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Abstract: We review how tools from multiplicative ergodic theory and the theory of
positive operators are used in the analysis of exponential stability of the optimal nonlinear
filter. Particularly, in the case of finite state, we relate the filter sensitivity to perturbations
in its initial data to the Lyapunov spectral gap associated with the filtering equation, and,
in a general setting, use Hilbert’s metric and Birkhoff’s contraction coefficient to estimate
the decay rate of the error.

1. Introduction

The problem of stability of the nonlinear filter arises in the following practical context. If
the transition law of a given Markov process is known, but its initial law is not available,
under what conditions does one not lose optimality of the filter when initializing it with an
arbitrary (thus wrong) initial data, in the limit when time tends to infinity? This question, first
posed by Ocone and Pardoux [35] and Delyon and Zeitouni [20], has attracted much attention.
This paper focuses on the exponential rate of decay of the error made by wrong initialization,
and reviews results that relate this quantity to multiplicative ergodic theory (MET) on one
hand, and to Hilbert’s metric and Birkhoff’s contraction coefficient on the other hand. MET
is instrumental in establishing that, in a finite state setting, the decay rate is deterministic
(roughly speaking). In fact, it identifies the rate with the Lyapunov spectral gap associated
with the filtering equation. The set of tools borrowed from the theory of positive operators,
are more useful in providing estimates on the decay rate, which in turn enable to establish
sufficient conditions for nonvanishing thereof.

Our main goal in this exposition is to present the methods in an elementary and reasonably
self-contained way, starting from a simple case and then extending the ideas to a general
setting. We make no attempt to present the strongest results to date, or to survey various
other techniques to tackle the problem (such as [1, 4-6, 11, 14, 16, 19, 29, 33, 40]).

The paper is organized as follows. In Section 2 we begin by describing the finite state,
discrete time setting and define the decay rate; we then review relevant results from MET and
make the link to the Lyapunov spectral gap. We also describe analogous results in continuous
time. The short Section 3 reviews definitions regarding positive operators and explains their
relation to Lyapunov exponents, based on a lemma of Peres, which leads to first estimates on
the decay rate. Section 4 presents bounds on the decay rate in a general state space.
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Notation. Given a positive integer d we write M (d) for the set of d x d matrices with real
entries, and M (d) for the set of elements of M (d) with nonnegative entries. The set of elements
of R? with nonnegative entries is denoted by Ri. Vectors in R? are understood to be column
vectors unless otherwise specified. The ith entry of a vector z is denoted by 2%, and the (i, j)th
entry of a matrix M is M®. (-,-) and || - || are the usual scalar product and norm on R?. For
M € M(d), |M| = sup{|Mz| : = € R% |z|| = 1} is the operator norm corresponding to
| - ||. The transpose of a matrix M is M ". Expectation with respect to a probability measure
denoted by Pg is written as Eg, for any set of symbols A and B to be used (particularly E
denotes expectation with respect to PP).

2. Finite state filtering and Lyapunov exponents

Let d be a positive integer and set d := {1,2,...,d}. Denoting 1 = (1,1,...,1) € R%, and
P={zecR?: 2 >0,(z,1) =1}, (1)

we will identify members of P with probability distributions over d via (pi)l-ég = (p({7}))ica

Consider a homogeneous Markov process X = {X,,,n > 0} taking values in d, on a probability
space ({2, F,P). Denote by G the transition matrix

G = P(Xpp1 = jlXa =), ij€d n>0,

and by my € P the initial distribution, regarded as a column vector. Next, fix £ € N and
denote R = B(R"). Let a family (N?(i,dy), i € d of probability measures on (R, R) be given,
and assume that for some measurable function ¢ : d x R® — R and a probability measure
Go € M(RY,R), N N

G(i,dy) = g(i,y)Go(dy), i€ d.

We are given a process {Y,,,n > 1} of noisy observations of X,,, satisfying
n
IP(Y; SRS {1,2,...,n}|XZ~ =x;,1 € {0,1,...,n}) = HG(I‘Z,EZ),
i=1

forall n € N, Ey,Es,...,E, € R and z1,%2,...,2, € d. For simplicity we assume in this
section that g takes positive values. X,, and Y,, are called the state and observation processes,
respectively.

Example 2.1. For some m € N, Gy could be the uniform probability measure on the finite
set {1,2,...,m}, and then G(i,{j}) = g™/, where {g"7};; is a positive d x m matrix. Thus
provided X,, = i, the conditional probability of the event {Y;,, = j} is given by ¢"7. o

Example 2.2. Let £ = 1. Let k : d — R be a given function. We model Y, as observations of
X, via the ‘sensor’ k, perturbed by Gaussian noise, by defining

Yy = k(Xn) +oW,,  n>1 2)

Here {W,,n > 1} is an ii.d. sequence of standard normals, independent of {X,}, and the
parameter o > 0 is the level of noise. This model is seen to fit the above setup if we set Gg to
be the (0, 0?)-Gaussian measure on R,

2

y
T 5,2
e 20 dy,

Go(dy) =

V2o
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and let
~ N 10)
G(i,dy) = ——e 22 dy.
2mo
This example will be referred to as the one-dimensional additive Gaussian noise. o

We denote by ), the o-algebra generated by the observations {Y7,Ya,...,Y,}, n > 1, and
set )y to be the trivial o-field. Let

Tn = (P(X, =1Dn),...,P(X, =d|Y)", n>0. (3)

The stochastic process {m,,n > 0} takes values in P. It represents the conditional law of X,
given Y, and is often referred to as the nonlinear filter associated with the processes X,, and
Y,,. A use of Bayes’ rule shows that 7,, satisfies the recursion

DnGTﬂ'n,1
(DnGTﬂ'n,h 1> ’

T, = n>1,

where D,, is the diagonal matrix
DY = g(i,Yy), i€d.
An equivalent way of writing this recursion is via
Pn = DnGT,on,l, n>1, po = T, (4)

in which case 7, is given by p,/{pn,1). Thus the filter can be expressed as a normalized
version of the solution to a simple linear recursion. The process p,, is often referred to as the
unnormalized conditional measure of X,, given ),. Often in practice, the initial law m( is not
available, and one uses the recursion (3) with wrong initial data. Given p € P, let 7P denote
the solution to the recursion with initial data p. We will use the term ezact filter for 7]°, and
refer to 7 as the filter initialized at p. As posed by Ocone and Pardoux [35], it is interesting to
ask whether the filter “overcomes” the error made by choosing wrong initial data, as n — oo (a
question much related to earlier work by Kunita [24], [25] and Stettner [38], [39] on convergence
in law of the exact filter to a unique measure, under suitable ergodic assumptions about the
state process). Delyon and Zeitouni [20] suggested that, because of the multiplicative form of
(4), it is natural to ask when the error resulting from wrong initialization decays exponentially,
and to study the rate of decay via multiplicative ergodic theory (MET). Denote by dry the
total variation distance between measures, and note that one has dry (p,q) = ||p — ¢||1 where
| - |1 denotes ¢1 norm and one uses the identification alluded to above. Let

, 1
v(p,q) = limsup — log ||72 — 72 |;. (5)
n—oo N

The main point of this section is to recall results based on MET, stating that the quantity ~
is, loosely speaking, deterministic and independent of p and q. If v < 0 then the filter can be
said to be exponentially stable with respect to perturbations in the initial condition. Also, it is
natural to interpret —1/+ as the memory length of the filter, and thus it is useful to quantify

.
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We will need some basic results from MET (the reader is referred to [15, 17, 28] for further
reading on the subject). Let {T},,n > 1} be a stationary ergodic sequence of d x d matrices,
defined on (£2, F,P), satisfying E[log™ || T1||] < co. Denote T,y = TpTy—1---T1. Oseledec’s
theorem states that there exist deterministic constants

—00 < Ag < Agm1 <o <A < o0,

and a full P-measure event, {21, on which the following holds.
(i) The sets

1
V(i) :={z eR?: limg log [ Tinyx|l < Ai}

are subspaces, and dimV (i) = #{j : \; < \i} (in particular, V(1) = R%).
(i4) With V(d + 1) = {0}, one has for every x € R%\ {0}

Jim log [Tz = Ai,

where i is the unique j for which x € V(j)\ V(j + 1).
(i1i) The sequence of matrices (T(;)T(n))l/@”) converges to a matrix T whose eigenvalues are

eM et . eM. Fori € d such that V(i) # V(i + 1), the orthogonal complement of V (i + 1)
in V(i) is the eigenspace of T corresponding to eMi.

The constants \; are called the Lyapunov exponents associated with {7}, under P.
One defines the ith exterior power A’M of a matrix M as the linear operator on the ith
exterior power of R?, for which

/\iM(ejl N €jy N "'/\eji) = (Mejl) A (Mej2) ARRRNA (Meji)

(see e.g. [10]). The only two facts that we need about exterior products here are, first, that
given i vectors 1, x9,...,x; € RY the quantity o(z1,x0,...,2;) = ||zt Aza A A x| =
(det[{{z}, %) };x])"/? equals the i-dimensional volume of the parallelogram generated by these
vectors; particularly, v(z1,22)% = |21 Az2||? = ||z1]]?||z2]|* — (21, 72)?. And second, that (as in
fact a corollary of Oseledec’s theorem) the following holds P-a.s.

1 : ! -
[Jim —log | A" Ty || = Zy, i€d, (6)
]:
where || - || is used here to denote the corresponding operator norm.

For a nonzero vector z in R, write z for #/(z,1). For z and y such vectors,

.z y _ lylhe —Il=zlhy
T—1y= - =
(,1)  (y,1) /1]yl
hence d . o
- D=t Ty =yt
1z — gl < =
2/l [ly[lx
Also,

B 1 S
o, y)* = o Ayl = 22 lyl* = (2.0 = 5 3@y —27y')%,
1:7j
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which gives
v(,y)
: (7)
/1l

This inequality will help us establish a bound on 7(p, ¢) in term of exponential growth rates of
the three objects v(pP, p2), ||pP |1 and ||pd||1. To see that the latter are quite simple to quantify
by Lyapunov exponents, consider first an arbitrary sequence {T},} of matrices from M, (d),
satisfying the assumptions of Oseledec’s theorem. Let z,y € P, and denote z, = T{,)x and

1Z =9l < ca

Yn = T(n)y- By the Perron-Frobenius theorem, the matrix T| (L)T(n) € M, (d) has an eigenvector

Uy € Ri corresponding to the largest eigenvalue, say u,. Consequently u,l/ ") and Uy, are

eigenvalue and eigenvector of (T (IL)T (n))l/ (27) "and thus by item (iii) of Oseledec’s theorem, the

limit matrix T has an eigenvector ug € ]R‘j_ corresponding to its largest eigenvalue, e If i is
such that V(i) # V(1) = R? then it follows from item (iii) that V(i) is orthogonal to ug, hence,
provided that x is strictly positive, ¢ V(i). Thus by item (ii), for all such x, one has P-a.s.,

1
lim — log ||z,|| = A1.
n
Combining this with (6) and (7), we have

lim sup — 10g [ n — Gnll1 < At + Ao — 201 = Ag — A, (8)
n—oo TN
provided z,y € Pp := {2z € P: 2" > 0,5 € d}. A — Ao is often referred to as the spectral gap.
This analysis is not directly applicable to the filtering situation described above because the
matrix process is not necessarily stationary. Of course if {X,} is a stationary ergodic process
then so is the matrix process T}, := D,,G . We will assume that {X,,} is an irreducible aperiodic
chain. Thus there exists a unique invariant measure for the chain, 7g, and we denote by Pg the
corresponding measure on ({2, F). In the special case where 7y equals 7g, the sequence {T},}
is stationary and ergodic. For general my we let the term the Lyapunov exponents associated
{T,,} mean the Lyapunov exponents associated with {7},} under Pg. The result (8) developed
above can in fact be improved in the following way [2]:

Theorem 2.1. Assume that the chain {X,} is irreducible and aperiodic. Assume Eg[log™ ||[D1GT||] <
oo. Let U denote the uniform measure on P. Then P-a.s., for U x U-a.e. (p,q),

Y(p,q) = Ao — A1,

where {\;} are the Lyapunov exponents associated with {D,G"}. Moreover, P-a.s., we have
for every (p,q) € P x P
Y(p,q) < A2 — A1

Remark 2.1. This result is proved in [2, Section 2] for the case of additive Gaussian noise,
but the proof holds in the generality presented here. Also, the second assertion of Theorem 2.1
above is written in [2] in a slightly weaker way, namely that for every p and ¢, we have, P-a.s.,
v(p,q) < Ao — A1, but the form presented here is valid according to the same proof (indeed,
a review of that proof shows that, in the claim made in (8) and (9) of [2], the full P-measure
event on which the inequality holds is what we have denoted by (21 in the above statement of
Oseledec’s Theorem, which in particular does not depend on the initial conditions p and q).
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For a continuous time analog of this result, consider a Markov process X taking values in d
with intensity matrix G, and initial distribution mg. Let the observation process be given by

t
Y, :/ k(X,)ds + oW,
0

where W is a standard Brownian motion independent of X and denote by m; the conditional
law of X; given ), := o{Y; : s € [0,t]}. Denoting by K the diagonal d x d matrix with
K% = k(i), and letting {p;} be the unique solution to the stochastic differential equation

dpr = G pedt + 0 2K pdY;, >0,  po = mo,

one has m = pi/(pt, 1) (see e.g. [41, equation (5)] and use Ito’s lemma). Note that this can be
written in terms of the M, (d)-valued process {T}} solving

dT, = G'Tdt + 0 2KT,dY,, t>0, Ty=1, (9)

where I € M(d) is the identity matrix. Namely, one has p; = Tymo. For general initial data,
p € P, set p! =Typ and 77 = p} /(o 1).

Oseledec theorem has an analogue in continuous time. We present here the version [15,
Section IV.2]. Let a probability space ({2, F,P) be endowed with a semigroup {6;,t > 0} of
measure preserving transformations. Let {T},¢ > 0} be a process on this space, taking values
in GL(d,R) (the group of linear automorphisms of R%). Then {7} is said to be multiplicative if
To =1, and Tyys = (Ts 0 0,)Ty, for all s,t > 0. Assume that {6} is ergodic, {T}} is a separable
multiplicative process, and that E[supycpo ) log™ || TF||] < oo for both k =1 and k = —1. Then
items (i) and (ii) of the discrete version of the theorem, that appears above, hold upon replacing
Tny by Ti, % by %, and lim, by lim;. The way this result is used in the present context is by
considering the standard shift transformation. As in the discrete time case, where the process
may not be stationary, the shift transformation may not be measure preserving; however, under
an irreducibility assumption, it is so in the case when 7y equals the invariant measure wg. For
general mg we use the same convention and define Lyapunov exponents for the non-stationary
process to be the ones for the stationary counterpart.

Analogously to (5) let

+(pr) = limsup © log |17 — 7. (10)

t—o0

The assumptions of the above version of the MET can be verified, and one has the following.

Theorem 2.2. [2, 20] Assume that the process X is an irreducible continuous time Markov
chain on d. Then the conclusions of Theorem 2.1 hold for v of (10) and the Lyapunov exponents
{\i} associated with the process (9).

The above results assert that the decay rate + is, roughly stated, deterministic and indepen-
dent of the initial condition, and identify it with the (negative) Lyapunov spectral gap. The
question of exponential stability can thus be posed as that of determining whether the gap is
positive. Unfortunately, the Lyapunov spectrum is in general hard to calculate, if not impossi-
ble. However, one can sometimes obtain bounds on the gap from which such information can
be extracted. This will be the point of the next section.
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3. Hilbert’s projective metric in finite state space

We present here Hilbert’s projective metric, and its contraction properties under the action of
positive matrices, used to obtain a bound on the Lyapunov spectral gap. This will enable us
to attain conditions under which the gap, and in view of last section’s results, the decay rate,
is nonzero. It will also give rise to quantitative information on the gap.

We need some notation regarding positive matrices (we follow Seneta [37]). A matrix that
is an element of M, (d) is said to be allowable if it contains no columns or rows whose entries
are all zero. Hilbert’s projective metric is the mapping h : P — R, defined by

LilYj
h =1 : 11
(2,y) =log max o (11)

An allowable d x d matrix M can be seen, by normalization of the action of M, as an operator
M : Pp — Pp. We denote by M.z its action on x € Pp. This definition turns out to be
very useful mainly due to the fact that h makes any allowable matrix a contraction. Namely,
7(M) < 1 where 7 is the Birkhoff contraction coefficient of an allowable matrix M, defined by

B h(M.z, M.y)
An explicit formula for 7 in terms of M is available [37], namely
1= P(M) o MR gk

Here are two additional elementary properties. As follows directly from (11) and (12), if D is
a diagonal matrix with D% > 0 for i € d then 7(M D) = 7(DM) = 7(M). If M € M, (d) is a
matrix whose entries are all positive, then, by (13), 7(M) < 1.

We borrow the following from [36].

Lemma 3.1. Let {T,} be a stationary ergodic sequence of nonnegative, allowable matrices, and
assume E[log™t ||T1||] < co. Let A1 and )Xo denote the top two Lyapunov exponents associated
with the sequence. Then

)\1 — )\2 > —E[log T(Tl)],

where Ao = —oo if the right-hand side is infinite.
Combined with Theorems 2.1 and 2.2, this gives a direct relation between the decay rate

and the contraction coefficient, not involving the Lyapunov spectrum.

Corollary 3.1. Under the assumptions of Theorem 2.1, P-a.s., for every p,q € P, v(p,q) <
Es[log 7(T1)], where Ty = D1GT. Under the assumptions of Theorem 2.2, v(p, q) < Eg[log 7(1})],
where T} is given in (9).

By the foregoing discussion on properties of 7, we have in the discrete setting 7(77) =
7(D1GT) = 7(GT) = 7(GQ). If GH > 0 for all 4, j then 7(G) < 1, and as a consequence we have
the following.

Theorem 3.3. [2/ In the discrete time setting, assume that G > 0 for all i,j € d. Then
P-a.s., for all p,q € P, v(p,q) <log7(G) < 0.
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This provides an estimate that depends only on the transition law of {X,}. We refer to
[16], this volume, for a bound that holds in greater generality, under which G may be a more
general element of M (d).

The approach is useful in obtaining estimates on the decay rate in the small noise (large
signal-to-noise ratio) asymptotics. For the following result recall the setting of one-dimensional
additive Gaussian noise (Example 2.2). For i € d denote

0(1) = min |k(7) — k(7)].

Denote by v, the negative spectral gap, emphasizing the dependence on o.

Theorem 3.4. [2] Consider the setting of Example 2.2. Then under the assumptions of The-
orem 2.1,
1
lim sup 07, < —§E5[5(X1)2]. (14)

o—0

If, in addition, det G # 0, we have

d

g 0% > 5[ () ~ (D)7, (15)

Note that § is not identically zero if and only if there exists at least one i for which k(7) is
distinct from k(j), all j # 4. Thus the upper bound presented above is meaningful only under
this condition; and when the condition holds, the combination of both bounds establish that
the order of magnitude of v, is 2.

Although in general it is an open question whether either the upper or lower bounds can be
improved, let us mention that (14) holds with equality when one assumes that X, is a ‘nearest
neighbor’ process, in the following sense: the transition matrix is given by G = exp(sA) for
some s > 0 and A is an intensity matrix for which |[i — j| > 1 implies A(4,j) = 0 (some

additional technical conditions are required; see [3, Theorem 5]).

Analogous bounds hold in continuous time.

Theorem 3.5. [2] Consider the filtering problem in continuous time, and let the assumptions
of Theorem 2.2 hold. Then P-a.s., for all p,q € P,

Y(p,q) < —2 min W

i,jEd:iZ]
Moreover, the following bounds hold:
1 1
lim sup 0" < —5Es[0(X)7],  liminfo’y, > —2Es[;(/€(Xo) — k(i))?].

4. Hilbert’s projective metric in general state space

The fact established in Corollary 3.1 deserves a deeper look. We will see that this result has an
easy proof not involving Lyapunov exponents or MET, valid in fact in far greater generality.
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Thus in what follows we shall study the filtering problem in a general setting, and present an
extended definition of h, and present an extended version of Corollary 3.1.

Let S be a Polish space, and let S denote the corresponding Borel o-field. Fix a positive
integer £. We will introduce a Markov process X,, taking values in S and an observation process
Y,, taking values in R. We will, in fact, present a Markovian family. To this end, assume we
are given a probability kernel G : S> — R (that is, for every a € S, G(a,-) is a probability
measure on (S,S) and for every E € S, G(-, FE) is a measurable map). Also, we are given a
probability kernel G :S x R — R. We define for every a € S a probability measure P(*) on
(2, F) via

PNX, e B\, Xy € By, ..., Xn €Ep, YI€F,Ys€F,,....Y, € Fy)

= G(a,day) [[ G(wizr, das) [ ] G (i, dys),

FE1 X XEpxXFy X XFp, i—9 i—1

forn €N, E; € S, F; € R, i < n, where, throughout, we denote R = B(R?). For p € M(S,S),
let

- /S P p(da).

Fix a probability measure myp € M(S,S), and let P := P™. Then under P, X,, is a Markov
process starting from initial measure my, and Y, is an observation process. As before, we write
Yy, for the o-field generated by (Y1,Ys,...,Y,), n € N. The exact filter is thus

Tn(p) = Elp(Xn)|Vn],  n>0.

We introduce a reference measure on ({2, ). To this end we will need the assumption: There
exists a probability measure Go on (Re,R) and a measurable mapping g : S x RY — R with
respect to S ® R, such that, for every a € S,

GlaF) = [ gla)Goldy).  FeRr

Define for a € S the reference probability measure ]P’éa)
P (X, € By, Xs € By,...,Xn €E,, iEF,Yoa€Fy,....Y, € F)

= G(a,dz) ﬁ G(xi—1,dz;) ﬁ Go(dys),

FE1 X XEpxXFy X XFp, i—9 i—1

forn e N, E; € S, F, € R, i < n. Denote P§ = [P@p(da) and Py = PG°. Consider the
stochastic process {A,}, n > 0, where Ap =1 and

-

1

]

Then clearly PP(B) = [z A, dP}, for B € o{X;,Y;,i < n}. A use of Bayes rule shows

EO[‘P(Xn)An’yn]

Tn(p) =



/Estimates on Ezxponential Decay 10

We thus let
Pn(SD) = EO[‘P(Xn)An|yn]> (16)

and note that m, = p,/pn(1). Toward writing a recursion for p,, we select a regular conditional
probability distribution

P51 Vo, X = ],
satisfying, for A € S, B € o{X,,Y;,i < n},

P [BN{X, € A}|V,] = /A P (B Y, X, = B)PYY (X, € dB).

Letting
In(aa ﬁ) - Eéa) [AnD)m Xn - /8]7
we can write p, (16) as pr°, where for p € M(S,S),

ph(e) = [[ 2(8)Gu(a.dB) (e, Hp(da), a7

and we denote G,(a, B) = IF’(()O‘)(Xn € B). Let V denote the vector space of finite signed
measures on (S,S). Denote by Jy, the (random) mapping from V to itself, mapping p € V to
pP according to (17). Denoting by 6,, the shift transformation, let also

Jm,n = l]0,nfm 0 O, 0<m<n.
By conditioning, it is clear that for p € P, 0 < m < n,

pﬁ = Jm,nJO,mpa (18)

and consequently, Jo , = Jin nJo,m- This gives rise to the recursion
pg - Jn—l,npﬁfla n Z 17 pg =D (19)

Set P = pP /pP (1), p € P and

v(p, q) = lim sup 1 logdpy (7P, 7)), p,q €P. (20)
n—oo T

A closer look at the recursion (19) shows that it is possible that the measure p, becomes zero
for some n. Here is an example. Consider the degenerate chain X,, = Xy, n > 0, where Xy is
a random variable on {1,2}. Assume the observation process is given by Y,, = X,, for n > 1.
With the notation of the previous section, G = I and D% = Ly, =i If mo consists of an atom

at 1 then P-a.s., for all n,
10
T, =D,G" = ( 0 0).

Thus if p is an atom at 2 then p} = Tip = 0.
In view of the foregoing discussion, we must define 7¥ and ~ more carefully. Thus if for
some ng pb = 0 we let m, = 0 for all n > ng. We extend dry to P U {0} by defining

no
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drv(0,\) = drv (X, 0) = dry(0,0) = 1 for A € P. Thus v(p, q) = 0 on the event that pP takes
the value zero for some n.

The goal is now to show that v can be bounded in terms of contraction coefficient for linear
operators, in a fashion similar to Section 3. To this end we need an extended definition of
Hilbert’s metric. Define on V the partial order < by A < p for A\, u € V if A\(A) < u(A) for
every A € S. Denote by Cy C V the cone of members A of V for which 0 < A, where 0 is the zero
measure, and by C the collection of members of C excluding the zero measure. Two elements
A, 1 € C are said to be comparable if there exist 0 < «, f < oo for which aX < u < BA. Define
h:C? — [0,00] by

Supaes, AMA)/p(A)
infes, A(A)/u(A)

and h(A, u) = oo otherwise, where we denoted S, = {A € S : u(A) > 0}. The function h,
called Hilbert’s metric, is a pseudo-metric on C, and a metric on the space of members A € P
that are comparable to a given A\g € P [8, Ch. 16]. A linear operator mapping V into itself
is positive if it maps C into itself. As shown by Birkhoff [7] and Hopf [22], any positive linear
operator L on V is a contraction with respect to Hilbert’s metric, and

h(A, 1) = log if A\, u € C are comparable, (21)

7(L):=  sup MIA L) _ tanh 7H(L), (22)
0<h(A,p)<oo h()‘nu) 4
where
H(L) = sup h(LA, Lp), (23)
AueC

and 7 = 1 in case when H = oo (see also [8] and [30] for these and various additional useful
facts on the Hilbert metric). The formula above for 7 is an extension of the formula (13) of
Section 3.

We extend h to C3 by letting h(0,\) = h(),0) = h(0,0) = oo for A € C. Further, we let
7(L) = 1 for any linear operator L mapping Cy into itself that is not positive. Such an operator
will be called weakly positive.

To apply this to the filtering equations, note that J,, ,, are weakly positive, and by (18) that,
for p,q € P, one has for any n,m € N,

n
h(pgma p’?lm) < h(p’ CI) H T(Jim—mim)'
i=1
Now, by definition of h, h(ciA, capt) = h(A, ) for any ci,co € (0,00), and thus h(7P, 7l) =
h(pE, pl). Note also that, since 7 < 1, h(pf, p) is monotone in n. By these considerations, as
soon as h(p,q) < oo, a bound on a quantity similar to v (20) follows, namely

. 1 . 1 &
fyh (p,q) :== hmnsup - log h(mb,wd) < hmnsup pra ; log 7 (Jim—m,im)-

In fact, it is easy to prove [3, Lemma 1]

2
<
dTV()‘Hu) = loggh()‘nu)? )\,,UGP,

whence v < 4. We summarize this in the following
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Lemma 4.2. If p,q € P are comparable, or more generally, if inf, h(pP, pl) < oo P-a.s., then
for any positive integer m, P-a.s.,

1
< — S log (Jim—mim) = Tm. 924
7(p,q) < limsup mn; og 7( ) (24)

It is natural to apply this lemma to cases where J has some ergodic properties, so that I,
can be expressed as expectation of a single term. For example, consider the case where for
some g € P, the process {X,,} is stationary ergodic under Pg := P™S. Then under the same
law, so is the sequence {(X,,,Y;)}, and in turn also the process {.J,,}. In this case, I}, is Pg-a.s.
equal to I}, := m ' Eg[log 7(Jom)]. Next, if say mp < 7g then also P < Pg and thus it is true
also P-a.s. that I}, = I},. More generally, the same conclusion will be valid, provided that P
and Pg agree on the tail o-field, because I, is measurable on this o-field. This is recorded in
the following.

Theorem 4.6. [3] Assume there exists mg € P for which the corresponding law Pg makes
{X,} stationary and ergodic. Assume also that the restrictions of both P and Pg, to the tail
o-field, agree. Then P-a.s.,

1
7(p7 Q) < RES[IOgT(JO,m)L p,q € P7 m € N.

Let us exhibit a situation where the above gives rise to an exponential stability result.
Consider the case where the state process satisfies the strong mixing condition. Namely, for
some X\ € P and constants 0 < ¢1,co < 00,

arxG(z,) = e, x €S. (25)

Note that G is a positive operator, and by (22), (23) that 7(G) < 1. We claim that without
any assumptions on the observation process (i.e., on Gy and g), one has 7(Jy1) < ¢ < 1, for
some constant c.

Theorem 4.7. [3] Assume (25) holds for some constants 0 < ci,c2 < oo and A € P. Then
7(Jo1) < c3:= (ca—c1)/(ca+ec1), PP -as., for any x € S. Consequently, under the hypotheses
of Theorem 4.6, v(p,q) <loges <0, for all p,q € P, P-a.s.

Proof. Let a(y) = [ g(B,7)\(dB). We first show that for every a, P(*)-a.s. one has a(Y;) > 0.
To see this, let B denote the set {y € R’ : a(y) = 0}. Then

P)(Y; € B) = /1B G(a,dB)G(B,dy)
< e [[ 16()A@B)9(5.7)Gold)
— e [ 1a(1)a(1)Go(d7) =0.
Next, given A € S let ay := [, g(3,Y1)A(dB) and note by (17) that ciaa < p{(A) < caaa

for every p € P. Hence c1/ca < p}(A)/pl(A) < ¢a/c1, provided ay > 0. Thus, provided there
exists A for which ag > 0, by (21), h(p],p{) < 2log(ca/c1), and by (22), (23), 7(Jo1) <
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tanh[3 log(ca/c1)] = (c2 — ¢1)/(c2 + ¢1) = c3. In view of the first paragraph, one has, in fact,
as =a(Y1) >0 P(®-a.s. for arbitrary «, and we conclude that 7(Jo1) < c3, P ga.s.
The second assertion of the theorem is immediate from the first one. O

It is interesting that Lemma 4.2 may also be useful in non-ergodic situations. We refer the
reader to [13] for a result based on a similar argument in a setup where the state process is
transient (this result was improved in a subsequent paper [14] by other techniques; see also
[31] and [34] for additional treatments of transient cases).

We now consider a continuous time Markov process on a Polish space, observed in white
noise. The precise setting is as follows.

Equip the space 2! = D(R_,S), of cadlag mappings from R, to S, with the Skorohod .J;
topology, and let B' denote the corresponding Borel o-field. Let £22 = C (R, R?) be equipped
with the uniform-on-compacts topology, and denote by B? the corresponding Borel o-field. Let
2 =02'x2? and B = B'®B% For w = (wy,ws) € {2, let the processes X and W be defined via
X;(w) = wi(t) and Wi(w) = wy(t). For a € S let P(% denote a probability measure on (12, B)
under which W and X are independent, W is a standard /-dimentional Brownian motion, and

P(X,, € B, Xy € Ea,..., Xy, € Ep) = /E . Gy, (a,dzy) -+~ Gy, (@1, dy,),
1 XX By

forme N 0<t; <ty <--<ty,and E; € S, i < n. Here, G; is a given Feller-Markov
semigroup. As before, with p € P, associate PP = [P(®p(da) and set P = P™ for some fixed
0.

To describe the observation process let a measurable function k : S — R’ be given. We shall
assume E(@) [f(f |k(Xs)||?ds] < 0o, a €S, t > 0. The process Y; is defined via

t
Yt:/ KX)ds + W, £ 0. (26)
0

Let Yy = o{Ys: s €[0,t]}, and set
1 (p) = EP[p(X0)| W, t>0.

We note on passing that, under various smoothness assumptions on the coefficients [26, The-
orem 6.3.3], f solves the Kushner-Stratonovich equation

M) = ple) + [ mlLelds + [ (ralih) = w1, 4V, = m(R)ds),

for ¢ in the domain of £, where L is the generator of the semigroup G; similarly, one has
7t = pl'/p? (1) where p; solves the Zakai equation

(o) =) + [ ol + [ ipu(ehava)

Consequently, this study can be viewed as one of sensitivity of solutions to these equations
with respect to perturbations in their initial conditions.
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Let us now describe the flow in a way similar to the discrete time case. To this end let

Ay =exp | /Ot<k(Xs),dY5> - ;/Ot IK(X)[2ds},  t=0

Define
P (0) = Ep[p(Xe) Ae Vi),

where under P§, X and W are independent, but each of these processes has the same law as
under PP. Then 7} = p /pP(1), PP-a.s. Let Jo; denote the linear, weakly positive transformation
sending p to p?. Then a result analogous to Theorem 4.6 holds, by similar considerations.

Theorem 4.8. [3] Let assumptions analogous to those of Theorem 4.6 hold for the continuous
time setting described above. Then P-a.s.,

1
7(p7 Q) < EESDOgT(‘]O,t)]a D,q € P7t > 0.

The above result is applicable in the case of a diffusion on a compact manifold. Particularly,
let X; be a diffusion process on a compact manifold M of dimension m. To state the assump-
tions, we embed the manifold in R?, some d € N, and assume that the process is given as the
solution to the stochastic differential equation

dXt - b(Xt)dt + 5'(Xt)th, Xo =,

where W is independent of the observation noise W. It is assumed that the semigroup associated
with X is strictly elliptic on M, and thus (as follows from [18, Ch. 3]), given ¢ > 0 there exist
constants 0 < ¢; < ¢g < oo such that

Cl)\ < Gt(a7 ) < C2A7 o€ S7

where A is the surface measure on M. Arguments similar to the ones described above in the
discrete setting, now based on Theorem 4.8, lead to the following [3].

Theorem 4.9. Under the assumptions above on the process X¢, and assuming also that k of
(26) is twice continuously differentiable, one has that P-a.s., v(p,q) < —c, for all p,q € P,
where ¢ > 0 is a deterministic constant.

We now make some further remarks on small noise asymptotics. First, let us mention that
the upper bound (14) continues to hold in a setting of countable state space; moreover, under
suitable assumptions, a lower bound is also valid, that is different from (15) but sufficient to
deduce that the order of magnitude of v, is 2. These fact were proved by other methods in
[3, Section 5.

Next, in a continuous state space, the following example was studied in [3] (the proof is
based on the estimate from Theorem 4.6, with m = 2).

Theorem 4.10. Let S = [0, 1]. Assume that G(a,dB) = G(a, B)0(dB), where £ is the Lebesgue
measure and G is three times continuously differentiable on S*. Assume also that the observa-
tions are of the form (2) (from Ezample 2.2), and that k is C* on S, while the derivative of k
18 bounded away from zero. Then P-a.s., for every p,q € P,

T sup v(p,q)

< —1. 27
o—0 log% - ( )



/Estimates on Ezxponential Decay 15

A direct computation in the Gaussian case reveals the behavior 1/o rather than log(1/0). In
view of this it is plausible that the above results should be possible to improve upon. A similar
situation occurs in the case of a diffusion on R, where [1] bounds the rate by log(1/0), whereas
an analogous analysis of the Kalman filter on R in continuous time [27] shows dependence of
the form 1/0. Under some restricted assumptions, the behavior 1/o is established in [4], but
the question is open in any reasonable generality.

The techniques involving Hilbert metric appear to work well in a variety of setting where
the state space is compact, but other than in some trivial cases, they usually fail when the
space is noncompact. An exception is the contribution [23], where such techniques are used in
conjunction with very clever considerations to establish stability properties of the filter under
mixing assumptions on the state process, which lies in R?. See also [21] for a refinement of this
result.

Finally we would like to point out the usefulness of Hilbert metric techniques in treating
a more general problem, namely the sensitivity of the filter to perturbations in the transition
kernel as well as the initial condition. The result is borrowed from [12]. To this end, let us go
back to the setting of Theorem 4.7. Namely, we assume that (25) holds for some 0 < ¢1 < ¢2 <
oo and A € P. In addition, assume we are given a sequence G,, of probability kernels that
approximate G in the following sense: G and G,, all admit transition probability densities,
g(-,-) with respect to A, on (S,S); for every m, g(-,-) and g (+,-) are zero and positive on the
same sets; and log g,,, converge to log g on the set {(z,y) € S? : g(z,y) > 0}. We are also given
T € P, converging in total variation to mg. Denote by W,(Lm) the filter that uses the initial data
T and the transition kernel G,,, and as before, denote by m, the exact filter. Furthermore,
assume that the observation process is of the form Y,, = k(X,,) + W,,, where W,, are R¢-valued,
i.i.d., with a bounded density with respect to the Lebesgue measure. The proof of the following
result is based solely on elementary properties of the Hilbert metric.

Theorem 4.11. [12] Under the above assumptions one has

lim sup dpy (7™, 7,) = 0.
M=% neN
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