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Abstract
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1 Introduction

In this paper we are concerned with the problem of rare event simulation for the
stochastic reaction—diffusion equation (SRDE)

X (t,6) = AX(1,6) + f(X(1,8) + VW, ), (1,8) €[0,00) x (0, 0)
X0,8) =x(§),6 € (0,0, NX“(t,£) =0, (1,§) € [0, 00) x {0, ¢},

ey

where € < 1, A is a uniformly elliptic second-order differential operator, f : R — R
is a dissipative nonlinearity with polynomial growth and W is a stochastic forcing term
of intensity /€ modeled by space-time white noise. The mixed boundary conditions
are given by the linear operator A/ which acts on functions defined on the boundary
9(0, £) (see Sect. 2 for more details), and the initial datum x : (0,¢) — Ris a
continuous function in the kernel of V.

Systems like (1) are of interest because they exhibit metastable behavior. Assuming
that the associated noiseless dynamics are non-trivial and € > 0, the stochastic forcing
can induce transitions between neighborhoods of metastable states. As € — 0, tran-
sitions and exits from domains of attraction occur with very small probabilities and
rigorous asymptotic analysis of exit times and places is possible within the framework
of large deviations or potential theory (see e.g. [18, 28, 31, 32] and [4, 16, 27, 35, 47],
as well as references within, for results in metastability theory in finite and infinite
dimensions respectively).

In practice, efficient simulation of such events is challenging. On the one hand, Large
Deviation Principles (LDPs) characterize the exponential decay rates of probabilities
in the limit as ¢ — 0 but ignore the effect of prefactors which can be significant (see
[23]). On the other hand, as ¢ decreases, standard Monte-Carlo schemes require an
increasingly large sample size in order to maintain a small relative error per sample.
For this reason, accelerated and adaptive methods such as importance sampling or
multi-level splitting become essential when it comes to rare events. For more details
on the general theory and applications of such methods in a number of different models,
the interested reader is referred to the book [10].

In the present work, we aim to develop a provably efficient importance sampling
scheme that computes exit probabilities of X¢ from scaled neighborhoods of a stable
equilibrium point x*. In particular, let X¢ denote the unique (mild) solution of (1) with
initial condition x, D C L2(0, ¢) and

T8 = inf{r > 0: X5 (1) ¢ D}.

For T, L > 0, we focus on the estimation of probabilities P[rf* < T1] in the case
where D = D, with

De = {x € L*(0,0) : |lx — x*|| .2 < LV/eh(e)}. )
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The scaling h(¢) is chosen so that h(e) — oo and +/eh(e) — 0, as e — 0.
As € — 0, exit probabilities from such domains lie in an asymptotic regime that
interpolates between the Central Limit Theorem (CLT) and LDP. To be precise, let X g
denote the (deterministic) solution of (1) with ¢ = 0 and define a family of centered
and re-scaled processes

0
€ .__ X;_Xx

nx.—m,€>0. (3)

As € — 0, the choices h(€) = 1/4/€ and h(¢) = 1 correspond to large and Gaussian
deviations of X€ respectively.

Exits of X¢ from D are then equivalent to exits of 7¢ from an L?—ball of radius L
around 0 and large deviations of the family {n§}ec(o,1) are called moderate deviations
of {X$}ee(0,1y. Moderate Deviation Principles (MDPs) have been studied in many dif-
ferent contexts such as multiscale and interacting particle systems, Markov processes
with jumps, small-noise stochastic dynamics, statistical estimation, option pricing and
stochastic recursive algorithms see e.g. [30, 55] for SRDEs as well as [7, 11, 20, 29,
33, 34, 36, 38, 44].

Importance sampling is a variance-reduction accelerated Monte-Carlo method and
its objective is to minimize the variance of the estimator by carefully chosen changes
of measure. Such changes of measure "push" the dynamics towards trajectories that
realize the rare event of interest. This procedure transforms tail events to more typical
events, thus allowing for more efficient sampling. The simulation outcomes are then
weighted by likelihood ratios so that the importance sampling estimators remain unbi-
ased under the new probability measures. Importance sampling schemes for events in
the large and moderate deviation regimes have been developed for finite-dimensional
systemsin [21, 23,49, 50, 53].In[21, 50], the authors observed that moderate-deviation
based schemes provide a viable and simpler alternative to their large-deviation based
counterparts, in cases where both are applicable. This is due to the fact that the MDP
action functional, which characterizes exponential decay rates of probabilities, takes a
much simpler form. In turn, this allows for more tractable and straightforward design
of optimal changes of measure.

Importance sampling for SRDEs presents new challenges due to infinite dimen-
sionality combined with the nonlinearity of the dynamics. Our work is close to [46]
where a large deviation based scheme was developed for linear equations (i.e. when
f = 0). In there, the authors show that efficient changes of measure need to accom-
plish both variance and dimension reduction. For example, changes of measure that
force infinitely many modes of the dynamics lead to estimators with very large vari-
ance when € is small. A possible workaround is to show that exits from D take place
in a finite-dimensional submanifold of d D with high probability. This was achieved
in the linear case of [46] where it was proved that, under a sufficiently large spectral
gap, exit from D happens in the direction of the eigenvector e; of —A correspond-
ing to the smallest non-zero eigenvalue. Similar results regarding the exit direction
for (finite-dimensional) SDEs with a linear drift have been proved in [51] (see also
Remark 5 below).
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To the best of our knowledge, importance sampling for nonlinear SRDEs is
rigorously studied here for the first time. The main difficulty in designing large
deviation-based schemes for such equations lies in the task of identifying a finite-
dimensional exit submanifold (if any). We are able to overcome this obstacle by
working in the moderate deviation regime. As we show in the sequel, the latter is
equivalent to linearizing the dynamics in a neighborhood of the equilibrium x*. Con-
sequently, the results of [46] can be applied locally at the cost of a linearization error
which is, however, negligible as € — 0. In cases where both LDP and MDP-based
schemes are available, one may think of the tradeoff between the two as follows: Mod-
erate deviations cover the regime between central limit theorem and large deviations,
so they are appropriate to characterize rare events, but not so rare that they would be
in the large deviations regime. On the other hand, moderate deviations schemes are in
general more tractable due to the asymptotic linearization of the dynamics that takes
place. In our setting, this tradeoff is reflected in the fact that we only consider exit
domains (2) in which the radius shrinks to zero as € — 0. Furthermore, the probability
of exiting from a ball of radius /€ (¢) is strictly smaller than the probability of exiting
a ball of radius 1. The MDP importance sampling schemes described in this paper can
provide a quantitative upper bound for the much more difficult to characterize LDP
exit probabilities.

The design of an importance sampling scheme and proof of its good asymptotic
and pre-asymptotic performance is the main contribution of this paper. In the course
of our analysis, we prove an MDP for additive-noise SRDEs with a non-Lipschitz
nonlinearity which cannot be found in the literature (see Theorem 3.1 and Remark
11). Furthermore, our theory is applied to the stochastic Allen—Cahn (also known as
real Ginzburg-Landau or Chafee-Infante) equation and supplemented by simulation
studies. In contrast to the linear case, there is a number of interesting cases where the
aforementioned spectral gap is not satisfied. Another novel feature of this work is the
construction of changes of measure that perform well asymptotically (i.e. as € — 0)
in the absence of this condition (see Hypothesis 3(c) below).

The rest of this paper is organized as follows: In Sect. 2 we fix the notation and
state our assumptions. In the first part of Sect. 3 we introduce moderate deviations
and subsolution-based importance sampling and then state and prove our results on
the asymptotic theory of the scheme. Section 4 is devoted to the implementation and
pre-asymptotic performance analysis of our scheme. In Sect. 5 we apply the developed
theory to the case where f is, up to a sign, the derivative of a double-well potential.
Our examples include the stochastic Allen—Cahn equation (which features a cubic
nonlinearity) with different boundary conditions as well as SRDEs with higher order
polynomial nonlinearities. The results of simulation studies are then presented in
Sect. 6. Finally, Appendix A collects the proofs of some useful lemmas.

2 Notation and assumptions
Let £ > 0. The Hilbert space L2(0, £) endowed with its usual inner product will

be denoted by (H, (-, -)2¢). The Banach space C[0, £], endowed with the supremum
norm, is denoted by £. The norm of a Banach space X will be denoted by || - || x and the
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closed ball of radius R > 0 and center xg € X, i.e.theset {x € X : ||x —xollx < R},
by Bx(xg, R). We use D, D, 9D to denote interior, closure and boundary of a set
D C X respectively. The lattice notation A, V is used to indicate minimum and
maximum respectively.

For 6 > 0, p € [1, 00), we denote by W7 0 (0, £) the fractional Sobolev space of
x € L?(0, £) such that

|x(&2) — x (NP
po _ff[og &> — £|P0+1 T g po+1 d81dE2 < oo

wr-9(0, £), endowed with the norm || - lp.6 :==1I-llLr(0,¢) +[1p,0, is a Banach space.
W29(0, £) is a Hilbert space and is denoted by H %0, £). Moreover, for T > 0 and
B € [0, 1), we denote by C B([0, T1; X) the space of B-Holder continuous X'-valued
functions defined on the interval [0, T]. C# ([0, T]; X), endowed with the norm

1 Xllcs qo.71:2) = IXllcqo, 1200 + [Xesqo.71:x)

1X () — X(s)lx
sup X0l + sup XD =Xl
€[0,T] 5.1€[0,T] [t —s|
t#s

El

is a Banach space.

For any two Banach spaces &X', ) we denote the space of linear bounded oper-
ators B : X — Y by Z(X;)). The latter is a Banach space when endowed
with the norm [|B|l.#z(x;y) = Supyepy(0,1) [BXIly. When the domain coincides
with the co-domain, we use the simpler notation .Z(X’). The spaces of trace-class
and Hilbert-Schmidt linear operators B : H — H are denoted by £ (H) and
2, (H) respectively. The former is a Banach space when endowed with the norm
| Bll # (3) := tr(+/ B*B) while the latter is a Hilbert space when endowed with the
inner product (B1, B2) (1) = tr(B5 By).

The operator A in (1) is a uniformly elliptic second-order differential operator in
divergence form. In particular:

d
Ap(E) = d5< (5)%) £€(0,0) )

with a € C'(0,¢) and infge(o,¢)a(§) > 0. The operator A acts on the boundary

{0, £} and can be either the identity operator (corresponding to Dirichlet boundary
conditions), first-order differential operators of the type

NuE) =bEu'¢) +c@u@) , & €{0,¢)

for some b, ¢ € C1[0, ¢] such that b # 0 on {0, £} (corresponding to Neumann or
Robin boundary conditions) or

Nu = (u@) — u(0), u'(¢) — u'(0))
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for periodic boundary conditions. We denote by A the realization of the differential
operator A in H, endowed with the boundary condition N It is defined on a dense
subspace Dom(A) C 'H that contains

{ue H*0,0) : Nu =0}

and it generates a Co semigroup of operators S = {S(¢)};>0 C -Z(H). Moreover, the
part of A in Dom(A) C &, where the closure is taken in the topology of £, generates
either a Cg or an analytic semigroup for which we use the same notation (see e.g. A.27
in [17] for a definition). Regarding the spectral properties of A, we make the following
assumptions:

Hypothesis 1(a) Inview of (4), the operator — A is self-adjoint. As a result, there exists
a countable complete orthonormal basis {e,}nen C H of eigenvectors of —A. The
corresponding sequence of nonnegative eigenvalues is denoted by {a}nen.

Hypothesis 1(b) The eigenvectors satisfy

sup [lexlle < oo.
neN

Remark 1 Without loss of generality, we can replace the operator Aby A = A — ¢/
for some ¢ > 0 and the reaction term f in (1), by f(x(é)) = f(x(§)) +cx(€). The
model is invariant under this transformation and, in light of Hypothesis 1(a), it follows
that || S(t) | 2y < e . Throughout the rest of this work we will be using A, S and

f with no further distinction in notation.

Let 6 > 0. In view of Hypotheses 1(a) along with the previous remark, — A, restricted
toits image, has a densely defined bounded inverse (—A)~! which can then be uniquely
extended to all of . The fractional power (—A)~? is defined via interpolation and

is also injective. Letting (—A)% = ((—A)_%)_1 we define H? := Dom((—A)%) =
Range((—A)_%) C 'H. The norm ||x[lye = ”(—A)%xHH turns H? into a Banach
space and is equivalent to the graph norm (see [41], Chapter 2.2).

Remark 2 For 6 € (0, %) the spaces H ?(0, £) and H? coincide via the identification

H0,0) =M’ ={x e H: sup t72|S(t)x — x| < o0}
1€(0,1]

which holds with equivalence of norms. The latter implies that for each ¢+ > 0, the
linear operator S(t) — I € Z(H?; H) and there exists a constant C > 0 such that

NOE IHX(HQ;H) <2, (5)

The analytic semigroup S possesses the following regularizing properties (see e.g.
section 4.1.1 in [13]) :
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(i) For0 <s <r < fandt > 0, S maps H*(0, ¢) to H"(0, ¢) and

IS@Oxlar < Crst AT T e Ixllgs . x € H*(0, 0), (6)

for some positive constants ¢, g, Cr .
(ii) S is ultracontractive, i.e. for t > 0, S(t) maps H to L°°(0, £) and furthermore,
forany 1 < p <r < oo,

_r-pr
I1S@xNrr©.0 < C AL 2 |x|lLro,ey » x € LP(0, £).

The next set of assumptions concerns the nonlinear reaction term in (1).

Hypothesis 2(a) f : R — R is twice continuously differentiable and

f=n+r

where f1 : R — R is globally Lipschitz continuous and f; : R — R is a non-
increasing function.

Hypothesis 2(b) There exists Cy > 0 and po > 3 such that for all x € R and
i €{0,1,2}

199 ()| < Cr(1+ |x|P7), (7

For p > 1, f induces a superposition (or Nemytskii) operator F : £ — L?(0, {)
defined by F(x)() := f(x(&)), & € (0, £). In view of Hypotheses 2(a) and 2(b),
F is twice Gateaux differentiable along any direction in £ and (with some abuse of
notation) its Gateaux differentials are given by D'F = 3. f,i = 1, 2.

The last set of assumptions concerns the stability properties of the deterministic
and linearized dynamics governed by (1), after setting ¢ = 0.

Hypothesis 3(a) There exists at least one asymptotically stable equilibrium x* €
Dom(A) of (1) solving the elliptic Sturm-Liouville problem Ax + F(x) = 0.

Hypothesis 3(b) The linear self-adjoint operator —A — DF (x*) has a countable,
non-decreasing sequence of nonnegative eigenvalues {a,,f }neN corresponding to a

complete orthonormal set of eigenvectors {e;{ en C E. Therefore, the equilibrium
x* is asymptotically stable.

Hypothesis 3(c) The first two eigenvalues of the self-adjoint operator —A — DF (x*)

satisfy 3a1f < a{.

This spectral gap provides a sufficient condition that allows us to identify a one-
dimensional exit direction for limiting trajectories (see Lemma 3 4 below). A weaker

condition under which our results continue to hold is 2“1 < a2 (see Remark 7). In
fact, our asymptotic results continue to hold under the following relaxed spectral gap:
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Hypothesis 3(c') There exists kg > 1 such that 3a{ < a,£)+1 and a{ < a{.

Note that Hypothesis 3(c) trivially implies Hypothesis 3(c") with kg = 1. The latter
will be used throughout Section 3 to prove asymptotic results. In Sect. 4 we restrict
the pre-asymptotic analysis to schemes that work under Hypothesis 3(c).

Turning to the stochastic forcing, let (2, %, Z;>0, P) be a complete filtered prob-
ability space. The space-time white noise W is understood as the time-derivative of a
cylindrical Wiener process W : [0, c0) x 'H — L%() in the sense of distributions.
The latter is a Gaussian family of random variables with covariance given by

E[W (1, xOW (2, x2)] = t1 A2 (X1, X2)H>

for (#;, xi) € [0,00) x H,i = 1,2. Given a separable Hilbert space (Hi, (. , .)x,)

such that H is a linear subspace of 7{; and the inclusion map H ~> M, is Hilbert-
Schmidt, W can be identified with the | —valued Wiener process

Wty =Y Wt eilen) ,1>0

n=1

with covariance operator Q = ii* € £ (H). This identification is assumed throughout
the rest of this paper without further distinction in notation.

Having introduced the necessary notation, we can recast (1) as a stochastic evolution
equation on &£ given by

®)

dX€(t) = [AXE(t) + F(X€(t))]dt + JedW (1)
X€(0) = x.

A mild solution to the latter is defined as a process X€ satisfying for each ¢ and all
1[0, 7],

t 1
X(r) = S(t)x +/ St —s)F(X(s))ds + \/E/ St —s5)dW(r) )
0 0

with probability 1. The last term is known as a stochastic convolution and will be
frequently denoted by W4. Our assumptions guarantee that the £-valued paths of W4
are continuous with probability 1 and

E sup |Wa()]7 < oo. (10)
tel0,T]

This can be proved by the stochastic factorization method of Da Prato-Zabczyk [17]
(see also Theorem B.6 in [45]). Moreover, for each € > 0, (8) has a unique mild
solution taking values in C([0, T']; £) with probability 1 (see e.g. Theorem 2.2 in

[14]).
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3 Moderate deviations, importance sampling and asymptotic theory
3.1 General theory and main results

In this section we present some theoretical aspects of subsolution-based importance
sampling in the moderate deviation regime, applied to our problem of interest. First,
we recall the notion of a Moderate Deviation Principle (MDP).

Definition3.1 Let T > 0, X = H or £,x € X and a functional Sy r
C([0,T]; X) — [0, oo] with compact sub-level sets.

(i) We say that the collection of C ([0, T']; X)-valued random elements {X€}¢«
satisfies an MDP with action functional Sy 7 if, for all continuous and bounded
g : C([0, T]; X) — R and all scalings i (¢) such that h(¢) — oo and /eh(e) — 0
ase —> 0

2 €
lim logEe " (€801 = inf S + . (11
o2y o {¢>eC([0,T];X):¢>(0)=0}[ 1@+ @], (D

where ¢ is defined as in (3).
(ii)) A Borel set E C C([0, T]; X) will be called an S, 7 —continuity set if

inf Sy 7(¢) = inf Sy 7().
¢eE ¢cE

As mentioned in Sect. 1 we aim to compute probabilities of the form
P(e) =Pt < T] (12)
fore < 1,T > 0, where 7, =inf{t > 0: X{.(t) ¢ D} and
D = D, = By (x*, L\/€h(e)) (13)

for some L > 0. Passing to the moderate deviation process 1¢ and recalling that x* is
a (stable) equilibrium of XB we see that

776* - —X;* _ x*
Y Jeh(o)
and
6 =inf{r > 0: 7. () ¢ By (0, L)}. (14)
As will be shown in Sect. 3.4, 7];* converges, as € — 0, to the solution of a linear
deterministic PDE with zero initial condition. Since 0 is the unique fixed point of

this PDE, the limit process is bound to stay at 0 and lim¢_,.¢o P(¢) = 0. This is why
accelerated methods that estimate P (¢) when € is small are useful.
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In this paper, we will only work with unbiased estimators. Hence, minimizing the
variance of the estimator is equivalent to minimizing the second moment. As we show
below, an upper bound for the exponential decay rate of the second moment of any
unbiased estimator can be determined in terms of the action functional Sy 7.

Lemma 3.1 Let P(¢) as in (12) and ﬁ(e) be an unbiased estimator of P(€) with
respect to a probability measure P defined on (2, F). For any ¢ € C([0, T]; X), let
1y =inf{t > 0:¢(t) ¢ Bx(0, L)} and

Gr(0,0) := inf S, 1(). (15)
($€C0.TT:X):(0)=0,74 =T}

If {X€} satisfies an MDP with action functional Syt and E = {¢ € C([0,T]; H) :
Ty < T} is a Sx,r—continuity set then

lim sup —

1
v h2( ) logIE[(P(e)) 1 <2Gr(0,0),

where E denotes expectation with respect to the measure P.
Proof We have

P(e) =Pty <T1=P[ Slép IS« @7 = L1 = Pln}. € EI.
1€[0.T]

Now, for any unbiased estimator f’(e),
E[P(e)*] > E[P(e)]* = P(e)?,

where we used Jensen’s inequality. Thus

1
lim sup — log IE[P(E) ] <2limsup —

log P (¢)
e—0 h ( ) e—0 h2( )
. 1
= —211211)1(1)1f 2o log P (¢)

= 2 lnf Sx*,T S 2GT(05 0)
{¢€C([0,T];X):¢(0)=0,p€E}

where we used the continuity property of E in the last equality. O

As in finite dimensions (see e.g. the discussion in Section 2.2 in [23]) , the previous
lemma shows that 2G 7 (0, 0) is the best possible exponential decay rate for any unbi-
ased estimator. In turn, this motivates the following criterion for asymptotic optimality.

Deﬁnition 3.2 An unbiased estimator ﬁ(é) of P(€) defined on a probability space
(Q, .Z, P) will be called asymptotically optimal if

1
lim mf —
e—0 h2(e

) log E[(P(€))*] = 2G7(0, 0).
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In other words, an estimator is asymptotically optimal if its second moment achieves
the best possible exponential decay rate in the limit as € — 0.

Importance sampling involves changes of measure chosen to guarantee that the
corresponding estimators achieve optimal (or nearly optimal) asymptotic behavior.
Given a measurable feedback control (or change of measure) u : [0, T] x H — H
that is bounded on bounded subsets of H, we define a family of probability measures
{P€}e~0 on (2, %) such that, for all €, P << P on %7 and

dPp¢
dp

r € hz(e) g € 2
=exp<h(e)/0 (s, n5e(9)), dW (), — 5 /Ollu(s,nx*(s))HHds).

I
Using these new measures, it is straightforward to verify that

R dP
P(E,u)2==2§;ﬂ¢§*grp

defined on (2, %7, IP€), is an unbiased estimator of P[r)f* < T1. Its second moment
is given by

0°(u) :=E[P(e,u)?] = E |:exp ( - 2h(e)/0 (u(s, n5e (), AW (s)),
(16)

€%
+ 1 () /O lue(s. 77;*(3))||%1d5>]l{z§*gr}j|-

As we show in the next lemma Q€ (1) admits a variational stochastic control represen-
tation which will be useful for studying its asymptotic behavior. A similar variational
formula can be found in (2.5) of [46].

Lemma3.2 Letu : [0, T]xH — H be ameasurable feedback control that is bounded
on bounded subsets of H, uniformly int € [0, T]. Then for all ¢ > 0

i T
—}12—(6)102; 0 (u) = JQ,EE[E/O lv(s)ll7ds —/0 flu s, ni*”(S))IIHdS},
a7

where A is the collection of all H-valued, #;>¢-adapted processes v defined on [0, T']
such that

S =inf{r > 0: 75" (1) ¢ By(0, L)}y < T
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with probability 1, 5. solves

1
diSl (1) = ARSY () + Jan© [F(x* + Veh(e)hy' (1)) — F(x*)]dt
[0 — e, 7500 |de + ——dw @) (18)

h(e)
757(0) = Oy

and

~EV

]E/ " us)Ii2,ds < oo
0
Proof Let € > 0. From the Cameron-Martin-Girsanov theorem,
r)f*
0¢(u) = E¢ [exp ( — 2h(€) / (u(s, n5e(9)), dWE(5))y,
0

€%
— () /O lue (s, n;*(s))||%1ds>ﬂ{t;*<n},

where
t
We@t) = W(@) — h(e)/ u(s, n;*(s))ds ,te€[0,T]
0

is a cylindrical Wiener process under IP€. Using yet another change of measure with

dipe
dPe

= exp ( —2h(e) fy (u(s. 16(9)), dWE(s))y,
Fr

—2h%(€) Jy Nlu(s, n%-(s)) ||%1ds>,

we can write
= 2 o 2
0 (u) = Ee[exp <h (E)fo llu(s, 77;*(5))||Hd5>]1{ff*5T}i|

. (19)
N E[exp <h2(e) /0 " (s, 7S (s>)||%ds>n{f;*<T}},
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where 7){. solves

~E ~E 1 * ~E *
{dig. (1) = ARS.(1) + Ten© [F(x* + Veh(e)fe (1)) — F(x*)]dt
1
—u(t, f5())dt + —dW (1), 15(0) = 03}

h(e)

and 7{. denotes the corresponding exit time for 7$.. This follows, once again, from
the Cameron-Martin-Girsanov theorem, as

t
WE@r) := W(t)+h(e)/ u(s, né(s))ds .t € [0, T]
0

is a cylindrical Wiener process under the measure PP€. From (19) we see that the second
moment of the estimator can be written as an exponential functional of the driving
noise and, as such, it admits the variational representation (17) (see (2.5) in [46] as
well as (14) in [50] for the finite-dimensional case). O

The form of the MDP action functional provides essential information for choosing
changes of measure u that perform well asymptotically. In particular, if for all ¢ with
Sy.7(¢) < oo there exists a (local) Lagrangian £, defined on a subset of X x H,
such that

T
Ser(@) = /0 Li(p @), p(1))dt , (20)

then "good" changes of measure are connected to subsolutions of the PDE

{ QU n) +Hy(n, DyU@, M) =0, (t,m) €[0,T) x K on

UuT,m=gm,nekCH,
with

_.o J0, n:lnlx=L
g(”)—{oo, 0l < L.

Here, H, denotes the Hamiltonian corresponding to £, via Legendre transform (up
to a sign). In the problems we consider, the latter are not well-defined on the whole
space but rather on a subset L x ‘H C H x H, see e.g. (23) below. The notion of
subsolution is meant in the sense of the following definition.

Definition 3.3 A subsolution of (21) is any U : [0, T] x £ — R such that for all
(t,n), U(,n) € Cl(O, T),U(,-) € Cl(lC) in the sense of Fréchet differentiation
and satisfies

»U@, ) +He(n, DU, M) >0, (1,7) €[0,T) x K
U(T,n) <gn),neKCH.
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The interested reader is referred to [25] for the original development of subsolution-
based importance sampling. As we will show below (Theorem 3.1 and Remark 11),
when x = x™*, the MDP action functional takes the form (20) with

1
£ﬂmwo=5m~wA+DF@ﬁmMﬁ(mweLMmm>m5xH (22)

and the corresponding Hamiltonian is given by

1
Hy+(n, p) = ([A + DF (x")]n, p)H - §||P||%1 ., (n, p) € Dom(A)NE x H.
(23)

A direct consequence of (20) is that we can construct an explicit stationary subsolution
in terms of the corresponding quasipotential. The latter is given by

Ve () = inf{Sxx 7(@) : ¢ € C(10, T]; X) : ¢(0) = 0,¢(T) =, T € (0, 00)}

= I(=A) )2, — (DF (). )
= —([A+ DF(x")In,n), n € Dom(A)

and V,+(n) = oo otherwise. A physical interpretation of V= (n) is that of the minimal
"energy" required to push a path from O to the state 1 and its explicit form is a
consequence of the fact that (8) is, in our setting, a gradient system (see e.g. [16], [17]
Section 12.2.3 for SRDESs). In view of Hypotheses 1(a), 1(b), 3(a), 3(b) it follows that

Ut,n) = a1 — V=) (24)
is a subsolution of (21) on KL = Dom(A). The final condition is satisfied since alf =

inf,en a;{.

Remark 3 1In finite-dimensional systems, feedback controls (or changes of measure)
defined by u(z,n) = —D,U(t, n) lead to nearly optimal asymptotic behavior (see
[22] Section 2.3, [23] Theorem 2.4 for large-deviation and [50] Theorem 3.1 for

moderate deviation-based schemes). A first issue that appears in infinite dimensions
~E,V ~E,V

is that u(z, 7\ ()) is not well-defined since with probability 1 and for all ¢, 7 i (1) ¢
Dom(A). The latter is a consequence of the spatial irregularity of the noise.

Throughout the rest of this paper, Pf : 'H — 'H denotes an orthogonal projec-

tion to the n—dimensional eigenspace span{ef }”_1 and we consider the "projected"
quasipotential V.« (P,, n) = Ve ((n, e{ )Hel) the subsolution U (t, P,,f n) of (21)

(with K = Pnf ‘H). The changes of measure we will use are given by

ko
o (6. ) == —DyU . Pl =2 al (n.ef e (25)
i=1
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with ko as in Hypothesis 3(c’). For implementation purposes, u, is replaced by a
sequence u,io that converges to uy, as € — 0. For more details on the choice of u{ see
(63) and the discussion in Sect. 4 below.

We can now present our main results on the asymptotic behavior of the scheme.

Theorem 3.1 (Moderate Deviations) Let T > 0, L > 0 as in (13), kg as in Hypothesis
3(¢), ug, as in (25), Q€ as in (16) and By (0, L) C 'H denote the closed ball of radius
L centered at the origin. Moreover let MZO : [0, T] x H — H be a sequence that
converges pointwise and uniformly over bounded subsets of H to uy,,

T ={yeCq0,T;H): y(0) =0,3r € (0, T]: y(r) € B (0, L),
y(t) € By (0, L) Vi € [0, 1)} (26)

and
Cyr={ve L*([0, TT; H) : 3(t) = Ay(t) + DF (x*)y(t) — uy (¢, y(1)) + v}

Under Hypotheses 1(a)-(c), 2(a),(b), 3(a),(b),(c’) we have

i
20 12(e)

T/
log Q€ (u€ ) = inf inf —lv®O % — t,y)%, )dt,
og Q° (uy,) ylgT in /0 (2||v()||H g, (2, y( ))IIH)

UGCy_X*

27)

with the convention that the infimum over the empty set is 00.

Remark4 A few comments on (27) are in order: (1) If y € H'((0,T);H) N
L%([0, T1; Dom(A)), the set Cy.x+ reduces to the singleton {v(?) := y(t) — Ay(t) —
DF(x*)y(t) — u(t, (1))} and for any y ¢ H'((0, T); H) N L2([0, T]; Dom(A)),
Cy.x* is empty. (2) Using the same notation, it follows that the right-hand side of (27)
can be expressed as

Tl
ylgg /0 <5||v<r)||%{ — Jlug (2, y(t))n%{)dr.

(3) Since the functional on the right-hand side involves only the values of y on [0, t]itis
straightforward to see that the infimum can in fact be taken over paths y € C ([0, t]; H)
that satisfy the constraints in (26).

Using the moderate deviation asymptotics of Theorem 3.1 we can then prove the
following:

Theorem 3.2 (Near asymptotic optimality) Let L, T > 0, ko, tj,. ”Zo [0, T]xH —
H as in Theorem 3.1, A as in Lemma 3.2, U as in (24) and Gt as in (15). For any
sequence {v¢} C A such that
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e o8 1)

~e,v€

e & .
=5 [ s = [ i s | - e

we have
lim B(fS (25Y), ef )2, = 1.2 (29)
e—0 x x LR )
Moreover, we have the second moment bounds
1
Gr(0,0 U0,0) < lim ———1 “(u$) <2Gr(0,0), 30
7(0,0) + U(0,0) < lim 2 og O (up,) <2G7(0,0) (30)

where U(0,0) < G7(0,0) and G7(0,0) — U(0,0) as T — oo.

The first statement above asserts that the limiting controlled trajectories exit the domain
D through the boundary near the direction of the eigenvector e{ (see Hypotheses 3(c),
(c’)). Finally, (30) shows that, for any finite time horizon T, our scheme is close to
asymptotic optimality, according to Definition 3.2, and achieves optimal behavior in
the limit e — 0, T — oo. Near asymptotic optimality is a common feature of impor-
tance sampling schemes for continuous-time dynamics even in finite dimensions. This
is mainly a consequence of using subsolutions of (21) instead of exact solutions which
are rarely given in explicit form. Our numerical studies indicate that near optimality
leads to provably superior performance in comparison to standard Monte Carlo.

Remark 5 The moderate deviation regime allows us to work with the exit problem of a
linear equation instead of that of the initial nonlinear SRDE (1). The "drift" of this linear
equation is given by A + D F(x*) and thus the dominant eigenpairs of this operator
govern the exit time and exit place asymptotics. As mentioned in the introduction,
similar statements have been proved for finite-dimensional linear equations in [51]
(see e.g. Theorem 6).

3.2 On the asymptotic exit direction

In this section we study the limiting variational problem appearing on the right-hand
side of (27). In particular, we will show that, under Hypothesis 3(c’), changes of
measure that force the dynamics in the elf direction lead to minimal paths that exit

from the ball B3(0, L) through the same direction. From this point on we will only
use the notation Sy, 7 to denote the explicit action functional

1T,
Sur(@) =3 /0 |¢@) — [A+ DF(X0)16 @) 3,dr. 31)
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Moving on to the variational problem in (27), we let / k.7ccC ([0, T]; H) — R,

T /1
1"(y) = inf fo (Env(t)n%{—||uk0(t,y<r))||%1>dr (32)

vE y.x¥
and seek to characterize arg minye7 [ ko (y). For the first part of this section we consider
the case ko = 1 covered by Hypothesis 3(c). The more general setting of Hypothesis
3(c’) will be studied in Proposition 3.1 below. For the sake of simplicity we will drop
the superscript ko and write / = I' and u = u; unless otherwise stated.

A first observation is that /(y) < oo if and only if y € HY((0,T);H) N
L2([O, T]; Dom(A)) and for all such y the infimum above is uniquely attained by

3(t) = y(1) — Ay(t) = DF(*)y(1) — u(t, y(1)), 1 € [0, T]
(see also Remark 4 above). Therefore, in view of (25), we can re-express I as follows:
I(y) = /O r %nv(r)n% — llu(, y@)l3,dt
= fo <1||y'<r> — Ay(t) = DF(x*)y(t) + u(t, y()l3, — llu(t, y(r»n%) di
= (%ny(t) — Ay(t) = DF*)y(0)113, — —||u(r y(t))||H>dt
/0 150, uCy )y — /0 (Ay(1) + DF*)y (1), u(y(1)),,d
e r () — fo r %nu(t, Y(O)|3dt + 2a] /0 @), e (50 ef 1t
—2a] /OT (Ay(1) + DEG)y (1), ] )y (y (D). ef ydt
= Seee(y) +2a] /0 "y e 30, e vagdt + 2al /0 "), e 3ydi

1
- / e, YO (33)
0

The last two terms in the last display are equal due to (25). Thus,

T4 X
1(y) = Sxr(y) + a4 /O E((y(t), e{)%)dt = Sy,r () (34)

+al (v(@), e )3 = (), e))3).
It is straightforward to verify that argmin,c7 I(y) # &, i.e. the minimum value
of I over the set 7 C C([0, T]; H) is attained in 7. Indeed, Sy+. : [0, T] x

C(0,T]; H) — [0, oc] is lower-semicontinuous and the second summand in (34)
defines a continuous functional on the same set. Thus, 7 is itself lower-semicontinuous
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and furthermore 7 is closed in the topology of C ([0, T']; H) (recall that B3(0, L) in
(26) is a closed ball in H).

Remark 6 We shall proceed to the characterization of minimizers in three steps. First
we minimize over paths y with y(0) = 0 and y(r) = z € dBx(0, L). Then we
minimize over the exit place z and finally over the time t in which the path y hits the
boundary 9 B3 (0, L) of the closed ball B2;(0, L). At this point, we emphasize that, in
contrast to t¢, (14), 7, (Lemma 3.1),75;" (Lemma 3.2) and fe*v (28), it is not known

a priori whether the time t is the first exit time of y from the open ball éH (0,L). We
will show that the latter is true for minimizing paths in Lemma 3.4 and Proposition
3.1 below.

Lemma3.3 Let y* € argmin{l(y) : y € C([0, t]; H), y(0) =0, y(r) = z}. Then

oo . f
sinh(a; t)
VO =y )=y — g, el ynel, tel0,1l.
x=1 sinh(a; 1)

Proof The fact that we minimize over y € C([0, t]; H) instead of C([0, T]; H) is

justified by Remark 4-3). Next notice that y . € C([0, t]; H) since sinh is increasing
and continuous. In particular,

o0
1y Z (2. e )}, = lzll%;.

Proceeding to the proof we have, in view of (34),

1) = /O LG, 50+ af (2],
with £+ as in (22). Minimizers are then governed by the Euler-Lagrange equation
0 Dy Ly (y(1), y(1)) = DyLx(y(@), y(1)) (35
which boils down to

[y/(t) =[A+ DF(H1Py(1) , y(0) =0, y(1) = z}.

Projecting to the eigenbasis {e,{}keN of A+ DF (x*) we obtain

2

W(y(f),ek) @{)*(y(0). ex) .k € No, 1 € [0, T1.
Letting y; = ( v, € )7—( % = (2, e,{ ), the general solution of the latter has the form

1,
V() = c1e " + cpe” %" and taking into account the initial and terminal conditions
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we obtain
f _f Tk
c14+c=0,zr =c1e% " +cre %" = 1 = —.
eakt _ e—ak T
Thus,
f f .
i (%!t — e %) smh(a,{t)
() = — P S
et — e T sinh(aj 7)

The next lemma is concerned with the exit direction when Hypothesis 3(c) holds.
Lemma3.4 LetT > 0,1 asin(32)andu, T, Cy y+ asin Theorem 3.1. Under Hypoth-
esis 3(c), any y* € argmin{I(y);y € T} y* first exits By (0, L) at T = T in the
direction of the eigenvector e{ (recall Remark 6) i.e. for all k > 2,

(@), e = (D), el ) =0,
Iy*(t)l < Lforallt < T and ||y*(T)||n = L.

Proof Let ¢* = ¢ . be a minimizer provided by Lemma 3.3. Notice that, since
the Euler-Lagrange equations provide necessary conditions for minimality, any ¢* €
argmin{/(y) : y € C([0, t]; H), y(0) = 0, y(r) = z} will be of this form. After
straightforward algebra we obtain

1#}) = S 2 @) +af (2. )3,

=y / (¢* (1) — [A + DF(x9)1¢* (1), e )3,dt +a] (z, ¢] )2,
k=170

P“18 Il

/ (65 (1) — af ¢t (1)) di +af (z,¢] )3,

k=10
o0 )
a, z
=afz%+2 — sk
1 —2afr
k=1 1 —e "%

Now for each fixed 7, Hypothesis 3(c) guarantees that this quadratic form is minimized
for z* € 9B3(0, L) such that z; = 0 for all k > 2 and z] = %L (see e.g. Theorem
3.4 in [46]). Then,

1
I(¢;*,r) = alfL2(1 + j) (36)
—e 1

is minimized for the largest possible t i.e. for t = T. Hence, since the order with which
the variables are being minimized does not change the value of the minimum, we have
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minye7 /(y) = (¢} ;) and the minimizers y* = ¢, ; enjoy the desired properties.
Finally, note that any element y* € argmin{/(y); y € T} is of the form @7 1. Indeed,
fix the initial and terminal values y*(0) = 0, y*(tr) = z € dB»(0, L) and assume
that y* does not satisfy the Euler-Lagrange equations (35). Since the latter provide
necessary conditions for minimality, it follows that y* is not a minimizer. Moreover,
it follows from the previous calculations that if T < T or if z;z # O for some k > 2
then y* cannot be a minimizer of 1. The proof is complete. O

As mentioned above, the previous lemma implies that, for any minimizing path y*,
7 is in fact the first exit time from the open ball B#(0, L), i.e. T = inf{r € [0, T] :
v* ¢ By(0, L)} and furthermore 7 = T.

Remark 7 1f the sampling time 7 is large enough, the results of Lemma 3.4 as well as

Theorems 3.1, 3.2 remain true under the weaker spectral gap assumption that 2a‘lf <a kf

for all k > 2. Since we are interested in schemes that perform well for large values of
T, this generalization comes at no cost. For more details on this relaxed condition see
[46, Theorem 3.9].

Up to this point we have worked under Hypothesis 3(c) to show that minimizers of
the functional / lie on the one-dimensional subspace where the change of measure u
acts. In the absence of a sufficiently large spectral gap the situation is more complicated.
In particular, if the sampling time 7 is large enough, the minimizers can be orthogonal
to u. In other words, forcing the system towards its physical exit direction e{ might
actually lead to controlled trajectories that exit from a subspace that is orthogonal to

e{ under the change of measure. This is proved in the following lemma.

Lemma 3.5 Assume that the eigenvalues {a,{}keN are strictly increasing, a{ < 2alf

and let

If T > T* then any minimizer y* € argmin{l(y); y € 7} satisfies |y* ()|l < L
forallt < T and ||y*(T)|l = L. Moreover y* first exits By(0, L) at t = T in the
direction of the eigenvector eg (recall Remark 6) i.e. for all k # 2,

V(D). el = (T el )i = 0.

Proof As in the proof of Lemma 3.4 we have

a; Z
16%,) = aj z1+z k 2k Z/\,{z,%.

—2ak T
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We claim that, without loss of generality, we can consider T € (T*, T]. Assuming the
latter for now, we can compare the weights by 7 to conclude that
f f f

3 = a a _ a
;=

| —e-2dt | _~2aT* | _ Jn(1-af 2a])

| (37
—2af =l (14— )=
l_e—Zalfr

and since x > x/(1 — e 2™) is (strictly) increasing for all 7, it follows that
o<l vks2.

Therefore, the quadratic form is minimized for z* € d By (0, L) such that zj = 0 for
all k # 2 and 75 = L. Consequently

afL2
inf 1) =———=> in 1(¢},) (38)
(2,7)€d By (0,L)x[T*,T] ' _ o2 T T (2,0)€9B4(0,L)x[0,T] '
and
inf 1($F,) > inf inf 2] (t
(2,7)€dB# (0,L)x[0,T] (@:0) 2 @ r)eaBH(OL)x[O T]< ())”Z”H
— 1% inf <1nfkf(r))
1€[0,T] \ keN
Since kg < A,{ for all k > 2 it follows that
of o f f 2, f aL?
inf 1@ )= L\ M (T)AXM(T)) =LX(T) =
(2,7)€d B3 (0,L)x[0,T] (¢z0) = ( 1T A K ( )) 2(1) —2a2f

(39)

which follows from (37) by setting t = T > T*. Since the infimum is achieved at
t = T, the combination of (38) and (39) concludes the proof. m]

Remark 8 Lemma 3.5 highlights the importance of sufficient spectral gaps for the
demgn of efficient changes of measure. If Hypothesis 3(c) fails, a scheme that forces
the ¢/ i direction will be far from optimal and is expected to produce large errors for
small values of €. Under the assumptions of that lemma, one can repeat the arguments
of the proof above to show

afL2
log 0° (uf) = — 25— < 2G7(0,0).

lim —
e—0 hz( ) 1 —e 25T
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If the ratio 2a1f / a{ is large, this bound translates to sub-optimal performance as€ — 0
which does not improve as T — co. Moreover, as we will see in Sect. 5, this ratio
depends non-trivially on the interval length £ and is indeed large when ¢ is moderately
small. This behavior is caused by the linearization of the dynamics and is completely
absent when f = 0. For an example that satisfies the assumptions of Lemma 3.5 see
Sect. 5.1.

Before we conclude this section we consider once again the situation where the eigen-

values {a,{ }een do not satisfy Hypothesis 3(c) but instead Hypothesis 3(c”) holds. We
show that the conclusions of Lemma 3.4 can be recovered by projecting to a higher
dimensional eigenspace of A + D F (x*) consisting of the first kg eigenvalues.

Proposition 3.1 Let ko as in Hypothesis 3(c'), U as in (24) and uy, as in (25). Under
Hypothesis 3(c') any minimizer y* € argmin{I*0(y); y € T} satisfies the same prop-
erties as in Lemma 3.4.

Proof Following the computations in (33), which carry over verbatim, we see that

1) = m(y)+Z[ (y(r)e) —<y<0>,e{>%)}. (40)

Since the second term is constant for each fixed value of the exit point y(7), the Euler-
Lagrange equations and minimizers for this functional are then identical to those
derived in Lemma 3.3 for /. Thus, for any minimizing path ¢; , that hits the point
Z = (zZi)keN € 0B (0, L) at time t € [0, T] we have

2

ko 00
o)=Y alA 4y L Zkkm

j=1 j=11—

Comparing the weights A,{U _j we see that forall 1 < j < ko

f f 1 f 1
M1 =4 <1+ﬁ><“f<l+ﬁ)=”"’j’
1—e 1 1—e¢ i

which holds since x — x /(1 — e 2™ s (strictly) increasing for all T and alf < a{ <

a{ for any j > 2. In order to show that minimizers point towards z; it remains to
compare )L,]:O | with A,{O i for j > ko + 1. Since Ay kg1 < Akg,kg+2 < - .. it suffices to

consider A/ In view of Hypothesis 3(¢”) and Theorem 3.4 of [46] we conclude

that forkot
f 7 1 a]{(')_H f
M1 =4 <1+ 1_6_211{1) < = =M kst
for all T € [0, T']. The proof is complete. -
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3.3 Tightness of ;zf*"'e

Let v€ be a sequence in A satisfying the assumptions of Theorem 3.2, ug, as in (25)
and uio : [0, T] x 'H — H be a sequence that converges pointwise and uniformly over
bounded subsets of H to uy,. The goal of this section is to prove tightness estimates for
the collection { ﬁ;;ve 1€ < €9} of C([0, T]; X)—valued random elements. Throughout
the rest of this section we drop the index ko and write u = ug,, u¢ = ”Zo‘

Recall that for each €, ﬁ;;”e is the unique mild solution of the controlled equation
(18) with v = v, u = u®. Existence and uniqueness is once again provided by
Theorem 2.2 of [14] (see also Theorem 7.1 of [45]). The following lemma guarantees
that, for € small, the sequence v€ is bounded in L2,

Lemma 3.6 There exists g > 0 and a constant C > 0 such that

Agé

sup E/ T e|ds < c.
0

€<€(Q

Proof In view of the variational representation (17) any approximate minimizer v¢ €
A satisfies

€
A€,V
T %

Now from the MDP for bounded functionals (see Definition 3.1 as well as Remark
11 below), along with Lemma 3.1, there exists a constant C > 0 such that, for €
sufficiently small,

1
—g e =C.
Hence, from the uniform convergence of u€ to u and the uniform boundedness of u

in bounded subsets of H and the fact that f;;”é < T with probability 1 the estimate
follows. O

Remark 9 Without loss of generality, we can trivially extend the controls v€ to [0, T']
by letting v¢(t) = 0 for ¢ € [AG v , T]. This convention will be in use for the rest of
this section.

We shall now proceed to the proof of tightness estimates.
Lemma3.7 Let p > 1. Foralle, T > 0, there exist g > 0, o, § > 0 such that
~E, U

sup E sup ||nx* (t)||g+sup]E sup ”n

€e<eo tel0,T]

41
+53£)]E” il ||Cﬂ<[0,T];£) <Cruy
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Proof Using the mild formulation we have

A () = fh( ) / S(t — 5)[F(x* 4+ eh(©)nSY (s)) — F(x*)]ds
t
/ S — s)[v (s) —u (s ﬁ;*v (s))]ds + — ! S(t —5)dW(s)
0 h(e)
— W (1) £ US() + —— WA, (42)

h(e)

We now fix a version of the process W€ (¢, &) and work path-by-path. The paths of
W are weakly differentiable with probability 1 and

WV (1, 8) = AWV (1, 8) +

1
Jn©) [F(x" + Veh(enl 1) — F(x*)] @),

with A as in (4). Next, let ¢ € [0, T] and choose &; € [0, L] to be such that
1w ()lg = WOV (2, &)sign(WE (1, &)

In view of Proposition A.1 in [45] (see also Proposition D.4 of [17]) we can estimate
the left derivative of the supremum norm [Wev (1) lle by

d- e
ZII‘I’E’” Mlle

< AWEV (1, £)sign(WEV (1, &)) + [£(x*&) + Veh©nS¥ (¢, &))

1
Veh(e)
— f(x* (&) ]sign(weV (1, £)).

From the uniform ellipticity of A we have for all ¢ € [0, T, AWEV (1, Et)sign(\llf'”6
(t, 5,)) < 0. Thus, in view of Hypothesis (2(a))

d- e
EII‘I’E’” ®lle

< fh( )[fl(x (&) + Veh(Rs (1, &) — fi(x* (&) ]sign(We" (1, &))

fh( )[f2(x (&) + eh(©nSY (1, &))
— fo(x*&))]sign(ve h(e)w“” (t.&))
< Mg 55" @, 80| + fh z )[f2(x*<s,) + Veh(e)WeV (1, &)

+ Veh(US(1, &) + VeWalt, &)) — fo(x*&))]
- sign(Veh(e) e (1, &)),
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where M, is the Lipschitz constant of fi. To proceed, we distinguish the following
two cases:

Case 1:

sign(Ver(© W (1, &)) = sign(Veh(@©W " (1, &) + Veh(©U (1, &)
+VEWAW, &)

Since f> is non-increasing,

Fo(x* (&) + V(@)WY (1, &) + Veh(e)US (1) + /eWa(1))
— fo(x*&))sign(Veh(e) ¥ (¢, &)) < 0.

Hence,

d~ ¢ R n
I @lle < My, |8 (80 < My, |57 ()] . (43)
Case 2:

sign(Veh(€)WEV (1, &)) # sign(v/eh(€ )WY (1, &) + Veh(U (1, &)
+VEWa(t, &)).

In this case it is straightforward to verify that

Veh(©| W (1, &) < [Veh(@US(t, &) + VeWa(t, &)|.
The reader is referred to the proof of Theorem 6.1 of [45] for a similar argument. The

latter, along with the optimality of &, yields

1
US(t, &) + ——Walt, &)

[oer Ol = 9" . 8] < o

Setting E€ V(1) = max{H U€ + Wy/h(e) HC([O 1€
(43), (44) and the mean value inequality to 0bta1n

(44)

1
U (t) + mWA(t)

WEV (1) HE} we can combine
B0 = U+ Wa/h© | o rye
. et TdT e .
=E“Y (1) — BV (0) 5[0 gaf’" (s)ds < Mf,/o |75 ()] gds
t
= My [ LW @l + U7+ Wa /h@ Lo rye s

t
gzMﬁ/ B (s)ds.
0
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By Gronwall’s inequality,
|we* O|g = BV (1) < Crg|US + WA/h(E)”C([O,T];S)’
where C7 ¢ = e*Mn T Since the latter holds for all 7 € [0, T'] we obtain

[y < Crp| U+ Wa/h(© o ry @

Turning to the control term,

t 13
o] SCH / S(t — $)v(s)ds - H / S(t = syu(s, 5" (5))ds
0 HY(0,L) 0

13

forany 6 > 1/2. This is a consequence of the embedding W% (0) < &£ which holds
for smooth domains O C R? and all & > d/p. From the smoothing property (6), the
Cauchy-Schwarz inequality, the uniform convergence of u€ to u and (25) we have

; t
”UEO)HS < CT’efo (t—s)_%||v€(s)”Hds+CT/O ||u s, ﬁ;*v (S))”Eds

‘ . ) t 5 3
< c(/ (t—s)" ds> </ va(s)HHds>
0 ) 0 (46)
+Cr /0 (lu(s, 7" ) | + o)ds
< CoT "2 20,711y + PTCr + 201 lle] 1% / 175" ()l ds

which holds w.p. 1 for 6§ < 1, € sufficiently small and p > 0. As for the stochastic
convolution term we have h(e) — oo and (10) yields

E sup |[Wa(t)/h(e)|5 <
tel0,T]

for € small and some C > 0 independent of €. The estimate is a consequence of
the Sobolev embedding theorem along with heat kernel estimates and the stochastic
factorization formula. Combining (42), (45), (46), Lemma 3.6 and Remark 9 we obtain

E sup [0l < CE swp (Jver @l + U @l + [Wiw/m@])

lE
-c, <1+ ! /TH«: 175 ()12 dr)
< sup |75 (s
hP(€) sefo.n] £

and h(e) — oo as € — 0. Another application of Gronwall’s inequality leads to

sup . sup. || P oIk < (47)

€<€q telO0,
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which is the first estimate in (41). Note here that C does not depend on x*. Turning to
the spatial Holder regularity, an application of Taylor’s theorem for Gateaux derivatives
yields

W (g — S(t — )[F(x* + Veh(@©hSY (s)) — F(x*)]ds

Veh(e )/
t
= /0 S(r—s)[DF(x*)(ﬁ;;”e(s))Jr@02 (48)

X F (" + 6ov/eh(©i () (15 (5). 75 <s>)}ds

for some 6y € (0,1). Let & > 1/2 and @ = (26 — 1)/2. By virtue of the Sobolev
embedding theorem (see e.g. Theorem 8.2 in [19]) and Hypothesis 2(b) we have

[we @)l ce

t
§C‘/ S(t—s)[DF(x*)(ﬁ;;ve(s))+ﬁh(e)D2F
0

(0 R ) (0,2 ) s

H
t
<C / (t =) 2| DF (x*) (72" (5)) + Veh(€) D F (x* + fov/eh(€)i " (s))
X (A ). 15 (9)) s

<Cff (t—s)" 9/2[( F IR A5 )| ¢ + Veh(e
x (14 | + 6ov/ehr(©n=" ()| 272 |35 )] }

<cf9,,0x*[1+ s [ <s>||f’°] 1072,

In view of (47),

sup E sup ||\If€” (t)||ca<CTf9p0x*|:1+supIE sup ||ﬁ§*v (s)|| ] < Q.

e<eo tel0,T] e<eo tel0,
(49)
Repeating similar arguments to the ones used in (46) we see that
sup E sup “Ue(t)”ca <Cn.,T.p9, f|:1 + sup E sup an* (s)”g] < 0.
e<ey te€[0,T €<eg €[00,
(50)
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Moreover, we have the following well-known spatial equicontinuity estimate for the
stochastic convolution

E Wal)| -« <C.
Jup [Wao] (51)

The reader is refered to [17], Theorems 5.16, 5.22 for the proof and a detailed dis-
cussion of regularity properties of stochastic convolutions. Combining the latter along
with (49) and (50) we deduce that foreache > 0,¢ € [0, T] ﬁ;;”e (t) e C*w.p.1and
furthermore

sup E supT] ” f];’f (;)| ca < 00,

e<ep tel0,

for some sufficiently small €p. It remains to study the temporal equicontinuity of f];’*”e.
Letting s < ¢ € [0, T] we have

AV () — 7S (5) = [S(t — 5) — 175" (s)

1 ! * ~E, V¢ *
= m/y S(t —r)[F(x* + Veh(e)d% (r)) — F(x*)]dr
' t
+ / St —r)[ver) —u(r, ﬁ;’*vg (r))]dr + % St —r)dW(r)
A (s,8) + U (s, 1) + %WA(S, 1).

Hence,

|75 @) = 2% ©) ¢ < W (. 0] ¢ + UG 0 ¢

e (52)
+ [Wats. )| ¢ + [[SC =) = 11737 ()] -

From the estimates preceding (49) and the arguments in (46) we obtain

Jwe s, 0

sup E  sup o < Cf’g’po!x*[l +supE sup [|7%” (s)||§0:| < 00
€<€q S#Z‘E[O,T] |t — Sl €<€( te[0,T]
(53)
and
U€(s,t) e V€
sup E  sup % < Ce,N,T,f|:1 +sup E sup |73 (s)”e} <00
e<ey  s1e[0,7] |t — 5| e<eo  1€[0,T]
(54)
respectively. As for the stochastic convolution, there exists € (0, 1) such that
E[WA]cﬁ([o,T];s) =C (55)
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(see e.g. [17], Theorem 5.22). Finally, let6 > 0, 8 € (0, 1/2) suchthat § +6/2 < 1.
From the Sobolev embedding theorem and (5)
[1S¢ —5) — A% )| ¢ < C||IST —5) — NAS )| o
< CJIS(t =) = (=) 275" )],
= CISU =9 = 1] ggpag | =202 )5
< Ct =P[5 ()| ;yopso-

Following the derivation of the estimates (49), (50), (51) (see also Lemma A.3 in [30])
we deduce that

|G —5) — 7% ) ¢
s#1€[0,T] |t — s|Po

E

pevf 1
< CESES[I(J),pT] 75" ()| apee < C|:1 + "o +]E sup ||77 (s)“ }

From the latter and (52)-(55), there exists a sufficiently small g and 8 > 0 such that

sup Etes[gp 1355 | s o.rre) < 0

This proves the last estimate in (41) and completes the proof. O

From Lemma 3.7, along with an infinite-dimensional version of the Arzela-Ascoli
theorem, it follows that the family of laws of the controlled processes {n;;ve }e 1s con-
centrated on compact subsets of C ([0, T']; £), uniformly over sufficiently small values
of €. Thus, in view of Prokhorov’s theorem (Theorem 3.3 below), it forms a relatively
compact set in the topology of weak convergence of measures in C ([0, T']; £). In the
next section we aim to characterize the limit points as € — 0.

3.4 Limiting behavior of ;lf;

Before we proceed to the main body of this section let us recall the notion of a tight
family of probability measures and the classical theorem of Prokhorov.

Definition 3.4 Let Z be a Polish space and I1 C Z(Z2) be a set of Borel probability
measures on Z and { P, },en C I1. We say that (i) P, converges weakly to a measure
P e Z(2)ifforevery f € Cp(2)

lim fdP _/ fdP.

n—0o0
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(i1) IT is tight if for each € > 0 there exists a compact set K. C Z such that for all
P elIl,

P(Z\ Ko <e.

Prokhorov’s theorem asserts that the notions of tightness and relative weak sequential
compactness are equivalent for Borel measures on Polish spaces.

Theorem 3.3 (Prokhorov) Let Z be a Polish space and T1 C &2 (Z2) be a tight family of
Borel probability measures. Then every sequence in Il contains a weakly convergent
subsequence.

Lemma 3.8 Let €g be sufficiently small, v¢ be a sequence in A satisfying the assump-
tions of Theorem 3.2, u as in (25) and u¢ : [0, T] x H — 'H be a sequence that
converges pointwise and uniformly over bounded subsets of H to u. Any sequence
in {(ﬁ;;ve, V)}e<e, has a further subsequence that converges in distribution in
C(0,T1; &) x L*([0, T1; H) to a pair (ﬁﬁi, W9 in the product of uniform and weak
topologies. Moreover:

) f;;i is equal in law to the (unique) solution of

{¢() =[A+ DF(x"Ip(1) —ult, ¢ (1) +°(1), $(0) =0}, (56)

A € . . . .
(ii) Any sequence in {rf;v ; € < €0} converges in distribution to a [0, T]-valued

random variable f”o such that
0 a0
A" € 9By (0, L)

and for all t < £, §%.(1) € By(0, L) with probability 1 (recall that By(0, L)
denotes a closed ball on 'H).

Proof Starting from the controls v¢, Lemma 3.6 along with Remark 9 yield
T 2
supE / ¢ |2t < oo
e>0 0

Since any bounded subset of L2([0, T]; H) is relatively compact in the weak topol-
ogy, we deduce from the discussion after Lemma 3.7 that the family of laws of the
pairs {(ﬁ;i, V) }e<¢, is tight. By virtue of Prokhorov’s theorem any sequence of such
elements contains a subsequence (denoted with the same notation) that converge in dis-
tribution to a pair (7+, v of C([0, T1: €) x L2([0, T1; H)-valued random elements.
We remark here that L2 ([0, T']; H) with the weak topology is not globally metrizable,
hence not a Polish space, and Prokhorov’s theorem is not directly applicable. However
the same conclusions can be drawn by a more general version of the theorem (e.g.
Theorem 8.6.7 in [8]). Invoking Skorokhod’s theorem we can now assume that this
convergence happens almost surely. This theorem involves the introduction of a new
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probability space with respect to which the convergence takes place. This will not be
reflected in our notation for the sake of convenience. We will now characterize the law
of 7).

(i) Recall that for all ¢ € [0, T]

N (1) =

NG )/ S(t — 9)[F(x* + Veh@©i%! (5)) — F(x*)]ds

t t ; 1
_ € ds — _ € Ae,*v
+/O S(t — $)ve(s)ds /0 S(t — s)u(s, 75 (s))+—h(6) Wal(t)

with probability 1. Starting from the last term, the estimate (10) yields ﬁ Wqp — 0
in LP(Q; C([0, T]; £)) for any p > 1. Next, from Lemma 4.7 in [46] we have

/. S¢ = (s)ds — / S(- — )0 (s)ds
0 0

almost surely in C([0, T']; £). As for the term involving the changes of measure u¢

t
E sup /0 S — s)[ue (s, ﬁ;;v (s)) - u(s, i (s))]ds

te[0,T]

T
<t [ ot ) = oA )t

£

T
+ CE/O (s, A" () — u(s, fie=(s)) ||£ds

The first term on the right hand side converges to 0 by our assumptions along with
(47). The almost sure convergence of ﬁ;;vE and the continuity of u (see (25)) along
with the dominated convergence theorem imply the convergence of the second term
to 0. Next, in view of (48), Hypothesis 2(b) and the dominated convergence theorem
we have

E
te[OT fh(e),/

- F(x*) - DF(x*)(ﬁx*(s))]ds

S(t — )[F(x* + Veh(©)n% ()

— 0
E

as € — 0. Uniqueness of (56) along with a subsequence argument complete the proof.
(i7) Since [0, T'] is compact in the standard topology, the family of [0, T']-valued
random variables {f;;”e }e <o 18 tight. Invoking Prokhorov’s and Skorokhod’s theorems
once again, any sequence in this family has a subsequence that converges almost surely
to a [0, T]-valued random variable 7" O. From the almost sure convergence of ﬁ;;ve
and the definition of 7 ; U (see Lemma 3.2), ﬁi*v (rj;”e) — ﬁ;g (f;’f ) € 3Bx(0, L)
almost surely (the latter being a closed set ). Moreover, for any ¢ < f;f , there exists
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8 > 0 and €y > O sufficiently small such that 1 < 7} W5 < f;;”e for all € < €y on
a set of probability 1 Thus, for € sufficiently small, {ﬁ;*” (t)}e C By(0, L) and the
pointwise limit 7" ( ) € By(0, L) with probability 1. O

Remark 10 A simple consequence of Lemma 3.8 is that the moderate deviation process
n5 (3) which results by setting u = v¢ = 0 in (18), converges as ¢ — 0 to the
solution of the linear deterministic PDE <i>(t) = [A+ DF (Xg(t))]qb (t) with zero
initial condition, i.e. n§ — 0.

3.5 Proof of Theorem 3.1

Before we move on to the proof we remind the reader that the index ko has been
dropped.

Let € > 0. Returning to (17), choose a sequence {v¢} C A of approximate mini-
mizers such that (28) holds. Since u¢ converges uniformly to u over bounded subsets,
there exists € sufficiently small such that for any § > 0 and € < €

L oo
log Qf(uf)zE[E /0 10 ()13 — /0 lu(s, A <s>)||Hds}—e 5.
(57)

1
h2(e)

From the variational representation (17), Lemma 3.6 and the assumptions on u¢ and
u there exists €g sufficiently small such that

~€,v€

1 Ty c 2
< sup B [ 1) Bds
0

€<e€o

log O°(u)

sup
€<ep

1
h2(e)

T
+ sup E/ lluc (s, Ao (s))||%{ds < 0o0.
0

€<ep

Thus, there exists a sequence in € over which the left hand side in (57) con-
verges to lim inf._.o —log Q¢ (u€)/h*(¢). Since the functional 7 : C([0, T]; £) x
L*([0, T}, H) x [0, T] — R,

1 T T
T, v,7) = 5 /O lv(s)l13,ds — /0 lu(n())I13,ds

is lower semi-continuous in the product of uniform, weak and standard topologies,
we can pass to a further subsequence and apply the Portmanteau lemma along with
Lemma 3.8 to obtain

h?l%‘f hz( ) log Q€ (u) > llmlanE[j( i*v , v, f;lv )] -4

> E[J (7%, 00, 2%)] - 8
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20 #20
1 Tox Tyx ap)0
_ E[E /O 10°)13,ds — /0 ll“("i?*“))”%fds} -

. . (1 2 2
> }}Ielgvelg)i*/o <§||U(S)||H — uly(sN5 )ds — 9,
(58)

with 7 as in (26). Since § is arbitrary, the upper bound is complete. To obtain a
lower bound we will use the conclusions of Proposition 3.1 for the limiting variational
problem. To this end let y* satisfy

ty* 1
inf f (znv(s)n%f - ||u<y*(s)>||%1)ds
0

UECy*,X*
T 1 5 X
= inf inf — _ ds.
yeT veC,, x*/ <2HU(S)||H ||”()’(S))|IH) s

As we mentioned in Sect. 3.2, the optimization problem on the left-hand side has an
explicit solution attained by

(1) = y*(t) — Ay* (1) = DF(x)y* (1) + u(y* (1)), 1 € [0, T] (59)

and from Proposition 3.1, T =inf{t > 0 : |[y*()lx = L} = t,+. Now consider
the processes nx* controlled by v. From Lemmas 3.7, 3.8, {ﬁ;*”, € > 0} is tight and
converges in distribution to a process nx*. From the choice of v and uniqueness of

solutions it follows that ﬁg* = y* with probability 1. Moreover, the exit times f;;ﬁ
converge in distribution to a random time 7" which is no less than the first exit time of
y* from By (0, L). Since the latter is equal to T it follows that ¥ = T with probability
1. Thus

l f;*{) faf)
log Q€ (u) <= / ||17(s)||%1ds+lim sup —]E[ [l (75 ”)||Hds
0 e—0

lim su
L h?( )

1 T fjf
3 | 15O s —timint B [ ju )15 s
1 r 2 g v 2
3 | 1B = [ )5 as
0 0
. ol 2 * 2
= ot [ (I = 1 s
y*,x*

/1
— inf inf f (Env(s)u%r||u<y(s>>||%)ds

yeT veC, + Jo

IA

IA

(60)

where the second inequality follows from lower semi-continuity. Combining (58) and
(60) allows us to conclude.
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Remark 11 Theorem 3.1 is essentially equivalent to an MDP for the family {X€}. of
solutions of (8), in the space C([0, T']; £). The latter is an asympotic statement for
exponential functionals of g(X¢€), where g : C([0,T]; £) — R is continuous and
bounded (see Definition 3.1), while the former covers exit probabilities and corre-
sponds to the choice g = g with

sy = | O misupgory Il = L
00, 1 :supeo,ry M@ IlH < L.

The case for bounded continuous test functions is in fact simpler, does not require
analysis of the limiting variational problem and can be proved using very similar
arguments to the ones used above. To be precise, for any continuous, bounded g :
C([0, T1; £) — R the variational representation (17) takes the form

1 2 € 1 T
l E —h“(e)g(n®) — inf E _/ ¢t 2 dt €,V ,
~e o8 [e ] = infE| > Ol +&(n"?)

according to the classical results of [12]. The controlled process n¢:? solves (18) with
u = 0 and A is a collection of square-integrable adapted controls. The tightness
and limiting statements of Lemmas 3.7, 3.8 carry over verbatim after setting u = 0
and (11) then follows with the same action functional (31) by proving an upper and
a lower bound as above. In particular, the upper bound is a consequence of lower-
semicontinuity and the lower bound follows by considering the minimizing control
v in (59). In fact, this simpler MDP is used to obtain Lemma 3.6 above, which is
important for the case of unbounded functionals that we consider here.

3.6 Proof of Theorem 3.2

Let {v¢} C A satisfy (28). From Lemma 3.8, Theorem 3.1 and the lower semi-

continuity argument in (58) we know that the triples (75" , v, 7" ) converge in
. . . . "UO 0 "UO

distribution to a triple (1., v°, Tx) and

71
f f Z 2 2 )y
inf Jf / (2”v<s>IIH ||u(y(s>)||H) s

1
= lim sup —
ol h2(e)

, 1ot = )
zhmsupE[E/O ||v€(s)||%1ds—/0 llus (s, A3 (s))||Hdsi|

e—0

log Q€ (u®)

~€, €

1 f;;ve T ok
zliminfEl:E/ ||vf(s)||,2Hds—f llus (s, A3 (s))”Hds]
0 0

e—0

20 210
1 Tox Tyx A0
_ E[E/o W0 () 113,ds —/0 IIM(H,?*(S))”%"S]
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Invoking Lemma 3.8 once again we have ﬁ;;if e T and 1’ e Cﬁuo o with probability

1. Since the left-hand side is the infimum over all such paths and controls it follows
that

A0
1 Tyx
2,

. (1 2 2
= inf inf / <§I|U(S)||H—||M(y(S))||H>dS

yeT veCy x Jo

0
*

100(s)113,ds — /0 C (R ) 113, ds

with probability 1. Thus, from Proposition 3.1 we can conclude that f;;v€ — T in

probability as € — 0, (ﬁ;’g(T), e )H = L? with probability 1 and (29) follows.

It remains to prove (30). We start from the upper bound which is a consequence of
Lemma 3.1, provided that E = {¢ € C([0, T]; H) : ty < T} is a Sy» 7 —continuity
set. This property can be verified from the analysis of Sect. 3.2. In particular, Lemmas
3.3, 3.4 and Proposition 3.1 remain true after setting the second summand in (34) or
(40) equal to 0. Hence the infima of the action functional over {1y < T}, {1ty < T}
and {ry = T} coincide and the estimate follows. As for the lower bound, we combine

Theorem 3.1, (36) and (24) to obtain

al 12
Gr(0,0) = —1——— >4l 12 =U(0,0), lim Gr(0,0) = U(0,0)
1 — e—2a'1 T T—o0
and
lim — log 0°u) = al 12(1 + —— ) = U(0,0) + G0, 0)
e—0 hZ( ) ! _e—2a1/‘T ’ T

The latter shows that the lower bound actually holds with equality, hence the proof is
complete.

4 Implementation and pre-asymptotic analysis of the scheme
4.1 Implementation issues and exponential mollification

In Sect. 3, we demonstrated that, under fairly general spectral gap conditions, an impor-
tance sampling scheme using the change of measure uy, (25) achieves nearly optimal
asymptotic behavior as the noise intensity ¢ — 0. However, changes of measure based
only on the quasipotential subsolution U (24) can lead to poor pre-asymptotic perfor-
mance. This issue is present even in finite dimensions and is related to the behavior
of the controlled dynamics near the origin. In [23], the authors demonstrated that, for
certain choices of controls v, the second moment of the estimator degrades over time.
In these situations, the system tends to spend a large amount of time near the attractor
thus accumulating a large running cost which affects the variance. As a result, for
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fixed € > O the pre-exponential terms which are ignored by the asymptotic bounds
(30) dominate and can even lead to errors that increase exponentially as 7' grows. For
more details the reader is referred to the discussion in [23] pp.2919-2921.

Ininfinite dimensions, an additional challenge appears when the changes of measure
act on the full space H. As we will see in Lemma 4.1 below, in order to prove that
the second moment of a scheme behaves well for any fixed € > 0, one needs to have
good control over the quantity

D (Zxs)(t, 1) = 0 Zy (t, ) + Hyox (n, DyZy (8, 1)) +

tr[ D2 Zy (2, )],

(61)

1
2h%(e)

where Z,+ denotes a subsolution used for the analysis of the scheme. However, any
radial function Z : H — R such that Z(n) = Z(|Inll%), with Z” < 0, satisfies
tr[ D} Z(n)] = —oc. Thus, apart from dealing with the difficulties related to unbounded
operators (see Remark 3), changes of measure for SRDEs that effectively accomplish
dimension reduction are necessary for provably efficient performance.

In this section we construct a scheme under Hypothesis 3(c), i.e. our changes of
measure only force the e‘lf direction. From this point on it is understood that u = u and
ui = u€. In order to deal with the aforementioned issues, our changes of measure u¢
will meet the following criteria: 1) The projected-quasipotential subsolution (denoted
below by Fj) will be used for regions of space that are sufficiently far from the origin.
2) A constant subsolution F; will dominate near zero. F; does not influence the
dynamics until they enter the domain where F| dominates. 3) To avoid issues from
lack of smoothness, the combination of F;, F> should be appropriately mollified. 4)
As € — 0 the changes of measure u€ converge to the asymptotically nearly optimal

u. A suitable choice is provided by the exponential mollification of Fy, Fy.

To be precise, we define for alf, e{ as in Hypothesis 3(c), k € (0,1) and § =

8(e) >0

Fi(n) =a] (L = (n.¢])3)). Fs5 =a{ (L? = h(e) ™). n e H
and consider the exponential mollification

2

5 _Aw o _F
U°(t,n) ;= —blogle "¢ +e 7 |. (62)
We implement our scheme using the change of measure

u€(t, ) == —DyU(t, ) = —2a! pn)te! . n) e, (63)
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where

_Fhm
5

() = ——
PR =" e
e 5 +e

8 = 2/h?(e) is the mollification parameter and « is a parameter that controls the size
of the neighborhood outside of which F| dominates.

In order to derive non-asymptotic bounds for the second moment of the estimator,
we will use the following min/max representation for the Hamiltonian

_ 1 1
Hy+(n, p) = inf sup [(p, An+ DF(x")n —u+v)y — EIIMII% + ZIIvII%{}
u

(see e.g. [23, 24]) and for any smooth functions Uyx, Z,+ : [0, T] x H — R we let
u(t,n) = —DyUx«(t,n) and p = D, Z+(t, ). Thus we obtain

. 1 1
inf [(Dnzx*(z, n). An+ DF(x*)n — u(t, n) + v),, — 5 lu, M3, + van%}
1 2
= Hy (7)7 DyZ+(t, 77)) - EH DyZy+(t,n) — DyUx= (2, U)HH‘
(64)

A consequence of this expression is the following pre-asymptotic bound for the second
moment:

Lemma 4.1 For any smooth functions Uyx, Zy+ : [0, T] x H — R, Y+ as in (61)
and some 0y € (0, 1) let

HE(Ze) (1, ) =

h
62(6)(Dnzx* (t.n). D*F (x* + fo/ehe)n) (n.n)}, (69

and

9 U, Zeo) (8, ) 1= HE(Ze) (t, 1) + Dy (Zo) (t, 1)

1 ) (66)
- EHDan* @, n)— DnUx*(ta 77)”7—{‘
For all ¢ > 0 we have
—#@ log Q€ (u€) > infye g [2zx* (0,0) —2EZ.+ (57, 757 (E5Y))
2B [ 56 Uy, Zo) (5. S <s>)ds]. 67)

The proof makes use of 1t6’s formula and is deferred to Appendix A.
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Remark 12 The term 75, accounts for the error coming from the local approximation
of the nonlinear dynamics by their linearized version around the stable equilibrium
x*. A significant part of this section is devoted to the pre-asymptotic control of this
term.

The rest of this section is devoted to the pre-asymptotic analysis of Q€ (u€) based on
the lower bound (67) with Uy« = U%(¢, ),

Z(t,n) =Zy(t,n) = (1 —)U°, n), ¢ € (0, ). (68)
4.2 Performance analysis of the scheme

At this point we shall recall the definition of the random times
S =inf{r > 0: 7" (1) ¢ Bp(0, L))

where ﬁ;’*” solves (18). Before we state the main result of this section, we provide the
definition of exponential negligibility; a concept which will be frequently used in the
sequel.

Definition 4.1 A term will be called exponentially negligible (a) in the moderate devi-
ations range if it can be bounded from above in absolute value by C 1e_02h2(6) Jh?(€)
where C; < 00, ¢z > 0 (b) in the large deviations range if (a) holds with 1 /hz(e)
replaced by €.

Remark 13 Since \/eh(e) — 0 as ¢ — 0, exponential negligibility in the large
deviations range implies exponential negligibility in the moderate deviations range.

The analysis of this section is summarized in the following theorem. Its proof is
postponed for the end of this section and is preceded by several auxiliary estimates.

Theorem 4.1 Let T, a, lp, € > 0 and u®(t,n) = —DUU’S(G)(I, n) with Ul defined in
(62). Assume that § = 2/h*(e),k € (0,1 —a),¢ € (Lo, 1/2) and € is sufficiently
f

small to have h>®* 2= (¢) < 9% (&o— 2;“02) A %1 Then, up to exponentially negligible
terms in the moderate deviations range,

1ong(uf)z[<1—¢>a{(L2 ! ) 210g2}—CT\/Eh(e).

T 2o (@) h%(e)
(69)

“ if h(€) is such that \/eh?(e) —> 0 as € — O then for € sufficiently small we have

1 log O (i€ >|:1_ (2 1 _2log2} 70
5 0g Q" (u") = | ( Oal( h(e)z’() 2 | (70)
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Remark 14 Note that for a small fixed €, (69) shows that, in theory, the second moment
degrades as the sampling time 7 grows. This degradation is caused by the linearization
error (65) and suggests that, in practice, good performance lies in the balance between
€ and T'. Fortunately, (70) shows that this theoretical degradation is no longer present
if the scaling /(€) does not grow too fast. Moreover, the simulation studies of Sect. 6
show that our scheme performs well for large T even when this growth assumption is
not satisfied.

The following lemma collects a few straightforward computations that will be used
below. Its proof can be found in Appendix A.

Lemma4.2 Forall (t,n) € [0,T] x H,¢ € (0, 1), U8, Z as in (62), (68) and some
6y € (0, 1) we have
WU, 2) 1, =201 = )@ p el , m3[1 = (=)o ()]
— 2222 (p ) (el m3,

1— f e 2
O 2= )] ]

12(€)
— Veh()2(1 = 0)ai p (e . n)n
x (ef , D?F(x* + 6o/eh(€)n) (n, n))n. (71)

Moving on to the main body of the analysis, let Bso(x*, 1) denote an open L°°—ball
of radius 1 centered at x* and

S, =inf {r > 0: 75" (D)l > m} =inf{t >0: )A(fc;v(t) € Boo(x*, D°}.

Returning to (67) we have the following decomposition

i e O = I [sz* (0.0) = 2BZ, (25", 5 (3(2")

T
+ ZE/ f);*(Ux*’ Zx*)(s’ f];’*v(s))ds]
0

= inf |:2Zx* (0,0) = 2EZy (753", 95" (F51)) (72)

ve A

TEUATE,
+2E | Ui, Ze) (5, 1) ds
0

T %
+ 2]Ef ' 57);* (Uxx, Zx*)(S, ﬁ;’*v(s))dsi|-
z

T AT
Remark 15 This decomposition allows us to deal with the cubic power of 7 that appears
in (65). Since we are only controlling the spatial L2—norm of the moderate devia-

tion process, this term is problematic. In particular, estimates based in the a-priori
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bound (47) will introduce T -dependent constants which are not desirable for the pre-
asymptotic analysis.

The last term in (72) concerns the behavior of the controlled process 7€'V in the event
that it exits an L°°—ball of radius 1/./eh(¢) before it exits EH (0, L). Since the latter
is a very rare event in the moderate deviations range, we expect that this term is
exponentially negligible. This claim is proved in the following proposition.

Proposition 4.1 The term

A€,V

Tk
ZEf U, Z) (s, 150 (5))ds
T AT

is exponentially negligible in the moderate deviations range for € sufficiently small.

Proof Lett € [0, T],n € L® N By(0, L), € small enough to have \/eh(e) < 1. In
view of (7),

1
m| S Z)(tn)] <201 = Oaf pf ()| te]
x M| [(D*F(c* + 6/eh(em) (n, ), e{ml
< 2a] Il lle] 13 ][02 £ (x* + 0/eh(em)e] || o
<2Cy pal Llle] 1o (1 + I16* 12572 + Im112%57).

Moreover, from (71) we have

|95 (U, Z)(1.n) = A2t )|
_ f\2 e fooN2T1 (1 _ € 2. f\2 2
<2(1 =)@} *p (mle] . M3 [1 — (1 — ©)p* (] + 2¢% (] )* (¢ (n)) (ef M

(1 —C)a P

70 [1 + 2o (1 = pS()te] )H:|

af

h2(e)

< 4@ le] 13,3, + [1 + h2(€)||€{||7-[||77||7-lj|

<CqrL,

where we used that ¢, p € (0, 1), and h(e) > 1. Combining the last two estimates we
deduce that for any v € A,

fj;f’
‘ / 09U, Z)ds
[N
fe,v

g [ 1900 D65 0) as
Too
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T
< ot [ 0 WIR 4 [ O 1)
<Cy. poLTﬂ{rm<T}<1+llx 1295 2+ Sup ||n ()] % 2).

An application of Holder’s inequality along with (41) yields

A€,V

T *
‘IE / U, Z)(s, 7150 (5))ds
T AT

< Cf po,L,e,TPlTS

l —
T]2<1 + e +]E[ sup HTI V)P 4} >
< CrprroPlts < TI.
Recall now that )A(E;U solves

[dX€(t) = [AX“(t) + F(X€(D)1dt + /eh(e)
[v(t) — u€ (A (O)dt + VedW (1) , X€(0) = x*}

and, as € — 0, {)A(;;”}Oo satisfies a large deviation principle in C ([0, T]; L*°(0, £))
with action functional Sy+ 7 : C([0, T']; L*°(0, £)) — [0, oo] given by
S r (@) = inf lfT | d,
’ ME'P¢ 2 0 H
Py = {u € L*([0, T; H) : Vt € [0, T] ¢ (1)

t
= S(t)x* —i—/ St —)[F(e(s)) + u(s)]ds},
0

where the convention inf & = 400 isin use (see e.g. [14], Theorems 6.2, 6.3). Passing
to a convergent subsequence if necessary, we deduce that

limelogP[zé. <T] < —  inf S ,
e—0 gl © = I= ¢eBso (x*,L)¢ x ,T(¢)

where Boo (x*, L) := {¢ € C([0, T];'H) : sup,cpo.7) ¢ (t) — x|z~ < 1}. Hence,
for € sufficiently small

elogP[ts, <T] < — inf S 2
g [ o0 — ] — ¢€Boo(x*,L)L' X ,T(¢)/

or equivalently

P[Tgo S T]% E e_inf(/)EBoo(X*,L)C Sx*,T(¢)/4€.
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Finally, we claim that infgep o+ 1) gx*,T(qﬁ) > (. Indeed, since the action
functional is lower semi-continuous (see Lemma 5.1, [14]) and B, (x*, L) C
C([0, T]; L®°(0, £)) is closed, there exists a minimizer ¢* € By (x*, L)¢. Further-
more, there exists u* € Py« such that

~ ~ 17 1
2 Seer(@) = 28016 > 3 /0 @[3t = 31w 720,732 > O

inf
HEBoo (x*,L)°

The last inequality fails if and only if u* = 0 almost everywhere in [0, T]x [0, £]. Since
x* is an equilibrium of the uncontrolled system, the latter implies that ¢*(¢) = x™* for
allz € [0, T], hence ¢* ¢ Boo(x™, L)€. This contradicts the initial choice of ¢* and
concludes the argument. Therefore, the term of interest is exponentially negligible in
the large deviation range hence also in the moderate deviation range. O

Next, we turn our attention to the third term in (72). The linearization error in this
term is easier to control, since the process /eh(€)7€? is uniformly bounded by 1 in
L* —norm. This fact is used in the following lemma whose proof can be found in
Appendix 1.

Lemma 4.3 For all n € Bxo(0, 1//€h(€)) there exists a constant C = Cyx ¢ f > 0
such that for € sufficiently small we have

HE(Z)(t,m) = —CJeh(©2(1 — Oal pmtel , n)n]- (73)

As for f_)i*(U‘S, Z)(t,n) — H5(Zx)(t, n), straightforward algebra along with the
arguments of Lemma 4.2 of [23] yield

2
SO )0~ AL = T @) — | DU ],

— 272
> (1-075.2)0 )~ | Dyu* e m,
> 1_§<1— 1 )ﬂé( )+ (1 =0)p ()
> — s A IXONZ
— 272
+ 2 w2 oy P

where the quantity Bo(n) := p¢()(1 — p¢(m))|| Dy Fi(n) H?{ is nonnegative since

p€ €[0,1]and y; := P+ (F1)(n) = —a{/hz(e). Combining the latter with (73) and
substituting § = 2/h*(¢) and

| Dy L) |5, = 4] )2 (n, e] 2 |le] 13, = 4(a] )2 (n. e] )2,
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we obtain the lower bound
U0, Z)(t, )
1
> (1= 0)p (1 = p< )@, ef)? - e

+2(0 — 22205 (@) (n, el )2 = 2C/eh(e)(1 — Oyal p el , myx].

(1 —0)pS(mai (74)

At this point we partition By (0, L) = Blf ) B{ U B3f , where

Bl = {net: e} <2},
B :=={neH: he) 2+ < (g, e{)%i <2h(e)™* —h(e)* Kk}, (75)
B :=={neH: 2ne)>* —h(e) 2K < (n,¢])3, < L*}.

and the constants «, ¢, k € (0, 1), K < 0 will be chosen later. The remaining part of
this section is devoted to the study of the right-hand side of (74) on each component
separately.

Lemma4.4 Let € > 0 small enough to have \/eh(e) < 1 and ¢ € (0, 1/2). For all
ne Bl (75),t € [0, T] we have

(U, Z)(t, ) >0,

up to terms that are exponentially negligible in the moderate deviations range.

We address the region B3f in the following lemma.

Lemma4.5 Letk € (0,1), K = —1In3,¢0 > 0, ¢ € [, 1/2), € > 0 small enough
to have \Jeh(e) < 1 and h2«=D () < @(go—zgg).Fomlln € B (75),1 €0, T]
we have either
(D) 95U, Z)(1, 1) = ~Cehe),
or, if h(€) is such that \Jeh’(€) — 0, then for sufficiently small € we have
(i) 95U, 2)(t.m) = 0.

It remains to study the region Bzf It is the most problematic region as there is no
guarantee that the weight p€ is exponentially negligible or of order one. The analysis
is deferred to Appendix 1.

Lemma4.6 Leta € (0,1),k < 1 —a, K = —In3, ¢ € (&, 1/2), € > 0 small

f
enough to have \/eh(¢) < 1 and h2ute—D ey < %‘ Foralln e B{ (75),t €0, T]
we have either

(i) 95U, Z)(t, n) > —C+/eh(e),
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where C does not depend on € or, if \Jeh>(€) —> 0, there exists € sufficiently small
such that

(i) 95U, Z)(t, 1) > 0.

Combining the three previous lemmas we arrive at the following regarding the third
term in (72)

Lemma 4.7 There exists a constant C independent of T > 0 such that for € sufficiently
small,

@) E/x* ” (U, Z)(s, 150 (5))ds = —CT/eh(e).
0

up to exponentially negligible terms in the moderate deviations range. Moreover, if
h(e¢) is such that lim¢_, ¢ \/Eh?’(é) = 0 then, for € sufficiently small,

* Noo
(i) E /0 (U, Z)(s, 150 (5))ds = 0.

up to exponentially negligible terms in the moderate deviations range.

Proof (i) From Lemmas 4.4, 4.6(i), 4.5(i) we have

/X* = C(UP, Z) (s, 750 ())ds = —C(25° A TS)ehe).
0

with probability 1, up to exponentially negligible terms. Since 7" A 1§, < T with
probability 1 and the constant is deterministic, the estimate follows by taking expec-
tation.

(ii) The estimate follows from Lemmas 4.4, 4.6(ii), 4.5(ii). ]

We conclude this section with the proof of Theorem 4.1.

Proof of Theorem 4.1 In view of Lemmas (4.1) and (4.7)(i), (72) yields

hzl( )logQ W) > 1nf |:ZZ(0 0) —2EZ(5", 1l (T5") — CT«/Eh(e)i|.

up to exponentially negligible terms. In view of (68), we have Z (t n) = (1-—
£)U®(t, n). From Theorem 3.2 we have lime_o E[Z (5", 73 (£5"))] = 0. Thus
for € sufficiently small we may write

1 .
—hz—(e)log 0¢ (u€) > vlgﬁt [z(o, 0) — CT\/Eh(e)}.
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As for the first term, since U is the exponential mollification of two functions, Lemma
4.1 of [23] gives that

U%(0,0) > Fi(0) A F5 —8log2 = F5 —§log2.

Finally, the improved bound (70) follows by invoking Lemma (4.7)(ii). O

5 The case of a double-well potential

In this section we specialize our results to SRDEs in which the differential operator
A = A (i.e. the second derivative operator in one spatial dimension) and the reac-
tion term takes the form f = —V}, where V¢ is a double-well potential as the one
depicted below. This choice is possible in view of Hypotheses 2(a), 2(b) which allow
arbitrary polynomial growth. Thus, we assume that V has two global minima and
a local maximum which, for simplicity, is assumed to lie in the origin. Without loss
of generality, we take f/(0) = —V}’J (0) = 1. Such SRDEs arise as scaling limits of
particle systems with nearest-neighbor coupling that evolve in the inverted potential
—V (see e.g. [4], Chapter 1) and provide one of the simplest examples of non-trivial

dynamical behavior.
Yy
S 4 f (x)

The deterministic reaction—diffusion equation posed on the interval (0, £) has two
stable equilibria x*, x*}, corresponding to the global minima, and a saddle point x,
corresponding to the global maximum, that is identically equal to 0. The equilibria x%
only exist if £ > mw for Dirichlet boundary conditions and for all £ > 0 for Neumann
and periodic conditions. Moreover, every time the interval length £ crosses the value
km (for Neumann or Dirichlet b.c.) or 2k (for periodic b.c.), for some k € N, two
(resp. one) non-constant saddle points :I:x;{k’ ¢ (resp. x*’ x.¢) bifurcate from x5. The
k—th non-constant saddle points feature k kink-antikink pairs in the periodic and
Dirichlet cases and k kinks in the Neumann case. The interested reader is referred
to [4], Section 2.1 and [27] for the bifurcation analysis of the problem with different
boundary conditions.
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For most of the sequel, we specialize the discussion to the potential

xt X2

(X)) = — — — R.
Vi(x) ) 2,)66

The corresponding bistable stochastic dynamics are governed by the (stochastic)
Allen—Cahn equation

8 X< = 02X + X — (X) + JeWw. (76)

The noiseless (¢ = 0) equation was proposed in [2] as a simple model of phase
separation of two-component alloy systems. It is also known in the literature as real
Ginzburg-Landau [40] (due to its connections with the physical superconductivity
theory bearing the same name) or Chafe-Infante problem [15]. Transitions between
the stable states x} that correspond to the absolute minima £1 are enabled by the
stochastic forcing and have been studied as models of quantum tunneling phenomena
[27] and thermally induced magnetization reversal of micromagnets [42]. For stud-
ies of transition times the interested reader is referred to [5, 6] and [42, 43] in the
mathematical and physical literature respectively.

5.1 Stochastic Allen-Cahn with Neumann and periodic boundary conditions

The eigenvalues of the Neumann and periodic (negative) Laplacian on the interval
(0, £) are respectively given by

2 2
2
ave = (") arr = (1) n=0.1.2,.... (77)
Y4 Y4
For& € (0,¢),n =1, 2, ..., the corresponding eigenfunctions are

edeE) =12 eNeE) = \/%cos (?) Leb (&) =712 el ()

= \/%[:I:sin (#) +cos<2nzg>:|. (78)

For both cases, the stable equilibria are the constant functions x} (§) = £1, & € (0, £).
The reaction term is f (x) = x — x> and the linearized operators A + D F (x}) acting
on a function y are given by

[A+ DF(D]y@) =y () + [(1 = 35 |z Jy(@) = ¥ (1) = 2y(1) . 1 €[0,T].

Both cases can be treated simultaneously after indexing the eigenpairs by the natural
numbers. In particular, in the Neumann case, the eigenvalues {anf } from Hypothesis
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3(b) are shifted eigenvalues of the (negative) Laplacian, i.e.

—1 2
a{=2+(¥> n=1.2 ...

and the sequence of eigenvectors {e,{ } coincides with {e,]lv_e1 }. In the periodic case we set
a‘lf =2, agn = 2+a,1,’er, aifn+1 = 2+aff[ and e{ = eger, egn = e,’fer, e{”H = efe;,r
forn=1,2,....

Turning to the spectral gap conditions, Theorems 3.1 and 3.2 hold for any value
of ¢ provided that the change of measure uy, acts on a finite-dimensional eigenspace
of sufficiently high dimension. For example, consider the Neumann problem with
£ = 47 /3. For this value of ¢, (76) has 3 saddle points (see e.g. [48], Chapter 5.3.4)
and it is easy to check that Hypothesis 3(c) is violated. However, the weak spectral
gap of Hypothesis 3(c’) is satisfied for kg = 3. Indeed, we have

2
f O 81 f
3l =6 <24 % =24 =7.0265=a.
e e Tt AT A

Thus, the asymptotic results hold with the change of measure

us(,m) =2(af (n, e yre] +af (n, e yred +al (0, e )ped).

As for the pre-asymptotic analysis of Sect. 4 and the numerical studies of the following

section we work under the stronger spectral gap of Hypothesis 3(c). For the Neumann
problem, this places the restriction

ol 6247 —af e 0<Z

b ez 2

which can be weakened to £ < 7/+/2 in view of Remark 7. For the periodic problem,
Hypothesis 3(c) gives

X 472 .
3a‘1f=6<2+£i2=a'2f — [ <.

Finally, an example where the assumptions of Lemma 3.5 are satisfied is given by the
Neumann problem with £ > 7/+/2. In this case it is straightforward to verify that
a{ =2—i—712/£2 54:241{.

5.2 Stochastic Allen-Cahn with Dirichlet boundary conditions

The eigenpairs of the Dirchlet Laplacian on the interval (0, £) are explicitly given by

2
alir = (%) , ePirg) = \/%sin (%) =12, ... (79)
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However, exact spectral analysis and numerical simulation of the linearized operators
is more involved than the periodic and Neumann cases. This is due to the fact that
the stable equilibria x} are non-constant functions with absolute value less than or
equal to 1 that vanish at the endpoints 0, £. They can be determined by solving the
Sturm-Liouville problem

xX(E) = Vi(x(§) = xX(E) —x(), £€(0,0
x(0) = x(¢) = 0.

Following [54] (see also [26]), we can parametrize x} with respect to their mini-
mum pointwise distance from the constant solutions 1. The latter is in one-to-one
correspondence with the bifurcation parameter £ (see (80) below).

First, note that the scaling y(§) = x(££) leads to the equivalent problem

Y'(&) =€) - ), £ €0, 1)
y(0) =y(1) =0.

For any a € (0, 1), the stable equilibria y3 of the latter are then given by £y*,

y (g) = ya(é) =a sn<2K<2_a2>és 2_a2>1$ € (07 1)7

where for any m € (0, 1),

1 dx
K = , 0,1
) ./0 V= x2)(1 — mx2) me @D

is the complete elliptic integral of the first kind and sn (-, m) is the Jacobi elliptic sine
function defined by

[ - [0, K (m)]
X = ,x €10, m)].
0 VI =y (1 —my?)

The function sn(-, m) can be periodically extended to all of R so that K (m) is its
quarter-period. We remark that there are several different parameterizations of K in
the literature (e.g. in [54] K (£) corresponds to K (/) in our notation). The defini-
tion above was chosen in agreement with [1] and the corresponding built-in Matlab
function.

The parameter « is the maximum value of y i.e.

yi(inflg € (0, 1) : y'(§) = 0)) = a.
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4.5

— M)

4 L

357

3 L

257

2 L

1.5

0 0.2 0.4 0.6 0.8 1

Fig. 1 The map M

In order to convert to a parameterization in terms of £, we first define a scaled quarter-
period map M : (0, 1) - R with

dx

1 4 dx 1
M) = — | ——m—/—— :ﬁ/
@ ﬁ/o Vi(a) — Vi(x) 0 V1 —=x2y/2—a%2(1+x2)
2—a2 \2—a?

The correspondence of the interval length ¢ and a is then given by

£ =2M/(a). (80)

As seen in the Fig. 1, M is continuous, strictly increasing and lim,_,1 M(a) = oo.
Thus M is continuously invertible. Furthermore it is straightforward to verify that
lim,_,0 M(a) = 7 /2. Putting the previous facts together we deduce that

X(E) =—x" () = yi (/0
a2
=asn|2K
(e (755)5 5
B a> ¢ a (81)
_asn<2K(2—a2>2M(a)’2—a2)

a2 2
:asn<§ 1—

2242

) LEE€(0,0) , a=M')2).

Turning to the spectral properties of the linearized operators A+ D F (x} ), they have

a countable sequence of eigenvalues-eigenvectors {(a,{ , e,{ )}neN, hence they satisfy
Hypothesis 3(b). The first two pairs have been computed explicitly in [54] and are
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given by
3 3
of = 2@ =M@ o © = ,©)
a?  a? a? az_
:sn(é I—E,W)di’l(%' 1—75 2—612) (82)
and

3 3
a{ = 5(2 - 612) == 5(2 - M_l(e/z)) ’ e{(E) = ezfsa(g)

a? a2 a2 a2
25”(5 1—7,2_612)671(5 1—?,2_—612)

where dn, cn denote the Jacobi delta amplitude and elliptic cosine functions

dn(x,m) := 1 —m2sn2(x,m), cn’(x,m) :=1—sn’(x,m),cn(0,m) = 1.

The spectral gap of Hypothesis 3(c) is then satisfied if

f 2
3 3 2
Lj}:%<1 <:>a<£ = {<2MK2/2)
a 2—a 2

where we used the monotonicity of M and 2M (v/2/2) ~ 4.0043. Plots of the equi-
f

libria y; and eigenfunctions ¢; ,

for a = 0.65, 0.95 are given in Figs. 2 and 3.
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Fig. 2 Instances of the Dirichlet stable equilibrium y;}
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Fig.3 Instances of the Dirichlet eigenfunctions e{

,a

5.3 A higher-order Ginzburg-Landau SRDE

We conclude this section with an example of an SRDE with a higher-order polynomial
nonlinearity. This time we consider a potential given by

dtu 1o

w+1 ¢
D 46,
12 2

5 x € R.

Vi(x) = By

4
If 4 > —1 then V/ is a double-well potential with steeper walls than the fourth-order
case. Such potentials have been considered in the physical literature as higher order
quantum mechanical models, see e.g. [39]. The nonlinear reaction term is given by
f@)==Vix) =x+ ux3 — (u+ Dxdand f/(x) = 1 +3ux? —5(u + 1)x*. For
w € (—1, 0], Hypothesis 2(a) is satisfied with f1 (x) = x and f>(x) = ux3—(u+1)x>.
The corresponding SRDE is given by

8 XS = 02X + X+ u(X)’ — (u+ D(X) + Ve (83)
The noiseless dynamics with Neumann or periodic boundary conditions are bistable
forany £ > 0 with stable equilibria x} = 41 and a saddle point x; = 0. The linearized
operator

A+DFED=A+ 1 +3ux =5+ DxHer1 = A —2u — 4

has the same eigenfunctions as the Laplacian and eigenvalues shifted by —2u — 4.
As in the Allen—Cahn case, Theorems 3.1 and 3.2 hold for any value of ¢ provided

that the change of measure uy, acts on a finite-dimensional eigenspace of sufficiently

high dimension. The pre-asymptotic analysis of Sect. 4 holds under the spectral gap
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of Hypothesis 3(c). In the Neumann case the spectral gap holds if

2

f T f T
3a; =6 12<2 44 — = = < —
4 SOUFIZ<Zptit iy =0 RN
and in the periodic case
/ D<ouias T u i
3a; =6pu+12 <2u + +£—2=(12 <:>£<m.

6 Numerical simulations

In this section we demonstrate the theoretical results of this paper by a series of
simulation studies for (8). As explained in Sect. 3, we start the process X§ at a stable
equilibrium x = x* and develop a scheme that computes exit probabilities of the form

P(e)=P(e,T) =P[5 < T]

fore <« 1,T > 0, where 75, =inf{t > 0: X{. ¢ D}and D = éH(x*, L./eh(e)).
For the simulations that follow we fix L = 1 and set R = R(¢) = \/€h(e). In view of
Remark 10 we have

P = sup iy, = 1]

sup

1€[0,7]
and the process n;* (3) converges in distribution to 0 as € — 0. Hence, for € small, we
are dealing with rare events. We will apply the scheme of Sect. 4 to the examples of
Sect. 5 and compare its performance to the standard Monte Carlo, which corresponds
to no change of measure at all. It is clear that in order to simulate the mild solutions
in (9), (42) we need to discretize the equation in time and space. In the simulations
below we used the exponential Euler scheme finite-dimensional Galerkin projection
as it is described in [37]. In particular, with 7€ = ()2'e — x*)//€h(e), u¢ as in (25)
and X¢ solving

(84)

{ dXE(1) = [AXE(t) + F(XC(1))dt + eh(e)u€ (HE(t))dt + JedW (1)
X€(0) = x*

we simulate the mild solution X€¢ on the sampling window ¢ € [0, T'] until it hits 9 D.
Its N-th Galerkin projection is given in mild formulation by

t
X5 (1) = eV Pyx* + / NI Py F (XS (5)) + eh(e) Pyuc (7% (5))]ds
0

+eWy, (1),
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where Py denotes a projection to the N-dimensional subspace of H spanned by the

eigenvectors e, ..., ey of A (not to be confused with the linearization eigenvectors

e,{ of Hypothesis 3(b)). Turning to the time discretization, we consider a time-step

h = T /At for some At € N, discretization times #y = kh, k = 0, ..., At and set
@3’ := Pyx*. The exponential Euler scheme is then given by

— —1 ~
OF = eMhel + A [ — 1] [PNF(OF) + Veh(e) Pyuc (©F)]
Tk 1
Ve[ M pyaws),
173
k = 0,...,At — 1 where ®F = (©F — ©})//eh(e). Letting @,Qj =

©F ey, [, = (PNF(OF) ej)r,up; = (Pnu(0)), ej)p the numerical
scheme for the approximation of (84) is then given by

N Cangn 1=y N 1 — e 2t
®k+1,j =e ®k,j + a—(fk,] +«/Eh(6)uk’j) +«/E 261] u)k’j
(85)
where for k = 0,... At —1,j = 1,..., N &_; are independent standard normal

random variables.

For Neumann and periodic boundary conditions, the pairs (a;, ¢;) are given by
(77), (78). Since the changes of measure u€ act only in the direction of e{ and the
latter coincides with eg (i.e. a constant function) we have that u,I(V .= 0when j #0.
However the eigenvalue ay is in both cases equal to 0. Hence the exponential Euler
scheme is not well-defined for j = 0. For this reason we simulate @,I{V 11,0 Via an
explicit Euler scheme i.e.

Ofv10= 00+ [ £ + Ven©up o] + Vevhwio, k=0,... At —1,

where O 1= (x*, e0)3(, [Ny = (PNF(O} ), eo)rt up g = (Pyuc(O}), eo)7; and
w0 are once again independent standard normal random variables. The computation
of the coefficients { f,iv f } in the Neumann (respectively periodic) case can be efficiently
performed by applying a forward-backward odd (resp. periodic or Hartley-type) Fast
Fourier Transform (FFT) in an iterative fashion. For more details on the discrete
Fourier transform and the FFT algorithm the reader is referred to [9] (Chapters 6 and
8 respectively).

Turning to the stochastic Allen—Cahn with Dirichlet boundary conditions the sim-
ulations require an additional step. As discussed in Sect. 5, the stable equilibrium x*
(81) is no longer a constant function and the changes of measure € push towards elf
(82) which no longer coincides with a single eigenvector ekD ir (79). Thus, one needs to

express x* and e{ in terms of the eigenbasis {ekD i e of the Laplacian and then per-
form the exponential Euler scheme (85). If the changes of measure acted on a higher
dimensional eigenspace, this step essentially reduces to a change of basis which can be
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computed with numerical linear-algebraic methods. Regarding the coefficients { kaY | },
these can be computed by applying a forward-backward even Fast Fourier Transform
iteratively.

Remark 16 In the examples of Sect. 5 the stable equilibrium x* and the spectra of the
linearized operators could be found explicitly. We remark here that our scheme does
not depend on explicit formulas for eigenvalues and eigenvectors as long as those can
be approximated numerically and the approximated eigenvalues satisfy Hypothesis
3(c).

All the simulations below were done using a parallel MPI C code with M = 5x 10*
Monte Carlo trajectories. The FFTs were performed with the aid of the C library FFTW.
As it is standard in the related literature (see e.g. [3], Chapter VI, 1), the measure of
performance is relative error per sample, defined as

. st.deviation( P¢
relative error per sample = v M (P

expectation[ﬁ ()] .

The smaller the relative error per sample, the more efficient the algorithm and the
more accurate the estimator. However, in practice both the standard deviation and the
expected value of an estimator are typically unknown, which implies that empirical
relative error is often used for measurement. This means that the expected value of the
estimator will be replaced by the empirical sample mean and the standard deviation
of the estimator will be replaced by the empirical sample standard error. A dash line
in the simulation tables indicates that no trajectory exited D before time 7. Before
presenting the simulation tables, let us make a few comments on the parameter values
and the end conclusions of the numerical studies.

1) (Simulations for the Neumann stochastic Allen—Cahn) We estimate exit probabilities
P(¢) for the solution X€¢ of (76) driven by additive space-time white noise on the
interval (0, £) and Neumann boundary conditions. For the simulations we set £ =
1, x* = xj_ =1, h(e) = €91 and Galerkin projection level N = 50. The numerical
results can be found in Tables 1-4.

2) (Simulations for the periodic stochastic Allen—Cahn) We estimate P (€) for the
solution X€ of (76) driven by additive space-time white noise on the interval (0, £)
and periodic boundary conditions. For the simulations we set x} = 1,£ = I, R =
R(€) := Jfeh(e) € (0, 1), h(e) =€ 01 nf = (X¢ — x7)/R(€), Galerkin projection
level N = 50. The numerical results can be found in Tables 5-8.

3) (Simulations for the Dirichlet stochastic Allen—Cahn) We estimate P (¢) for the
solution X€ of (76) driven by additive space-time white noise on the interval (0, £)
and Dirichlet boundary conditions. For the simulations we set £ = 3.81828, x* =

Xy =a sn(é 1-< “22> with a = M™1(/2) = 0.65, h(e) = ¢! and

2°72
Galerkin projection level N = 50. Note that ||x7 [[;2 &~ 0.33. The numerical results
can be found in Tables 9-12.
4) (Simulations for the quintic SRDE (83)) We estimate P (¢) for the solution X€ of
(83) driven by additive space-time white noise on the interval (0, £) and Neumann
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Table1 Estimated probability values P (e, T') for the stochastic Allen—Cahn equation with Neumann bound-
ary conditions using the developed importance sampling scheme with ¥ = 0.9 and mollification parameter

§:=2/h%(e)

€ R=Jeh(e) T =1 T=2 T=3 T=4 T=6 T=38
0.01 0.158489 1.93¢ —02 5.43¢—02 8.73¢—02 1.20e —01 1.80e —01 2.35¢— 0l
0.004 0.109856 6.65¢ —03 2.0le—02 3.37¢—02 4.66e —02 7.19¢—02 9.75¢ — 02
0.002 0.083255 2.60e —03 835¢—03 1.4le—02 198 —02 3.13¢—02 4.24e —02
0.0008  0.057708 6.22¢ —04 2.09¢ —03 3.64¢ —03 5.13¢ —03 8.24e —03 1.12¢ — 02
0.0004  0.043734 1.72¢ —04 6.21e —04 1.08¢—03 1.53¢—03 2.46¢ —03 3.36¢ — 03
0.0001  0.025119 6.95¢ — 06 2.92¢ —05 5.28¢ —05 7.62¢ —05 1.24e—04 1.70e — 04
0.00006  0.020477 1.77¢ — 06 7.63¢ —06 1.38¢ —05 2.00¢ —05 3.26¢ — 05 4.45¢ — 05
0.000008 0.009146 131e —09 7.45¢—09 1.39¢ —08 2.05¢ — 08 3.39¢ —08 4.72¢ — 08
0.000004 0.006931 4.96e —11 3.30e—10 6.2le—10 93le—10 1.52¢—09 2.13¢ — 09

Table2 Estimated relative errors per sample for the stochastic Allen—-Cahn equation with Neumann bound-
ary conditions using the developed importance sampling scheme with « = 0.9 and mollification parameter

§:=2/h%(e)

€ T=1 T=2 T=3 T=4 T=6 T=38
0.01 2.1 1.2 1.0 0.9 1.0 13
0.004 24 13 1.0 1.0 1.0 13
0.002 2.5 1.4 1.1 1.0 1.0 1.2
0.0008 2.7 1.5 1.1 1.0 1.0 1.2
0.0004 2.9 1.5 1.1 1.0 0.9 1.1
0.0001 33 1.6 1.2 1.0 0.9 1.1
0.00006 34 1.6 1.2 1.0 0.9 1.1
0.000008 42 1.7 12 1.0 0.9 1.0
0.000004 46 1.7 13 1.0 0.9 1.0

Table3 Estimated probability values P (e, T') for the stochastic Allen—Cahn equation with Neumann bound-
ary conditions. The values reported are based on standard Monte Carlo simulation without employing some
change of measure

€ R=\leh(e) T=1 T=2 T=3 T=4 T=6 T=28
0.01 0.158489 2.07¢ — 02 5.40e —02 8.66e —02 1.20e —01 1.80e —01 2.40e —01
0.004 0.109856 6.80e —03 2.02¢ — 02 3.36e —02 4.65¢—02 7.15¢ —02 9.82¢ —02
0.002 0.083255 2.60e —03 8.58¢ —03 1.4le—02 1.90e —02 3.05¢ —02 4.39¢—02
0.0008 0.057708 3.80e —04 2.18¢ —03 3.22¢ —03 4.82¢ —03 7.32¢—03 1.13¢ —02
0.0004 0.043734 1.80e — 04 5.60e — 04 9.40e — 04 1.60e —03 2.50e —04 3.10e — 03
0.0001 0.025119 - 4.00e —05 8.00e —05 1.40e —04 8.00e —05 1.40e —04
0.00006  0.020477 2.00e — 05 2.00e —05 - 2.00e — 05 6.00e —05 4.00e — 05
0.000008 0.009146 - - - - - -
0.000004 0.006931 - - - - - -
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Table4 Estimated relative errors per sample for the stochastic Allen—-Cahn equation with Neumann bound-
ary conditions. The values reported are based on standard Monte Carlo simulation without employing some
change of measure. A probability of 2 x 107> means that only one out of the 5 x 10* trajectories exited
the domain. The relative error in that case is 223.6

€ T=1 T=2 T=3 T =4 T=6 T =28
0.01 6.9 4.2 3.2 2.7 2.1 1.8
0.004 12.1 7.0 5.4 4.5 3.6 3.0
0.002 19.6 10.7 8.4 7.2 5.6 4.7
0.0008 51.3 21.4 17.6 14.4 11.6 9.3
0.0004 74.5 422 32.6 25.0 20.0 17.9
0.0001 - 158.1 111.8 84.5 111.8 84.5
0.00006 223.6 223.6 - 223.6 129.1 158.1
0.000008 - - - - - -
0.000004 - - - - - -
boundary conditions. For the simulations we set © = —0.5, xi =1,¢=1,R =

R(€) := Jeh(e) € (0, 1), h(e) =€ 01 nf = (X¢ — x7)/R(€), Galerkin projection
level N = 50. The numerical results can be found in Tables 13-16.

5) Standard Monte Carlo (sMC) estimation, i.e. with no change of measure does not
perform well for small values of ¢, as indicated in Tables 4,12,8. A dash line indicates
that there was no successful trajectory in the simulations and thus no estimate could
be provided. The relative errors per sample are getting increasingly large making most
of the reported probability values of Tables 3,11,7 to be of no value.

6) The importance sampling scheme for the Allen—Cahn equation outperforms sMC
and performs well for all boundary conditions and probabilities ranging from 10~!
to 107! (see Tables 1, 9, 5). In particular, the relative errors for the former are way
lower than those of SMC. As expected, the estimated probabilities resulting from sMC
and importance sampling scheme agree when the relative errors are below 10.0. The

Table5 Estimated probabilities for the stochastic Allen—Cahn equation with periodic boundary conditions
using the developed importance sampling scheme with « = 0.9 and mollification parameter § := 2/ 1% (e)

€ R=.\leh(e) T=1 T=2 T=3 T=4 T=6 T=28

0.01 0.158489 1.69¢ — 02 4.82¢ —02 7.73e —02 1.07¢e —01 1.62¢ —01 2.14e —01
0.004 0.109856 591le—03 1.82¢ —02 3.02¢ —02 4.23e¢—02 6.60e —02 8.87¢—02
0.002 0.083255 2.39¢ —03 7.68¢ —03 1.29¢—-02 1.82¢—02 2.88¢—02 3.94¢—02
0.0008 0.057708 5.62¢ —04 1.97¢—-03 3.44¢—-03 4.84e—03 7.7le—03 1.04e—02
0.0004 0.043734 1.6le —04 5.92¢ —04 1.03¢ —03 1.47¢e—03 2.34e—03 3.24¢ —03
0.0001 0.025119 6.90¢ — 06 2.92¢ —05 5.27¢—05 7.57¢e—05 1.22¢—04 1.70e — 04
0.00006  0.020477 1.73¢ — 06 7.68¢ —06 1.38¢ —05 2.00e —05 3.25¢ —05 4.52¢ —05
0.000008 0.009146 1.34¢ — 09 7.90¢ —09 1.52¢ —08 2.23¢—08 3.66e —08 5.13¢ — 08
0.000004 0.006931 5.79¢ — 11 3.65¢ —10 7.00e — 10 1.05¢ —09 1.70e —09 2.37¢ —09
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Table6 Estimated relative errors per sample for the stochastic Allen—Cahn equation with periodic boundary
conditions using the developed importance sampling scheme with x = 0.9 and mollification parameter

§:=2/h%(e)

€ T=1 T=2 T=3 T=4 T=6 T=38
0.01 2.1 1.2 1.0 0.9 1.0 1.3
0.004 24 1.3 1.0 0.9 1.0 1.2
0.002 25 1.4 1.1 0.9 1.0 1.2
0.0008 2.7 1.4 1.1 0.9 1.0 1.1
0.0004 29 1.4 1.1 1.0 0.9 1.1
0.0001 3.2 1.5 1.1 1.0 0.9 1.1
0.00006 34 1.6 1.1 1.0 0.9 1.0
0.000008 42 1.7 1.2 1.0 0.9 1.0
0.000004 4.4 1.7 1.2 1.0 0.9 1.0

Table 7 Estimated probabilities for the stochastic Allen—Cahn equation with periodic boundary conditions.
The values reported are based on standard Monte Carlo simulation without employing some change of

measure
€ R=.\leh(e) T=1 T=2 T=3 T=4 T=6 T=28
0.01 0.158489 1.73¢ — 02 4.96e — 02 7.72¢ —02 1.07¢e —01 1.62¢e —01 2.13¢ —01
0.004 0.109856 6.44¢ — 03 1.80e —02 3.00e —02 4.27¢—02 6.45¢—02 8.98¢ — 02
0.002 0.083255 2.54¢ —03 8.24¢—03 1.28¢—-02 1.8le—02 2.77e—02 3.89¢ — 02
0.0008 0.057708 6.20e — 04 1.34¢ —03 3.0le —03 4.52¢ —03 7.94e—03 1.02¢ —02
0.0004 0.043734 1.40e — 04 5.20e —04 1.04e —03 1.42¢ —03 2.24e —03 3.30e —03
0.0001 0.025119 2.00e — 05 - 1.00e — 04 1.00e —04 1.20e —04 1.40e — 04
0.00006  0.020477 - 2.00e — 05 - 6.00e — 05 2.00e —05 -
0.000008 0.009146 - - - - - -
0.000004 0.006931 - - - - - -

Table 8 Estimated relative error per sample for the stochastic Allen—Cahn equation with periodic boundary
conditions. The values reported are based on standard Monte Carlo simulation without employing some
change of measure

€ T=1 T=2 T=3 T=4 T=6 T=28
0.01 7.5 4.4 35 2.9 2.3 1.9
0.004 12.4 7.4 5.7 4.7 3.8 3.2
0.002 19.8 11.0 8.8 7.4 5.9 5.0
0.0008 40.1 27.3 17.9 14.8 11.2 9.9
0.0004 84.5 43.8 30.1 26.5 21.1 17.4
0.0001 223.6 - 100.0 100.0 91.3 84.5
0.00006 - 223.6 - 129.1 223.6 -
0.000008 - - - - - -
0.000004 - - - - - -
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Table9 Estimated probability values P (e, T') for the stochastic Allen—Cahn equation with Dirichlet bound-
ary conditions using the developed importance sampling scheme with ¥ = 0.9 and mollification parameter
§:=2/h%(e)

€ R=.eh(e) T=1 T=2 T=3 T=4 T=6 T=28

0.00008 0.022974 3.96¢ — 03 2.47¢ — 02 5.06e —02 7.69¢ —01 1.26¢ —01 1.73e — 01
0.00001 0.010000 1.55¢ — 04 2.19¢ — 03 5.55¢ —03 9.23¢ — 03 1.69¢ — 02 2.43e — 02
0.000004  0.006931 2.40e — 05 5.18¢ — 04 1.47¢—03 2.6le —03 5.00e — 03 7.37¢ —03
0.000001  0.003981 5.56e — 07 3.44e — 05 1.23¢e —04 2.32¢ — 04 4.69¢ — 04 7.13e — 04
0.0000008  0.003641 4.82¢ — 07 2.07¢ —05 7.7le — 05 1.47¢ — 04 3.00e — 04 4.52¢ — 04
0.0000004  0.002759 4.35¢ — 08 3.68¢ —06 1.55¢ —05 3.06e — 05 6.54¢ —05 1.00e — 04
0.0000002  0.002091 2.56¢ — 09 4.82e¢ — 07 2.38¢ —06 5.12¢ —06 1.12¢ — 05 1.75e — 05
0.0000001  0.001585 1.24¢ — 10 5.23e — 08 2.84e — 07 6.34¢ —07 1.48¢ — 06 2.33e — 06
0.00000008 0.001450 4.32¢ — 11 2.27¢ —08 1.33e —07 3.08¢ —07 7.20e — 07 1.14e — 06

Table 10 Estimated relative errors per sample for the stochastic Allen—Cahn equation with Dirichlet bound-
ary conditions using the developed importance sampling scheme with « = 0.9 and mollification parameter
§:=2/h%(e)

€ T=1 T=2 T=3 T=4 T=6 T=8
0.00008 53 2.1 1.4 1.1 0.9 0.8
0.00001 10.1 2.8 1.7 1.3 1.0 0.9
0.000004 14.5 33 1.9 1.4 1.0 0.9
0.000001 29.1 4.0 2.1 1.5 1.0 0.9
0.0000008 26.1 4.1 2.2 1.5 1.1 0.9
0.0000004 36.8 4.6 2.3 1.6 1.1 0.9
0.0000002 65.9 5.2 2.4 1.6 1.1 0.9
0.0000001 100.4 6.0 2.6 1.7 1.1 0.9
0.00000008 112.4 6.2 2.7 1.8 1.1 0.9

Table 11 Estimated probability values P (e, T') for the stochastic Allen—-Cahn equation with Dirichlet
boundary conditions. The values reported are based on standard Monte Carlo simulation without employing
some change of measure

€ R=.\leh(e) T=1 T=2 T=3 T=4 T=6 T=28

0.00008 0.022974 3.64e — 03 2.48¢—02 5.00e —02 7.68¢ —02 1.27¢—01 1.73e — 01
0.00001 0.010000 1.00e — 04 2.22¢ —03 6.12¢ — 03 9.16e — 03 1.63¢ —02 2.33¢ — 02
0.000004  0.006931 2.00e —05 4.40e —04 1.84¢ —03 2.76e — 03 4.80e — 03 7.24e — 03
0.000001 0.003981 2.00e — 05 4.00e —05 1.20e —04 2.20e — 04 4.40e — 04 6.40e — 04

0.0000008  0.003641 - 4.00e — 05 4.00e —05 1.40e — 04 3.20e — 04 5.80e — 04
0.0000004  0.002759 - - 2.00e — 05 - 4.00e — 05 8.00e — 05
0.0000002  0.002091 - - - 2.00e — 05 - 2.00e — 05

0.0000001  0.001585 - - - - - _
0.00000008 0.001450 - - - - - _
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Table 12 Estimated relative errors per sample for the stochastic Allen—Cahn equation with Dirichlet bound-
ary conditions. The values reported are based on standard Monte Carlo simulation without employing some
change of measure

€ T=1 T=2 T=3 T=4 T=6 T=8
0.00008 16.5 6.3 4.4 35 2.6 2.2
0.00001 100.0 21.2 12.7 10.4 7.8 6.5
0.000004 223.6 47.7 233 19.0 14.4 11.7
0.000001 223.6 158.1 91.3 67.4 47.7 39.5
0.0000008 - 158.1 158.1 84.5 55.9 41.5
0.0000004 - - 223.6 - 158.1 111.8
0.0000002 - - - 223.6 - 223.6
0.0000001 - - - - - -
0.00000008 - - - - - -

relative errors per sample for the importance sampling scheme lie mostly below 1.2.
The relative-error trends indicate that the accuracy improves as the sampling time
grows from 7T = 1 to T = 8. The relative errors per sample as reported in Tables 2,10,
6 support the theoretical findings in that the scheme performs optimally as the theory
predicts.

7) The performance of the importance sampling scheme for the quintic SRDE (83)
experiences a slight degradation after 7 = 3 (see Table 14). Nevertheless, it remains
superior to that of the sMC (compare to Table 16) while the relative errors remain
mostly below 2.5 and decrease with €.

8) Table 17 provides a comparison between the importance sampling relative errors
for the Neumann Allen—Cahn with h(e) = € 92, h(e) = ¢ 1. The sampling time is
fixed to T = 2. We observe that the scaling /(¢) = ¢! leads to significantly lower
relative errors than /(¢) = €92, This behavior is correctly predicted by (70) since
the first satisfies \/eh>(¢) — 0 while the second does not. We remark that, despite
the higher relative errors, the importance sampling scheme with i(e) = €02 still
outperforms sMC. Complete simulation tables for 4(e) = €02 are available upon
request.

9) In Table 18, we work with the Neumann Allen—Cahn and compare relative errors
for different levels N of the Galerkin approximation with N = 50, 100, 150. The
sampling time is fixed to 7 = 3. We notice that the relative errors are practically
of the same order. This indicates that the first mode really dominates the rare event.
Another observation we made is that the total simulation time increased significantly
as we increased N. These considerations led us to conclude that N = 50 is an efficient
and sufficiently good lower dimensional approximation to the corresponding SPDE.
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Table 13 Estimated probabilities for the quintic SRDE (83) with Neumann boundary conditions and u =
—0.5 using the developed importance sampling scheme with ¥ = 0.999 and mollification parameter § :=
2/h2(e)‘ The other parameters are /i (€) = 01 L=1,x*=1

€ R=.[eh(e) T =1 T=2 T=3 T=4 T=6 T=38

0.008 0.144956 3.87¢—03 1.08¢ —02 1.77¢ —03 2.24e —02 3.84e —02 5.27¢— 02
0.003 0.097915 6.22¢ — 04 1.8le —03 2.98¢ —03 4.18¢ —03 6.43¢ —03 9.04e — 03
0.002 0.083255 2.62¢ — 04 7.66e —04 1.30e —03 1.79¢ —03 2.86e —03 3.85¢ — 03
0.0008 0.057708 2.96e¢ —05 8.99¢ —05 1.47¢—04 2.09¢ —04 3.30e —04 4.47¢—04
0.0006 0.051435 1.38¢ — 05 4.16e —05 6.97¢ —05 9.90e —05 1.55¢ —04 2.09¢ — 04
0.0002 0.033145 4.68¢ — 07 1.50e —06 2.56e —06 3.57¢—06 5.7le —06 7.62¢ —06
0.00006  0.020477 4.71e =09 1.60e —08 2.73¢ —08 3.89¢ —08 6.09¢ —08 8.4le —08
0.00002  0.013195 242¢ — 11 8.84¢—11 1.52¢—10 2.16e —10 3.4le —10 4.82¢— 10
0.000008 0.009146 1.16e — 13 4.47¢ —13 7.72¢ — 13 1.10e — 12 1.80e — 12 2.45¢ — 12

Table 14 Estimated relative errors per sample for the quintic SRDE (83) with Neumann boundary condi-
tions and u = —0.5 using the developed importance sampling scheme with k = 0.999 and mollification
parameter § := 2/h2(e). The rest of the parameters are h(e) = e 01 H=1,x*=1

€ T=1 T=2 T=3 T=4 T=6 T=28
0.008 2.1 1.6 1.6 2.1 2.5 4.4
0.003 2.3 1.7 1.6 1.7 2.4 5.1
0.002 2.3 1.6 1.5 1.6 23 3.4
0.0008 2.4 1.6 1.4 1.5 2.1 3.0
0.0006 2.4 1.6 1.4 1.5 2.3 2.9
0.0002 2.4 L5 1.3 1.4 1.9 2.7
0.00006 2.4 1.4 1.2 1.3 1.8 2.5
0.00002 24 1.3 1.2 1.2 1.7 2.7
0.000008 2.4 1.3 1.1 1.2 1.6 2.5

6.1 Numerical results for stochastic Allen—-Cahn with Neumann boundary
conditions

In this section, we provide numerical simulation results validating our theory for
the stochastic Allen—Cahn equation with Neumann boundary conditions studied in
Subsection 5.1.

6.2 Numerical results for stochastic Allen—Cahn with periodic boundary
conditions

In this section, we provide numerical simulation results validating our theory for the

stochastic Allen—Cahn equation with periodic boundary conditions studied in Subsec-
tion 5.1.
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Table 15 Estimated probability values for the quintic SRDE (83) with Neumann boundary conditions and
n = —0.5. The values reported are based on standard Monte Carlo simulation without employing some
change of measure

€ R=.[eh(e) T =1 T=2 T=3 T=4 T=6 T=38

0.008 0.144956 3.60e —03 1.13¢ —02 1.83¢ —02 2.44e—02 3.83e —02 5.1le —02
0.003 0.097915 5.80e —04 1.72¢ —03 2.38¢ —03 3.76e —03 6.76e —03 8.08¢ — 03
0.002 0.083255 2.40e — 04 7.60e —04 1.26e —03 1.90e —03 3.02¢ —03 3.56e — 03
0.0008 0.057708 8.00e — 05 1.20e —04 1.60e —04 2.80e —04 1.80e —04 5.60e — 04
0.0006 0.051435 2.00e — 05 8.00e —05 4.00e —05 1.60e —04 1.40e —04 1.60e— 04
0.0002 0.033145 - - - 2.00e =05 - -
0.00006  0.020477 - - - - - -
0.00002  0.013195 - - - - - -
0.000008 0.009146 - - - - - -

Table 16 Estimated relative errors per sample for the quintic SRDE (83) with Neumann boundary conditions
and u = —0.5. The values reported are based on standard Monte Carlo simulation without employing some
change of measure

€ T=1 T=2 T=3 T=4 T=6 T =28
0.008 16.6 9.4 73 6.3 5.0 4.3
0.003 41.5 24.1 20.5 16.3 12.1 11.1
0.002 64.5 36.3 28.2 22.9 18.2 16.7
0.0008 111.8 91.3 79.1 59.8 74.5 422
0.0006 223.6 111.8 158.1 79.1 84.5 79.1
0.0002 - - - 223.6 - -
0.00006 - - - - - -
0.00002 - - - - - -
0.000008 - - - - - -

6.3 Numerical results for stochastic Allen-Cahn with Dirichlet boundary
conditions

In this section, we provide numerical simulation results validating our theory for
the stochastic Allen—Cahn equation with Dirichlet boundary conditions studied in
Subsection 5.2.

6.4 Numerical results for the quintic SRDE (83) with Neumann boundary
conditions

In this section, we provide numerical simulation results validating our theory for the

for the quintic SRDE (83) with Neumann boundary conditions studied in Subsection
5.3.
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Table 17 Comparison of relative errors and probabilities produced by the importance sampling scheme
for the Neumann Allen—Cahn equation with different moderate deviation scalings 4 (€). The rest of the

parameters are x* =1, =1,k =09, T =2

€/T =2, h(e) Prob. Rel. error/ €/T =2,h(e) Prob. Rel. error/
=01 sample =02 sample

0.01 543¢—-02 1.2 0.08 81le—02 1.7

0.004 2.0le—02 1.3 0.05 335¢—-02 2.1

0.002 835¢—-03 1.4 0.03 9.85¢—03 2.5

0.0008 2.09¢ —03 1.5 0.01 2.0le—04 43

0.0004 6.2le—04 1.5 0.008 6.84¢ —05 3.8

0.0001 2.92¢—-05 1.6 0.006 1.44e —05 5.1

0.00006 7.63¢e —06 1.6 0.004 1.23e —06 9.2

0.000008 745¢—-09 1.7 0.002 4.64e —09 5.0

0.000004 330e—10 1.7 0.001 297¢—12 54

Tabl(::t 18 Comparison of the /T =3 N = 50 N = 100 N =150

relative errors produced by the

importance sampling scheme for (1 1.0 1.0 1.0

the Neumann Allen—Cahn

equation with different Galerkin 0.004 1.0 1.0 1.0

projection levels N. The rest of 0.002 1.1 1.1 1.1

the parameters are 0.0008 1.1 1.1 1.1

x*=1,0=1,k=009,h() =

e 01 7 =3 0.0004 1.1 1.1 1.1
0.0001 1.2 1.1 1.2
0.00006 1.2 1.2 1.2
0.000008 1.2 1.2 1.2
0.000004 1.3 1.2 1.2

6.5 Numerical comparisons of relative errors and probabilities for different

parameter values

In this section, we provide numerical simulation results validating our theory for
the stochastic Allen—Cahn equation with Neumann boundary conditions studied in
Subsection 5.1. In particular, we now explore the effect of different moderate deviation

scalings /i (¢€) and of different Galerkin projection levels N.

7 Conclusions and future work

In this paper we studied the problem of rare event simulation for small-noise SRDEs
via moderate deviation-based importance sampling. Taking advantage of the linearized
limiting dynamics of the process 7€V (42), we constructed changes of measure that
behave optimally in the limit as € — 0 under the fairly general spectral gap con-
dition of Hypothesis 3(c’). Working under the more restrictive Hypothesis 3(c) we
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designed an importance sampling scheme with changes of measure that act on a one-
dimensional eigenspace of the operator A + D F (x*). We were then able to show that
this scheme performs well pre-asymptotically and supplemented the theoretical results
with numerical simulations for gradient-type SRDEs corresponding to a double-well
potential. Such systems have wide applicability and provided good examples to illus-
trate our theory. Nevertheless, there are other types of nonlinearities which satisfy our
assumptions, e.g. f = —V}-, where the potential V¢(x) = sin x has more than two
global minima.

The design and pre-asymptotic analysis of a scheme under the weaker spectral
gap of Hypothesis 3(c) provides an interesting direction for future work. This would
allow for the simulation of rare events for SRDEs under bifurcation (e.g. when £ > 7
in the Neumann Allen—Cahn case). The asymptotic optimality of such a scheme is
guaranteed by Theorem 3.2. Even though the presence of non-constant saddle points
with one unstable direction facilitates exits from D (13), the pre-asymptotic analysis
of Sect. 4 is expected to be more complicated in this setting. This is due to the fact
that the changes of measure uy, (25) act on ko— dimensional subspaces of H. One
then has to show that the linearization error is negligible by considering the behavior
of the system on carefully chosen partitions of a kg-dimensional section of D.

Throughout this work we have considered SRDEs in one spatial dimension. In
higher dimensions, equations like (76) are singular and a-priori ill-posed. Thus, one
has to consider SRDEs with a spatially colored stochastic forcing or employ renor-
malization techniques. Metastability results for the renormalized two-dimensional
Allen—Cahn can be found e.g. in [5], [52] and references therein. Importance sam-
pling for linear equations (i.e. f = 0) with colored noise has been considered in [46].
In the latter, the spatial covariance operator Q is assumed to be trace-class and diag-
onalizable with respect to the eigenbasis of the differential operator A. Carrying the
analysis of this paper over to higher spatial dimensions is challenging since A and the
linearized operator A + D F (x*) do not necessarily have the same eigenbasis (e.g. in
the case of the Allen—Cahn with Dirichlet boundary conditions in spatial dimension 2).
In particular, the analysis of the exit direction in Sect. 4 would have to be generalized
and take into account the non-commutativity of Q and A + DF (x™).

Finally, we expect that the results of this paper can be used to design importance
sampling schemes for simulating rare events in slow-fast systems of SRDEs. Similar
work for multiscale diffusions in finite dimensions has been done in [50] and an MDP
for multiscale SRDEs was recently proved in [30].
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Appendix A

A.1 Proof of Lemma 4.1

~EV

A formal application of 1td’s formula to Zy«(z, 75" (r)) and Taylor’s theorem to F
yield

x* X

Z)c* (fe,v7 ﬁ;v (féx’«v ) - Zx* (O» 0)

A€V ~EV

= /0 U0 Ze (5. ASY () ds + /0 Dy Zer (5. 75°(9)). [A + DF IS (9)), ds

wo [
4 @ /O (DyZe (5, 14 ()), D2F(x* + B0/eh(@i% () (A% (), 1" (5)) ) ds

+ _/0 ; (DyZex (s, 157 (9)), v(s) — u(s, 13 (5))), ds

i
¥

1 f;;j A€,V 1 B ~EV
+ %/0 [ D} Z (s, 15 (5)) Jds + o h (DyZs (5. 130 (5)), W (9),,
I e 1 15 e
> /0 [Enu(s, 757(5)) ||§1 - lev(s)ll%{|ds + @fo (DyZyx (5, 05" (5)), AW (s)),,
h f':;:‘ ~E ~E ~E A€
+ @ fo (DyZy (5, 73 (), D*F (x* + Bo/€h ()AL () (A5 (), A5 () ds

f(;ﬁl}
+/' {Brlx*(s,ﬁf(;”(S))+Hx*(ﬁ§;”(S),Dan*(S, 3 (5)))
0

i i
+ 20 tr[DfIZX* (s, n;;v (s))] }ds
| : :
-3 /0 Dy Zee (5, 75 (5)) — DyUse (5, 75 60 |2 s,

where 6y € (0, 1) and we used (64) to obtain the inequality above. Taking expectation
then yields

A€,V

Ty 1 N
E [ [Env(s)n% = . n;m))n;}ds
f(),kl}
>2Z+(0,0) = 2EZ+ (25", 757 (T5")) + 2E / DD Us, Zoo) (5, 1SV (5))ds.
0
In view of (17) we conclude that

1 . neW A€V A
_hz_(e) log Q€ (u€) > inf ey |:ZZX* (O, O) — 2EZ (r;,;v, n;;v(f;;v))

A€,V

T x n
+2]Ef0¥ ;*(Ux*v Zx*)(sv n;’*v(s))ds].
The proof is complete.
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A.2 Proof of Lemma 4.2

From the chain rule we compute

F1(n)

(I=¢)e "5
DyZ(t.m) = (1 = ©)DyU° (1. 1) = ﬁDm ()
+e 5
al (1 - e 5"
_ — e f_ f ff
= Fl(m—_ﬁ =—(1 = )aj p*(n)2e; (e] . MH
+e
Moreover,

1
D2Z(t, ) = —2(1 - H)a] [pe(,,>e{ ®ef +5(0°m) (1= o m)2(e] mire] @ef ]

=—2(1—£)alfpe(n)[ +3e (1= p ) 61 U) ]e{®e{

and

1 (1 = &)aj p ()

2;,2—(6)U[D;%Z(ﬂ )] =- hz—(l)[l+ ~p (1 = pem)ie], n)n]
> ((ef ®ef )ek’el{>H

keNy

(1 = ¢)ay p€(n) .
hZ—é)[” A <n>)<e{,nm].

In view of (23) we have

1
Hye (1, DyZ (2, m)) = _alf("’ DyZ(t. )y, — EHDWZ(I’ ’7)”31

4(1 — H2aH2 (o€ 2
=201 = O)(a] ) p el . )3, — a=9 (“21) (0 (m)

x (e] 3 lel 13,

=201 = )@ p e, m3,[1 = (A =)o ()].

Finally,

1 2
=5 IDyZ(t, ) — DU (t, I3, = —%nDnU%, Ml
= —202al Y (0* ) (el w3,
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In view of these computations we obtain

1
(U, Z)(t,m) = ALYt 0) + D (2) (1, 1) — S I1DnZ (2. ) — D,U°(t, I3

_ Jeh(e)
)

+ Hi+ (0, Dy Z(t, m)) +

(DyZ(t.n). D*F(x* + 605/eh(e)n) (n. n))y, + 8 Z(t. 1)

1 2 1 2
2;12—(6)“[Dnz(t’ m] - S 1Dy Z (2, ) = DpU (2. m)l3

= —Veh(e)(1 = O)af p*()le] . mmle] . D2F(x* + 6o/eh(e)n) (n. n))y, + 0
+21 = ) @] s mte], m3,[1 — (1 = 0)pc)]

(0= K)al ()
h%(e)

— 222 (p ) el 3,

[1+ Zpf (1 = pf )l nm]

The proof is complete.

A.3 Proof of Lemma 4.3
In view of the last term in (71) we have
(DyZ(t. n), D*F (x* + 605/eh(€)) (1. 1) )y

> —eh(©)2(1 — O)af p()|(e] . nn|(e] . D*F(x* + bov/eh(e)n) (n. m))n|
> —Jeh(©)2(1=0)a] p ) |(e] . ma|lle] lrdin? Il |92 f (x* +80v/ehie)n) | 5,

> —Cyv/eh(€)2(1 — Oaf p*(m)|(e] . mad] (1 + e+ eoﬁh<e>n>P°2||H>>
> —Cpov/eh(©2(1 = Oaf p*m)|(e] . )]
(1+||x [797% + B0)" 2 (I eh@nl 2),

where we used the growth assumption (7) in the third inequality above. The estimate
follows since ||n]|z~ < 1 and Gy/€h(e) < 1.

A.4 Proof of Lemma 4.4
In the region Blf we have

Fi(n—F5
e 5
€ —
P (77)_ Fin—F§
e~ 3 +1
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F(n)—F§
ande™ 5 . For any reasonable choice of A1 (€), (e.g.

continuous, positive, strictly decreasing) the latter implies that the second term in (74)
is exponentially negligible. Ignoring the nonnegative terms, note that the linearization
error (last term) is bounded from above in absolute value by

e—a{hz(e)h’z’((e)(l—h’z"‘(e))/Z

Cyv/eh(©lnllyp () < Crre @ < Ch=2 (€)™

which holds by assuming that /eh(¢) < 1 and applying the inequality e~ <

(8/e)Py—Px—F which holds for all B, y,x > 0, withy = ¢, x = h?(e) and g = 1.
The proof is complete.

A.5 Proof of Lemma 4.5

(i) Our choice of K implies that e =X /(=X + 1) = 3/4. Hence in this region we have
p¢(n) = 3/4. From (74) and the fact that p¢ > (p¢)* we have

U, 2, ) = pf (a2, el) ((1—0(1 — pc(m) +2(¢ — 2;2))

1
“ g o (mal
—2Ceh(e)(1 — Oa] p (el M }
> 2(¢0 — 2600 (2] 2 (n. ] ) — h2( )( — ) (maf

_2CpA/e h(e)(l —0)al p<()
> 250 ~ 203) e @] 20, e~ i (1 = £)af —2C1eh(@1 ~ Da]

1
2h% (e )

h2(e)

18
> E(io — 2t (a])? (2h<e>—2" - h(e>—21<>

18
>~ (o - 2@l Y h(e) 2K — Cp/eh(€)al = —Cp/eh(e)al ,

— Cpv/eh(e)al

where we used that ¢ > ¢y and the Cauchy-Schwarz inequality to obtain the second
inequality, p€ € [3/4, 1) for the third, ¢ < 1/2 and 2k (€)% —h(e)>K < (n, e]f )3,
in the fourth, and K26~ (e) < 9a] (Zy — 2¢2)/2, K < 0 in the last line.

(ii) If h(e) is such that lim¢_,¢ ﬁh3 (e) = 0, the estimate follows from the first
inequality in the last line of the previous display. In particular, we can write

18
(U, Z)(t ) > ﬁh(e)( — — (G — 2t

K coaf
—————Cra
16 Jede

and the estimate follows by letting ¢ be small enough to have /eh3(¢) < —K % (%o —
262)(al)/Cy, (recall that —K > 0.)
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A.6 Proof of Lemma 4.6

(i) Case I: Assume that 7 is such that p€ () > 1/2. Then the arguments and estimates
of Lemma 4.5 carry over verbatim. The only difference lies in the range of €.

Case 2: Assume that n is such that p€(n) < 1/2. Focusing on the first two terms in
(74) we see that

O e (”)< I, ely? —

1 eyl
2 )(l—é)p (may

+2(¢ =20 M) (a] 2, e] )2 = 2CJeh(e)( — Oya p )], |
f
2 1
p e h2(e>>
+20 =220 (3@, el > — 2Cpeh(e)(1 — O)al p€ (m)?

f a{ 2 1
> p()(1 = O)aj (Th(o o) _ hz_@>

+2(0 =280 (@) (n, el )2 = 2Cp/eh(e) 1 —;>a p€(m)?
> 202 — 222 p (3@l )2 (n, el > — 2Cp/eh(e)(1 — O)a] p€ (n)?

> p“(m (1 = ¢)ay <

where we used that i (€)2®¢—D < p(e)2k+e—D < a{/Z to obtain the last line. The
estimate then follows since the first term on the last line is nonnegative.
(i7) Continuing from the last inequality we have

(U, Z)(t, ) = 2p¢ () 2al ((co —2tDal h(e)=2+) cLﬁh<e))

and the estimate follows by letting € small enough to have /eh(e)! T2+ <
Ve e) < (6o —2¢)af /C1.
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