HZt ZtH al p—var,|[0,¢] )

< 20, Cy Il sargoug + C2 I argog J (141658, Il varo ) 17—
A
< lm—alFa+A? <Mz -zl Ve o], (3.33)

ii, The proof for the second estimate in (3.32) is more technical and lengthy. First observe from
(2.19) that

-t = el " ]|
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< l5eex =] [ x=0) 5z =~ 5=
< (14 N)? Haz(t,x,zt)—gf(t,x,zt), vt € [0, 7],

hence it is enough to estimate the last term in the right hand side of the above inequality. We will
write in short ||& — &|| for some ¢ € [0, 7] fixed, so that 2; and z; are also fixed as well. By definition
& and & are respectively the values at time ¢ of the solutions §u(x z;) and &,(x,z;) of the linear
matrix - valued rough differential equations

& —Id+ /0 " Dg(u(x,2)udra; €0 = Td+ /0 " Dg(du(x, 20))Eudza.

As a result,

gv —& = Dg(pu(x, zt)) (gu — &) dy, + / [Dg(d)u(x, zt)) — Dg(ou(x, 2t)) | §udTu. (3.34)

—— 0 S———— —— 0

=:(v =:Ay =:(u —:by,

It follows from (3.34) that (p = 0 and

[Cunll = ‘ / AxdegcxH + H/ bxgxdxxu

u u
:ZAu,v
< Al N2l —var, fuge) + 1 Au © Awll 1l XN g—var, fu,0) + Auw
A Iy v [| By PNt G+ A A

Since

AvGo = AuGu = (A + AuCl)Tu + RityCu + ARG, + AuCun,
¢ and A( are controlled by z with ¢/, = Ay(y, (AQ),, = ALy + Ay ® Ayl and

A"+ A0 A, g S A+ AS A g 1llo0 ) + 147+ A® Alloo ) Il var,
< 200 v o) + 21N ) 1 v
IRASH < IRAMIG + 1Al I+ Aol
2N, gy = Wl Wi Mg
1A~ ) Do o
< (1 0 Ry ) (el [l R )

Because A, = Dg(¢.(x, %)), a direct computation shows that A/ = D?g(¢,(x, Z))g(du(X, Z)) with

IN

”AHp—var,[u,v] Cg(l + HW (X7 Zlf)”|p7va1r,[u,v})
1A p—varfun) < Cq(L+206.(% 20, var fu)
24| Cyll6- 06, 20— gy + C | B

A

IN

g—var,[u,v] ‘q—var,[u,v}

As a result, by combining all the above estimates and using (2.14), we can show that there exists a
generic function D(A) > 1 such that

|||<|||p—var7[u7'u] S |||A|||p var, 'u, 1)] + Cp (Cg |||x|||p—var,[u 1} \ 02 H|X”|q —var, 'u, U] ) X
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D(A)(HCuH + H @RC\H

p—var, [u,v] ) ’

The estimate for ‘HRC‘H is already included in the above estimate, hence

e

g—var,[u,v]
< 2 H‘AH’pfvar [u,v] + 2CPD(/\) (Cg mx’”pfvar,[u v] v 02 H’X”’q var,[u,v] ) X

% (16l + [, 5|

I
pfvarv[uvv]
, V0<u<wv<it.

p—var,[u,v] )

This implies

6ol < el + .22 pvanun] < |4CCoDOV)]

< 2[|All,—var 0,0+ 2/|Cull whenever x|

—var,[u,v]

=\

By constructing the stopping times {Ti()\’ ,X, [0, t])} and using induction, we can show that

Gl < exp{N(N.x,0.8) lor 2} (ol + 2 1Al vue 0 )
2|A| exp{N (XN, x, [0,]) log 2}. (3.35)

IN

p—var,[0,t]

It remains to estimate ||A|| Observe that

p—var,[0,¢]*
Il < Bbuall Bl var ) + 1 CEVll BXN g
+Co (00— || B o 10 v, ) 115 v )

g—var,[u,v]
which yields

W argog < Iblloco.nll€lloc 0.0 1€l var o
(1l fo.01E e 0.1 + 1100 0,11 oo 0.1 ) K2 v

bl (11 [, ) (191 e 5]
+Cy Il var.[0.1] {HW\HP var 0.0 €0, 0.1 10 lloc, 0, €M, —var 0,1

1€ a0 1P 0. + 1€ s fo BOlvaro |-

p— var0t>

It is easy to check from (2.19) that the estimates for ‘Hg,Rf}Hp_var,[O’t] s N€lloo, 0,45 1€ oo, 0, @nd
1€, var, 0,1 are fanctions of 16C,Cy [1X[l,_yay. [0, and can thus be bounded from above by functions
of A. On the other hand, similar to the computations in Proposition 2.1, we can show that

HbHoo,[O,t} < CQH&(X?Et)_(z)'(xﬂzt)”oo,[o,t};
o < [[D0(0-0e, 20)a(6 (e, 7)) — D2g(6.(e g0z |
Wlyarions < Co( 160 2) = 6.5 20l -var o

+¢-(x, 2t) — ¢.(%, 26) [l oo, 0,4 19 (%, 20) [l p—var, [0, )?
190 eog < Col 1606, 20) = 6.65 200l var o

1606, 26) = .06 20l 0.0 1905 20 o) )
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H‘Rbm < Cy ”’R‘Zﬁ‘(x,zt)ffﬁ(x,zt)

g—var,[0,t] ‘q—var,[(),t]

+Cyllp.(%, 2t) — ¢.(%, 2t) [l oo, j0,4 H‘R¢»(szt)

‘qfvar,[o,t]

1 _
5 C2 1oy [ 1905 20) = 605 20 var o

+||¢(X’ Zt) - d) (Xa Zt) Hoo,[(),t} ( H’ggmpfvar,[o,t} + ”|¢|Hp—var,[0,t] >] : (336)

Finally, the existence of function K satisfying (3.32) is a consequence of (3.35), (3.36) and the
estimates (2.14), (2.16), (2.15) on [0, 7], which can be written as functions of .
[

Theorem 3.7 (Singleton attractor) Assume (Hy),(Hy),(Hx ) and further that f is strictly dis-
sipative (i.e. D1 = 0 in condition (3.16)) and of C*. Then for Cy small enough the random attractor
A is a singleton, i.e. A(w) = {a(w)} a.s., thus it satisfies the upper semi-continuity (3.17).

Proof: We first prove that for any A < %#Jicf), there exists a random variable 0 < A(\,w) €

L' such that for any two solutions ¢; and g, of system (1.2) starting respectively from %o, 7o € A(w),
the following estimate holds

191 = y1ll < exp{—=Da + A(A,x(w)) HIZo = voll- (3.37)

Indeed, given 7 > 0 as above, assign 7y := Z; — z; and consider the equation

e = (Id+ ) f(z +5) — (Id+ ) f (2 + )
= [f@) — Fwol + el f @) — fwe)] + (e — ) f (we)-

It follows from Lagrange’s mean value theorem, the strict dissipativity, estimates (2.21) and (3.32)
that for all t € [0, 7],

%HWHQ < 2<§t =yt — (e — ), f(Ur) — f(yt)> + 2|l |10 — well1Lf (we)
+2(nell 1Ll ILf Ge) — F(we)l

< —2D5llg = will® + 2l — el max{llf (o)l < p1 € A(Buw)}
=:[1flloo,.a(8,w)
+2( 1% = el + el Inell) max {IDF o)l < lpa | < [ABw)| } 15 = wel
=D flloe, B(0,lA(0,w)))
< 2Dl ml*(1 = ) + 2[1 Flloo, a0 K 7l + 41 D f ll oo, B0, AB) ) (1 + M) 7]
< —2{D2 = (14 1DS e, m014000) + I loe, a0 ) [P2X+2(1+ M)A+ K] Hlimel®

=:E(0tw) =G(N)

As a result [[n-|| < ||no] exp{ - Jy [Dg — G(A)E(Gtw)] dt}, which yields

IN

(1N eso{ = [ [D2 = G=0)]at o ol

||g7- - ?/TH

< exp{r- /0 " [02 - e @)t o — wl.
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By constructing the sequence of stopping times {Ti(m,x, [0,1])} and using induction (taking
into account the shift property (3.2)), we derive

A\ 1
i — < - N = 7o — voll- .
I = wnll < exp { = D+ AN (g5, 0.11) + GOV | =] Y-l @39
=:A(A\x(w))
This proves (3.37). The integrability of A(],-) follows from the integrability of |||x(-)“|p_var7[0’1] and

of Z(-) (which is a consequence of |A(-)| € L for any p > 1).

Next, take any two different points (if any) a; # as € A(w), we can also write a;(w), as(w) €
A(x(w)) for a little abuse of notation to address the dependence on the path x. For a given n € N,
assign x* := x(f_,w) and consider the equation

dy: = f(ye)dt + g(y:)day,

where x* = (2*,X*). Due to the invariance of A(w) under the flow, there exist by, by € A(x*) such
that a; = yn(x*,b;). We write in short y} = y;(x*,b1). Then by (3.37) and induction, one can use
the shift property (3.3) to show that

n—1

Jaz() —ar(@)| < exp{ — Don+ Y AN X Bhw)) fllbo — b
k=0

< 2exp{ —n[Ds - :LG: A x(O0_)| A+ RO_w))  (339)
k=1

Applying Birkhorff ergodic theorem and using (3.38), one gets

A

3 A x(0_w)) = EA(Ax(-) = /\EN(MCPCg,

k=1

x(),0.1]) + G()\)E/OlE(Gt-)dt as.

o1
lim —
n—oo n
where the second term in the right hand side is small by choosing A small enough. Meanwhile, the
first term can be controlled as small as possible by choosing A := C for sufficiently small Cj so that

N is fixed to N(ﬁ,x, [0, 1]) On the other hand |A| + R(f_,w) is a tempered random variable.

Hence for sufficiently small Cy, the right hand side of (3.39) tends to zero exponentially as n tends
to infinity a.s., which proves that A(w) is a singleton a.s.

Finally, because D; = 0, the constants C and C in the proof of Theorem 2.2 vanish at A\ = 0.
Hence & and R are functions of C'y and can be as small as possible by choosing A = C, for small

enough Cy so that N in (2.21) is fixed to N(ﬁ, x, [0, 1]) This proves the upper semi-continuity
(3.17). O

3.3 Discussion on estimation of EN(\, x(-), [0, 1])

Estimate (3.39) in the proof of Theorem 3.7 leads to the question whether the conclusion still holds
for any C,. To get an answer, we need to check if the following limit is zero

limsup AEN (A, x(+), [0, 1]). (3.40)
A—0
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A direct computation shows that

NOLx(),[0,1]) = Y nP{w: N\ x(),[0,1]) = n}
n=1

— Zn([?’{w CNOLX(),[0,1]) > n— 1} — P{w : N(A, x(-),[0,1]) > n})

n=1
= Y PB{w: NOux(-),[0,1]) > n}.
n=0

Therefore at a first try, we would like to estimate the limit (3.40) for Gaussian noises. Unfortunately,
we will show below that simply applying the estimate of N (A, x,[0,1]) in [5] would lead to a failure.

More specifically, following [13, Chapter 10 & Chapter 11], let W = C'(I,R™) be the probability
space equipped with a Gaussian measure P and let (X;) be a continuous centered Gaussian process.
The associated Cameron-Martin space H C W consists of paths t +— h. = E(ZX.), where Z € W' is
an element in the so-called first Wiener chaos. If h. = E(ZX.) denotes another element in H then
the inner product (h,h)y := E(ZZ) makes H a Hilbert space and Z ~ h is an isometry between
W' and H. The triple (W, H,P) is then called the abstract Wiener space. It follows from [13,
Proposition 11.2] that given the covariance property (3.4), H is continuously embedded in the space
of continuous paths of finite g-variation, i.e. H < C47V2"([0,1],R?), and there exists a constant
Cempb > 0 such that

10— gy < Wl /IRl —sar foge < ConllBlln, Wh e HNMO < s <t <1, (3.41)

It then makes sense (see e.g. [14] or [5]) to define the so-called translated rough path Tpx as
Thx := <x+h,X+/h@dm+/m®dh+/h®dh>.
According to [5], Ty, : CP~Va" — CP~V3T gatisfies the estimate

T3l sy < Co( Ixhy o + Wl ar oy ) VOS5 <2< 1. (3.42)

In addition, assume that X has a natural lift to a geometric p - variation rough path X. It is
proved in [5, Proposition 6.2, Theorem 6.3] that there exists a set E C W of P-full measure, with
the property

Vw e E,Yh e H,VA>0: if |X(w— h)mpfvar’[m] < A then H\h”\g var,0,1] = N(2CpA, X (w), [0,1]).
Moreover,
_ 9 A2n%
P{w : N(2C,\, X(w), [0,1]) > n} < exp{2a3} exp{ 507 }, (3.43)
emb

where Cepp, and C), are given in (3.41), (3.42) respectively, @ ! is the inverse of the standard normal
cumulative distribution function and ay := ®~1(P(B))) where By := {w € W : IX (@)l p—var,fo,1] <
A}. In fact, a closer look shows that (3.43) follows from Borell’s theorem [29, Theorem 4.3] and

2
= )\nE X2
P{w: N(2C,\, X (w), [0, 1 <1-d T dy.
@ NEOAX@.0.1) >} <1-0(m+ ) = —— [ %b X
This yields
lim sup 2C,AEN (2C,\, X (w), [0, 1]) < lim sup 26\ Eoo / h e*%dx (3.44)
) ) ) = 2 . .
A—=0 i i A—0 V21 = Jay 2
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Unfortunately, the right hand side of (3.44) is infinity for p > 2. Indeed, observe that P(By) — 0 as
2 P

A — 0, which implies ay — —oo as A — 0. Thus ay + ()}”pl <0 aslong asn < by := (Cemb%‘l*)?

As a result,

b
e /wo X A 2 & x> 1 L 2 P
— 2 e 2dy > —— / e 2dx~ -y~ -C2 , (—ay)?
Vi 2 ek v 2 27 e

emb

as A — 0 provided that p > 2. Similarly, an attempt to apply the estimate

n% 277,%
P{w : N(2Cp\, X (w), [0,1]) > n} < exp {5(1@(&))2emb - 5072}

emb

2,2
where §(v) = [ min(1 — v, 67%)dt as suggested in [29, Formula (4.6), p. 210] also leads to the
divergence of a series similar to the one in the right hand side of (3.44). It is therefore a challenging

problem on how to estimate the interesting limit (3.40).
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