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INVARIANT MEASURES FOR SDES DRIVEN BY LEVY NOISE:
A CASE STUDY FOR DISSIPATIVE NONLINEAR DRIFT IN
INFINITE DIMENSION*

SERGIO ALBEVERIOT, LUCA DI PERSIO}, ELISA MASTROGIACOMO¢$, AND
BOUBAKER SMIIY

Abstract. We study a class of nonlinear stochastic partial differential equations with dissipative
nonlinear drift, driven by Lévy noise. We define a Hilbert—Banach setting in which we prove existence
and uniqueness of solutions under general assumptions on the drift and the Lévy noise. We then prove a
decomposition of the solution process into a stationary component, the law of which is identified with the
unique invariant probability measure p of the process, and a component which vanishes asymptotically
for large times in the LP(u)-sense, for all 1 <p < +oo.
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1. Introduction

Stochastic differential equations for processes with values in infinite dimensional
spaces have been studied in the literature under different assumptions on the coefficients
and the driving noise term. They are intimately related with stochastic partial differen-
tial equations (SPDEs), looking upon the processes as taking values in the infinite dimen-
sional state space expressing their dependence on the space variable. Among the by now
numerous books on these topics for Gaussian noise let us mention [46,47,52,57,77,80],
see also, e.g., [1-3,6,27,38,40,48,51,62,67,73]. For the case of non Gaussian noises see the
books [30,66,75,80] and the papers [7,20,25,26,29,31,37,53,54,56,61,64,65,68-72,78,79)].

In [21] a study was initiated concerning a class of non linear stochastic differential
equations with Lévy noise and a drift term consisting of a linear unbounded space-
dependent part (typically a Laplacian) and an unbounded non linear part of the dissi-
pative type and of at most polynomial growth at infinity.

This class is of particular interest since it contains the case of FitzHugh-Nagumo
equations with space dependence, on a bounded domain of R™ or on bounded networks
with 1-dimensional edges. Such equations are of interest in a number of areas including
neurobiology and physiology, see, e.g., [4,5,32,35,36,55,60,63,82-87] . It is also related
with the stochastic quantization equation in quantum field theory, mostly studied with
Gaussian noise, see [1,11,14-18, 23,44, 45, 58,59, 74] and references therein. See also
[10,12-17,20,26,31,35,53,54,71,72] for related equations with Lévy noise, and [8,9] for
related work in hydrodynamics and [19, 39, 43,49, 50] for applications in mathematical
finance.

For the SPDE equations of the FitzHugh—Nagumo type with Lévy noise studied
in [21], existence and uniqueness of solutions was proven, as well as existence and
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uniqueness of invariant measures. Moreover, asymptotic small noise expansions for
the solutions have been established (see [21] for the case of Lévy noise and [6] for
the case of Gaussian noise). For other works on asymptotics for S(P)DEs see also,
e.g. [18,22,24,28,41,78]. In the present paper we further work in the framework set up
in [21] and provide a decomposition of the solution process as the sum of a stationary
component and a component which vanishes asymptotically for large times in the LP-
sense, for all 1 <p< 400, with respect to the underlying probability measure.

The law of the stationary component is then identified with the unique invariant mea-
sure of the solution process.

This is a considerable extension, using new methods, of a result that was proved before
in [5] where the noise is of Gaussian type.

The structure of this paper is as follows. In Section 2 the setting for the infinite
dimensional stochastic differential equations with linear drift and Lévy noise is de-
scribed. Cylindrical Lévy processes are hereby introduced and the invariant measures
for Ornstein—Uhlenbeck processes driven by the corresponding noises are discussed. In
Section 3 the results on existence and uniqueness of solutions of such equations with
non linear drift and of corresponding invariant probability measures are recalled. In
Section 4 the main theorem giving the additive decomposition of the solution process
in a stationary and an asymptotically small component is formulated and proven. Its
proof uses a double indexed finite dimensional approximand, one index m, referring
to a Yosida approximation of the non linear term (which we allow to be non globally
Lipschitz, typically with polynomial growth at infinity!) and the other one, n, referring
to n-dimensional approximations of the SPDE.

In the proof results on stochastic convolution (based on [75]) and Gronwall’s type
estimates are exploited. Technical details concerning the proof are presented in the
Appendices A and B. Applications to the study of models described by PDE’s of the
FitzHugh—Nagumo type with Lévy noise will be presented in further work. Also, we
intend to exhibit explicitly in some cases the form of the invariant measure (for first
results in this direction we refer to [5] and [7]).

2. The infinite dimensional Ornstein—Uhlenbeck process driven by Lévy
noise

The study of stochastic evolution equations driven by Lévy noise is of current in-
terest. In this section we concentrate on the linear stochastic differential equation

dX(t)=AX(t)dt+dL(¢), t>0, 2.1)
X(0)=z€H, '
where H is a real separable Hilbert space, (L(t))¢>0 is an infinite dimensional cylindrical
symmetric Lévy process and A is a self-adjoint strictly negative operator generating a
Cy-semigroup. In particular we are going to recall a few results concerning the well-
posedness of the above equation (Section 2.1) and the existence and uniqueness of
explicit invariant measures (Section 2.2), in the case where A satisfies Hypothesis 2.1
below, mainly following [76]. See also, eg., [30,31,42,80].

2.1. Cylindrical Lévy process. Let us recall that a general Lévy process
(L())i>0 with values in a real separable Hilbert space H is a stochastically continu-
ous process on some stochastic basis (€2, F,(F¢)i>0,P), having stationary independent
increments and such that L(0)=0, P-a.s. Without loss of generality, we can assume
that L(t) has cadlag (i.e. right continuous with left limits) trajectories in H, since every
Lévy process has a cadlag modification (see [75, Theorem 4.3]). Moreover, one has the
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following infinite dimensional Lévy-Khintchine formula:
E[e!T®)%)] = exp(—t1p(u)), ueH,t>0, (2.2)

where () is the scalar product in H and the exponent ¢ can be expressed as follows:

<ei<u,y> 1_ fi‘[;jé) v(dy), ueH. (2.3)

() = 5 (Quia) e~ [

H

Here @) is a symmetric non-negative trace class operator on H, a € H and vg is the Lévy
measure or jump intensity measure associated to (L(t));>0, i.e. v is a o-finite Borel
measure on H such that v({0})=0 and

/ (Jy> A1) (dy) < +oo.
H

We shall say that L(t) is generated by the triplet (Q,v,a) (in analogy with, e.g., [80,
Chapter 2, Section 11, pgg. 65-66]. Let us remark that the integral on the right hand
side of (2.3) can also be written with the term — ff';‘é replaced by —i{u,y) xp(y), with
D the unit ball in H, and a replaced by

a:a+/ﬂy (1+1|y|2—><13(y)> v(dy).

In this paper we shall mainly be concerned with a concretely given cylindrical Lévy
process L= (L(t))¢>o defined by the orthogonal expansion

L(t)=>_ BuL"(t)en, (2.4)

where e, is an orthonormal basis in H, L™ = (L"(t))¢>0, L"™(0) =0, are independent real
valued, symmetric, identically distributed Lévy processes with neither a Gaussian part
nor a deterministic one defined on (2, F, (F;)1>0,P). Such a process L, whenever it exists
as a Lévy process on H, will have Q=0 and a=0. Symmetric means that the Lévy
measure vg associated with L™ () is independent of n and satisfies vg(A) =vr(—A) for
any Borel subset A of R. Moreover, 3,,n €N, is a given (possibly unbounded) sequence
of positive real numbers. Below we shall discuss choices of /3,, such that L(¢) will indeed
belong, for every ¢t >0, to a Hilbert space.

We assume that (e, )ncn is made of the eigenvectors of the operator A in Equation
(2.1), A being assumed, in particular, to have purely-discrete spectrum. More precisely
we make the following assumptions:

HypoTHESIS 2.1. A is a self-adjoint, strictly negative operator with domain D(A)
such that there is a fived orthonormal basis (en)nen in H verifying: (en)nen C D(A),
Ae, =—Npen, with A\, >0, for any n €N and A\, T+o00.

REMARK 2.1. From the above assumptions it follows that:
(1) A generates a contraction symmetric Cp-semigroup e, t>0, on H. The action
of et on any element u €M can be written as

—+o0
etAu:Zef)"“t(u,emek, keN, t>0,
k=1

with strong convergence in H.
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(2) Since the law of L™ ,n€N is assumed to be symmetric, independent of n we
have, for any ne€N, ¢t >0, for the characteristic function of L™:

E[eihL" (t)] _ e*tw]]g(h) ,

with ¢g being given by

r(h)= / (1—cos(hy))va(dy), heR. (2.5)

The definition of cylindrical Lévy process in Equation (2.4) has of course to be
supplied with suitable assumptions on the j3,. Following [76, Section 2], we can prove
that under such assumptions it is then possible to find a suitable Hilbert space U (see
Proposition 2.1 below) where (L(t));>o is a well-defined Lévy process (in the sense
described at the beginning of this subsection with H replaced by U). This is equivalent
to giving conditions under which the series on the right hand side of Equation (2.4)
converges in H. To this end, we recall that any infinite dimensional separable Hilbert
space H can be identified with the space ¢2, using a basis (e, )nen. In general, for a
given sequence p=(p,)nen of real numbers, we set

6/2, =< (z,) €ERN: inpi <+o0
n>1

The space /7 becomes a Hilbert space with the inner product (z,y) :zZnlenynpi
for x=(x,),y=(yn) €2 For p,=1, VneN, we have (2=¢>. We quote from [76,
Proposition 2.4] the result which provides conditions on 3, such that the cylindrical
Lévy process of the form given in Equation (2.4) is well-defined in some Hilbert space

Uu.

PROPOSITION 2.1.
(1) The following conditions are equivalent:

(4) Z( L L™ (tg))? < 400 for some ty>0, P—a.s.;

(#4) Z(ﬁnL”(t))2 <400 for every t>0, P—a.s.;

(i) Z<Bi/|<1//3 ZUQVR(dy)+/|>1/ﬁ VR(dy)> < oo

n=1

(2) The cylindrical Lévy process L given by Equation (2.4) is a Lévy process taking
values in the Hilbert space Z/{:zﬁf,, with any weight p=(pp)nen, pn >0, such
that

(o]

> (ﬂiﬂi/ yQV]R(dy)JF/ VR(dy)> < +o0.
Pan|y|<1 Pnﬁn‘ylzl

n=1

Now let us consider the Ornstein—Uhlenbeck process described by Equation (2.1),
with L given by Equation (2.4), under Hypothesis 2.1. As a consequence of our as-
sumptions and using the representation m:Z:z Tpe, for any x€H, x, €L?(R), we



BOUBAKER SMII, ET AL. 961

can decompose the solution process X (t), t>0 of Equation (2.1) as

+oo
X(t)= ZX”(t)en,
n=1
with X" (t), t >0, the solution of the one dimensional stochastic differential equation

(2.6)

AX™ (1) = — A X" (£)dt 4 Bnd L7 (1),
X"(0)=z,€R, neN.

The A, are the eigenvalues of A, as in Hypothesis 2.1. The condition X (0)=z€H
corresponds to having X" (0) ==, with (z,,)nen € £2(R). Note that X (¢),t>0 can also
be looked upon as solution of Equation (2.1) in RY. The solution of Equation (2.6) is
the stochastic process

t
X"(t)=e Mz, +/ e M=) g AL (s), neN, t>0.
0
The real-valued processes X™, for n €N, can be assumed a.s. to be cadlag (by a special

finite dimensional case of the result in [62, Theorem 4.3, pag.39]). As follows from [76],
if Hypothesis 2.1 holds and the L™ are as above, then from this we obtain

X(t)=e Mz +La(t), (2.7)
where
(t s)A = —>\n(t—s) nig) e
La(t):= /0 dL(s g(/ BndL™( )) " (2.8)

Moreover if Hypothesis 2.1 and

+°O 1/Bne*n 1
7/ ( (u)+u1/)1(u)) du < +o0,

1/8n
holds, for

olu) = U2 du

vol) /IyISu el
1) = VR du s

Y1(u) /|y|>u (duw)

then we have that (X (t));>0 is Fi-adapted and Markovian. The convergence of the
series in equality (2.8) is to be meant in probability (see [76, Theorem 2.8]). Using
point (2) in Remark 2.1 and following [80, pag. 105], we can compute the characteristic
function of the X" (¢):

E[eihxn<t>]_exp( Mty 7/ Yr(e =95, h)ds), heR,t>0,neN,

where g is the function defined in Equation (2.5).

In the following we shall provide an application of this result to the construction
of an invariant probability measure for Ornstein—Uhlenbeck processes driven by a quite
general class of symmetric cylindrical Lévy noises, which we shall henceforth call, for
simplicity, OU-Lévy driven processes.
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2.2. Invariant measure for the infinite dimensional OU-Lévy driven pro-
cesses. Following, e.g. [33] we say that a probability measure p on a complete separable
metric (i.e. Polish) space H is invariant with respect to a Markov semigroup (P;):>o,
with transition probability kernel P;(x,dy), x,y € H on H if for any Borel subset ' C E
and any ¢ >0 we have p(I') = [ u(dz)Py(z,T'). We say shortly that 4 is an invariant mea-
sure for (P;)i>0. See, e.g., [75, chapter 16] for equivalent formulations of this property,
and, eg., [3] for a general discussion.

ProOPOSITION 2.2.  Assume Hypothesis 2.1. Moreover, assume that 3,, n€N, is a
bounded sequence and that the symmetric Lévy measure vg appearing in Equation (2.5)
satisfies

+oo
/1 log(y) e (dy) < oo.

Finally, assume that
i i <+o00
n=1 )\" 7

with the X\, as in Hypothesis 2.1. Then the Lévy driven Ornstein—Uhlenbeck process
X =(X(t))i>0 given by Equation (2.7) admits a unique invariant measure.

Proof.  The proof follows basically [76, Proposition 2.11], adding however some
explanations which we retain necessary for later use. To show that there exists an
invariant measure we first notice that (according to [80, Theorem 17.5 pag. 108]) the
one dimensional Ornstein—Uhlenbeck process X™(¢) has an invariant measure p,, which
is the law of the random variable

/ e UG, dL"™ (u),
0
having characteristic function
i =exp (= [l gan),  hek
0

List us consider the product measure p=1I,>1/, on RN, This is the law of the family
(&) nen of independent random variables, where

f_n::/ efA"uﬂndL”(u), n>1.
0

We underline that &, is an infinitely divisible real-valued random variable. Now define
=" &nen. According to [76, Lemma 2.3] the random variable ¢ takes values in H
if and only if the Lévy measure v, of £, satisfies

Z/R(l/\y2)1/n(dy) < +oo. (2.9)

Exploiting the result in [76, Proposition 2.11], we deduce that condition (2.9) is satisfied,
hence ¢ takes values in H. This implies that p(H)=1.
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In the following we are going to prove that p is the unique invariant measure of
X given by Equation (2.7), by showing that, for any z €M, lim; ., X (t) exists in
probability and one has

lim X(¢t)=¢ in probability. (2.10)

t—+4o00

¢ is defined above and is also given, as seen from Equation (2.7) and Hypothesis 2.1 on
A, by

t
La(+o0)= lim [ e ®4dL(s).

t——+o0 0

In fact, let us consider first the case x =0 in Equation (2.7). In this case we have from
Equations (2.7) and (2.8),

t
X(t)= / eA=IdL(s).
0
Set:
t
X(t) = / e Mn(t=9)g d1n(s),
0

so that
Xt =Y _ X"(t)en.
n=1
We recall the following identity:

t
E [eihfs 9(“)01“(“)} =exp <—/ wR(g(u)h)du) ,heR,0<s<t,

which holds for any real continuous function g on [s,t], see [80, pag. 105]. Let us define,
for any t >0, &,(t) := fg e~ "B, dL"™ (u). Then if we compute the characteristic function
of &, (t) we see, by a change of variables, that X" (¢) and &, (¢) have the same law. This
fact allows us to estimate the following quantity:

ac(t):=P(|X(t)—&]*>¢), for any €>0,¢>0.

Recalling our temporary choice z =0, and using the definitions of X (¢) in Equations
(2.7) and (2.8), and the fact that

g: Zénen
n=1

with
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we have, by Parseval’s formula,

2

ac(t)=P iX"(t)enff_ >€
n=1
oo o 2
=P ZX"(t)eanfnen >€

n=1 n=1

But using the fact that X™(¢) and &,(t) have same law and that the joint laws of

(X™(t),€) and (&,(t),€) also coincide, we have

Z fn(t)en - Zgnen
n=1 n=1

2
ac(t)=P >e |, t>0.

Using the definitions of &, (t) and &, we have, by Parseval’s law:

2

ac(t)="P >e€

00
t

52 [ )

Moreover, (see [76, pag. 11]) it is possible to prove that the law of the random variable
in the latter term in the previous expression coincides with the one of

D e g (1)

n=1

We then have, for any ¢ >0,

ac(t)=P (i e 2nte2 (1) > e) <P (e‘z)‘lt ig%(t) > e) =P(|¢]* > e*Mte).  (2.11)
n=1 n=1

Letting ¢t — 400 we find lim; 4o ac(t) =0, for any €>0. From inequality (2.11) it
follows then the claim (2.10) for the case =0. The general case, © #0, can easily be
obtained by translation. 0

REMARK 2.2. For further use (see Section 3.2), we emphasize that from the proof of
the claim (2.10) we can also see that, for any ¢ >0, the random variables

0

t 0ot

/ e(t=944L(s) and  £(t):= Z/ e M5B, dL"(s)e,
n=1 0

have the same law. Hence we obtain that the random variable

t
Ly(400):= lim e(t=944L(s)

t——+o0 0

is well-defined (the limit being in probability) and its law coincides with that of the
random variable &.
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3. The stochastic semilinear differential equation

3.1. The state equation: existence and uniqueness of solutions. In this
section we study a semilinear SDE driven by Lévy noise, thus extending the setting of
Section 2 to include a non linear drift term. Basically, as in the setting of [21] and [75],
we consider a stochastic differential equation of the form

{dX(t):AX(t)dt+F(X(t))dt+BdL(t), t>0 (3.1)

X(0)=z€ D(F)

where the stochastic process X = (X (t));>0 takes values in a real separable Hilbert
space H, A is (as in Section 2) a linear operator from a dense domain D(A) in H into
H which generates a Cp-semigroup S(t) =e*4, t >0, of strict negative type, in the sense
that [|e*|| < e, for some w>0 and all >0 (in Section 2.1, Hypothesis 2.1 we had
W= Al)

B is a linear bounded operator from a suitable Hilbert space Y (which is to be
made more precise— see Remark 3.1 below) into H. F' is a mapping from its domain
D(F)CH into H, continuous, nonlinear, Fréchet differentiable and such that

(F(u)—F(v)—n(u—v),u—v) <0, for some n>0 (3.2)

and all u,v € D(F'), where (,) is the scalar product in H.

The connection between A and F' consists in requiring that w>mn, with w defined
at the beginning of the present section and 7 given by condition (3.2). By this A+ F
is maximal dissipative (or m-dissipative) in the sense of [46, pag. 73], i.e. the range of
Al —(A+F) is H, for some - and consequently for all - A > 0.

We assume that L is a cylindrical Lévy process according to the description given
in Section 2.1, i.e.

L(t) = Z BnL" (t)ena
n=1

with (8,)nen a given (possibly unbounded) sequence of positive real numbers,
(L™(t))nen,t >0 a sequence of real-valued, symmetric, i.i.d. Lévy processes without
Gaussian part and (e, )nen an orthonormal basis of H. Moreover, we will work under
Hypothesis 2.1, hence assuming, in particular, that (e, ),en is made of eigenvectors of

A.

REMARK 3.1. According to Remark 2.1 and Proposition 2.1 and the subsequent
paragraph, identifying H with the space £2, the cylindrical Lévy process L(t) is a well-
defined Lévy process taking values in the Hilbert space U ::éf) for a suitable sequence
p=(pn)pey- This means that (see Proposition 2.1, 1.(i) or 1.(ii))

Z(ﬁiL”(t)zpi) <400, foranyt>0, P—a.s.

n=1

We assume that B is a linear bounded operator acting on U with values in H. Through
the identification of H with £2 we can think of BL(t) as written in the following form:

BL(t)= bufBnL"(t)ex, t>0, (3.3)
n=1
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with (b, )nen such that SuPneNfTZ < +o00.

L can be assumed to have cadlag paths (as follows e.g. by [30] and [75, p.39]).
We assume as in Equation (2.4) that it is a pure jump process, in the sense that no
Gaussian nor deterministic part is present. In what follows we introduce several objects
and hypotheses, which we illustrate below (Remark 3.2 and Example 3.1): B is a reflexive
Banach space continuously embedded into H as a dense Borel subset. We assume that
A, Fip are almost m-dissipative in B, in the sense that Az+wl|z and Fijz+nl5
are m-dissipative in B, where |z stands for restriction to B. Moreover we assume that
D(F)> B and that F maps bounded subsets of B into bounded subsets of H. We also
assume that the stochastic convolution L 4(t) of BAL(t) with S(t)=et4, i.e.

La(t) :_/OtS(ts)BdL(s), >0, (3.4)

has a cadlag version in D((—A4,,)*) for some a € [0,1). Finally, we impose the following
condition: for all 7'>0

/T|F(LA(t))|Bdt<+oo, P—a.s. (3.5)
0

(where P is as in Section 2.1, see [75, p. 183] for more details). It follows from our
assumptions that L 4 is square-integrable, F;-adapted (where F; is as in Section 2.1 the
natural o-algebra associated with L) (see [75, p. 163]).

REMARK 3.2.  We give two cases where the property (3.4) of (L4(t));>0 holds:

(1) B is a Hilbert space and S(t) is a contraction semigroup in this space B and
B L(t) takes values in B; see, e.g. [75, p.158, Theorem 9.20].

(2) S(t) is analytic in B and BL has cadlag trajectories in D ((—A,)*), for some
a€0,1) (see, e.g. ( [75, p.163, Prop. 9.28]).

ExamMPLE 3.1. Let us provide an example for the setting (H,U,B,L,A,F) where
both conditions (3.4) and (3.5) hold. It suffices to consider the case B=1, since the
general case B#1 can be covered by modifying the pr, k€N in the definition of U.
Let ACR?, bounded, open, with smooth boundary, d€N, and let H=U:=L*(A). Let
F be of the form of a multinomial mapping of odd degree 2n+1, n€N, i.e. I is a
mapping of the form F(u)=gon+1(u), u€R, where gont1:R—R, is a polynomial of
degree 2n+1 with first derivative absolutely bounded from above, see [21]. It follows
that D(F)=L*®"+D(A)S L2(A), for any n€EN. We take B:=L?"(A) with p>2n-+1.
Let A=A be the Laplacian in L?(A) with Dirichlet boundary conditions on the boundary
OA. Then A satisfies Hypothesis 2.1. Let L be a stochastic process on H=L?(A) of the
type described in Remark 3.1, and such that the corresponding Lévy measure v salisfies

/ (@l 2y 1(d) < 00, (3.6)
L2(A)

where WH2P2n+1) 4s the fractional Sobolev space in L? (A) with given index 3> 0; more-
over we require flx |z|* v(dz) +v(z||z| > 1) < +o00. From property (3.6) (similarly as

) C L2+ (A) for some >0

<1

in [75, Prop. 6.9]) it follows that L(t) € D (—A;’p@m_l)

and any t >0 and has cadlag trajectories in D ((—Agp(%H)

)), where Agp(25,41) denotes
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the generator of the heat semigroup et42ren+1) t>0, with Diricklet boundary conditions
operating in LtV (A). Then similarly as in [75, Prop. 9.28, p.163 and Theorem
10.15, pag.187], L4 is well-defined and satisfies conditions (3.4) and (3.5).

Now we are ready to state the main result of this section, which concerns the
existence and uniqueness of solutions to Equation (3.1). We refer to [21, Theorem 4.9]
for the proof.

THEOREM 3.1.  Assume A,Q,F,L satisfy all previous assumptions and let L o satisfy
conditions (3.4) and (3.5) above. Then there exists a unique cadlag mild solution to
the SDE (3.1) (with B=1) in the sense of being adapted, cadlag in B, and satisfying
almost surely

X(t):S(t)x+/S(t—s)F(X(s))ds—i—LA(t), >0, (3.7)
0

for any x € BC D(F), with X (t) € D(F) for all t>0.

For each x € H there exists a generalized solution of Equation (3.1), i.e. there exists
(Xn())nen, t>0, X, (t) € B, where X,, are unique mild adapted solutions of Equation
(3.1) with X,,(0) = and such that | X, (t) — X (t)|,, = 0 on each bounded interval t € [0,T
for any T >0, as n— oo.

Moreover X (t) defines Feller families on B and on H, in the sense that the Markov
semigroup Py associated with X (t) maps, for any t>0, Cy(H) into Cp(H) and Cy(B)
into Cp(B).

3.2. Existence and uniqueness of an invariant measure. In the following
we deal with the asymptotic behavior of the Markov semigroup corresponding to Equa-
tion (3.1). We will see that in our case, in addition to existence and uniqueness of the
invariant measure p (whose notion has been recalled in Section 2), we can prove that it
is also exponentially mixing. We quote from [75, chapter 16] the definition of exponen-
tially mixing invariant measure. Let Lip(H) be the space of all real-valued Lipschitz
continuous functions ¢ : H — R endowed with the norm || ||oc + || || Lip, With |[¢)]lec the
sup-norm and

[ (z) —P(y)|

; (3.8)
\x—y|H

[¢[] Lip :=sup

Ty

|¥]| Lip is said to be the smallest Lipschitz constant for 1, see [75, p.16]. We say that an

invariant measure p is exponentially mixing with exponent w >0 and bound function
¢:H— (0,4+00) with respect to a Markov semigroup (P,);>0 if

th(fﬂ)/Hw(y)du(y)‘édm)e‘”tlli/fup’ VeeM, Vt>0, Y eLip(E).  (3.9)

If o is exponentially mixing, then P(x,T') — u(T') as tT+oo for any Borel subset I" of
E (cfr. [46] and [75], p. 288).
We have the following from [75, Theorem 16.6 p.293]:

THEOREM 3.2.  Let us consider the SDE (3.1) under the assumptions on A and F
given at the beginning of the Subsection 3.1 and under the assumptions of Theorem 3.1.
Assume, in addition:

iggE(ILA(t)IH+|F(LA(t))|H) < +oo.
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Then there exists a unique invariant measure (i for the Markov semigroup (P;);>o on H
associated with the mild solution X of Equation (3.1) (i.e. (P;)i>0 gives the transition
probabilities for X ).

s exponentially mizing with exponent w—+n (with w as in Section 3.1 and n as in
condition (3.2) and a bound function ¢ of linear growth in the sense that

le(x)| < C(|z|+1), (3.10)

for some constant C >0 and for all x € H.

4. Decomposition of the solution process in a stationary and an asymp-
totically small component

Let us consider the cylindrical Lévy process L= (L(t))¢>0, as in Sections 2 and 3.
Following [75, p. 295], let L(t), t€R be the corresponding double-sided process such
that L(t)=L(t), t>0 and L(—t), for t>0 is a process independent of L(t), t>0 and
such that all finite dimensional distributions of L(—t) coincide with those of L(t), t > 0.

Our aim now is to split the solution X (¢) of the Equation (3.1) into the sum of a
stationary process r(t) and an asymptotically (for ¢ — +o0) vanishing process v(t). We
will split the solution X,(ff),n,m € N, of an approximating equation (see (4.2) below)
into the sum of a stationary process rgf) and an asymptotically vanishing process U%L )
satisfying some suitable properties to be made precise below.
Let {B,}nen be a sequence of finite dimensional subspaces of the Banach space B
introduced in Section 3 and {II,} a sequence of self-adjoint operators from H onto B,
such that IT,,x — z in B, for arbitrary « € B. The existence of such spaces and operators
can be proved as in [89, Proposition 3].

Moreover let F,,,m €N be the m-th Yosida approximation of F' (i.e. Fy,:=m(mlI—
F)~1). We know that F}, is Lipschitz continuous and it satisfies the following estimates:

|Fy(2) — F(x)|3 — 0, m— o0, x € D(F)
| Fo ()| < | F(2)|3, x€D(F), VmeN

and
(Fp(2) = Fp(y),x—y) <m|z—y[?, ¥YmeN.

(see [46, pag.44]). For any n,m € N we consider the following families of equations

Ax () = AXSY (4)dt +11, Fpy (1L, X5 (#))dt + 11, BAL(), (1)

XM 0)=T,zeH, '
and

dX ™ (t) = AX ™) (t)dt + 11, F (11, X ™) (t))dt + 1T, BAL(t), (42)

XM (0)=M,zcH, '

which can be seen as approximating problems relative to Equation (3.1).
We are going to prove that the unique solution of Equation (2.7) admits a charac-

terization in terms of a stationary process r and a process v which vanishes at t — 4oc0.

To this end, we proceed by splitting the solution qu?) of the approximating problems

into the sum of a stationary process 7‘52 ) and an asymptotically vanishing process vgf )
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satisfying suitable properties. We shall work under the following additional assumption:

HyPOTHESIS 4.1. L(t) has finite moments up to a certain order p=2a, a €N. Equiva-
lently, the Lévy measure v satisfies the inequality

/ lz|fv(dz) < +o0, k=1,...,2a.
|z|>1

In particular, L™ (t), n>1 has finite moments up to a certain order p=2a,a € N. Equiv-
alently, vg satisfies the inequality

/ |z[Fug(de) < +o00, k=1,...,2a.
|z|>1

(n (

Let us define the two sequences of Fi-adapted processes ry, ) and U ) respectively such

that v(")( t)= 7(,1)( )—r,(:f)( t), with r{™ a solution of the equation

() (¢ / S(t— )L Fon T () (8))ds + L5 (1), (4.3)

with L"(t), t €R, being defined by L™ (t) =limg— 400 LG (t), with

t
LY (t):= [ S(t—s)II,BdL(s),t>—a, a>0

—a

and F,,II, are as above. -
Let us see first that the random variable L%"(t) is well-defined, for any t€R. In
fact, computing first formally, we have

E|L" (1))

n t
Z </ GiAk(tis)ﬂkbk de(S)> e
k=1 \W ¢
n 2
- ZE
k=1

2
=E

t
/ e M =5) g b ALF (s)

n t 2
=>E / e M(t=8) g </ Bkbk|x\N(ds,dz)+/ Bkbk|x]\7(ds,dz)>
k=1 —a |z|>1 lz|<1
noont
:Z/ ekt dg BEvZ || vr (d) + BEvZ x| vr (d)
k=1 —a |z|>1 lz|<1
=2 [1(1—62“““))( BRbilePrm(dz)+ [ BRbi |x|2uR<dx>)1
el R |z[>1 |z|<1
- 1 2 2
<> [2)%< %b |z|" ve(dz) + Bibi| ] (dl‘)ﬂ-
k=1 |z|> |z]<1
By assumption the latter term is bounded and, in particular, we have
n
<C,

‘1" 272,12 2,91 12

k=1
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where C is independent of n and a. This implies that L% (¢) is indeed well-defined and
also that

t
L"™(t)= lim LY™(t) = / S(t—s)I,BdL(s)
a—r0o0 — 00

t
L¥ ()= lim lim L§"(t)) = [ S(t=5) BAL(s)

are well-defined as mean-square integrable processes, (where we recall that S(t)=et4).

Similarly, we can also prove that the stochastic convolution

/O S(t—s)IL, BdL(s)

introduced below in Equation (4.9) is well-defined as a mean square integrable process
for any t > 0.

We give the following notion of solution for the differential form of Equation (4.3),
namely

dr(™ (t) = Ar(M (t)dt +-11,, F, 1L, (7™M (£))dt + 11,, BAL(t), teR, (4.4)

with limy_, oo 7l )(t) =0( in the sense explained after estimate (4.7) below).

DEFINITION 4.1. An Fi-adapted process r,(,’Z') is said to be a mild solution to the

differential form (4.4) of Equation (4.3) if it satisfies the integral equation (4.3) for any
teR.

THEOREM 4.1. For any n,meN, there exists a unique mild solution n(ff) to the
differential form of Equation (4.3), such that

supElr) (0)]5, < G (4.5)
teR

for every 2<p<-+oo and for some positive constant Cy, (independent of n and m). Fur-

ther, m(,?) is a stationary process, that is, for every h€ERT, k€N, any —co<ty... <t <

+oo and any Ai,...,Ax € B(H) we have

P(r{(ty+h) € Ay,...,r (t+h) € Ap) =P (1) € Ay,... .1V () € Ap).

Proof.  Let us first prove the uniqueness: Assume that (z(t))ier and (y(t))ier are
two solutions of Equation (4.4). Dissipativity of A+ 11, F,,(II,,), which follows from our
assumptions on A and F, implies
dla(t) —y(t)[?

(A(z(t) —y () + 1 Frny (M (t)) — 1 i (Tny (1)), 2(8),2(t) —y(¢))dt,  teR
—2(w =)z (t) —y(t)*dt.

IN

By using Gronwall’s lemma, we deduce from this that for any £ >0 and ¢>—¢ the
following inequality holds

[2(8) = y(8)]? < (=€) —y(—€)[Pe 27,
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Letting £ — 400 we conclude that x(t) =y(¢) for any t € R (here we use the requirement
w>n put after condition (3.2)). For the existence of a solution i )( t) to Equation (4.3)
let i (t,—£), £>0 be the unique solution of the equation:

{drg?)(t,g)—Arﬁ?)( )t + I, Py LT, (2 (¢, —€))dt + L, BAL(¢), ¢>—€, (46)

r&l)(—f,—ﬁ):ewﬂnx, reH.

Let us note that Equation (4.6) has indeed a unique solution being a finite dimensional
Cauchy problem with Lipschitz and dissipative coefficients, see, e.g., [75, Prop. 9.8,
pag.146] for details. From the smoothness properties of the stochastic convolution, one
can assume that 7 )(-,75) admits a B- cadlag version (with B as in Section 3), which

we still denote by r(")( —£). Consequently, for any ¢t €R, we can define r(")( t) as the

limit of rm)( t;—¢&) for £ — 400 and this turns out to be the solution of Equation (4.3).
We will first prove that, for any ¢t > —¢, € >0 and p > 2 the following estimate holds

sup  E[r{ (&[5, < Cp,
—£<t<0

where C), is a positive constant independent of n,m and &, but possibly depending on
p. For simplicity, and without loss of generality, we consider the case p=2a, a €N.
We want to apply Ito’s formula to the processes |\ (t,—¢) 24 To this end, we refer to
Appendices A and B, where the details are given for the finite dimensional case, but
the same procedure considered there also works in infinite dimensions. If we repeat the
arguments in the Appendix B, we see that there exists suitable constants C;, i=1,2
and 0<e< 1 such that, for any £ >0, a,m,neN:

sup E|r() (t;-¢)]*
te[—¢&,0]
0

<o e o~ (won—emiCy) [ sup B¢t
—£s€[—¢,t]

Then applying Gronwall’s lemma we get

sup Elr(y) (6 =€) < [e 2|2 + CoT]
te[-¢,0]
S 02117

where Cs, is a suitable constant independent of m,n and &.
Moreover, in a similar way we can prove that, for any fixed t€R, the sequence

{r,(,?) (t;—&)} —e<i<o is a Cauchy sequence, in the sense of the Banach space L?*($, F,P)
over the probability space, uniformly in ¢.

Now let 0 <~ <¢. We shall estimate the norm:

sup Elr{™ (t;—&) — () (t;—v)| .
0>t>—v

To this end we notice that the process ye () := Sn)(t —&)— i (t;—7) can be written
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as:

.
e (£) =(e84 — 4 3+ ¢4 / eI, B (T, (55 —€) ) ds

—£
-
+et4 / =94 BAL(s)
—£

t
+ / =AML, Fy, (IL,r (M (5;—€)) =11, Fyy (IL, 7 (5; =) ds.
-

Moreover, as seen from Equation (4.6), the stochastic differential of ye - (t) is given
by

Aye () = Aye At + [Fro i (r) (8,—8)) = P (rS) (8, —7))]dE,  t>—£,6>0,

since the first three terms in inequality (4.7) below do not depend on ¢. Differentiating
|ye 4|?* and reasoning as above, using Appendix B, we get

t

Elye - (]2 < [¢S42[2% + EleAye , (—) —2(w—1) / Bl (1)

Gronwall’s lemma then implies

SUp By (12" < (Ble Ay, (—7)[2 + |efA[2)e~2-m )
024>~

< (€7 Elye, (<) +e 2 o) E
<c (4.7)

where C' is a constant independent on £. We then conclude that for any ¢t € R the limit

ry(,?)(t) =lme 400 rs,?)(t; —&) exists in LP(Q,P;B), for all 1 <p< +o0 and moreover,

supE(|r{” (£)])** < Caa,
>0

for some constant Cs, depending on a. In addition, by the condition at t=—¢, £>0,
in Equation (4.6), we deduce that limtﬁ_mrfg) (t)=0, if #0, since limg_, 4 o efAr =0,
for any = € H, A being strictly negative.

Finally, for any n,m €N we are going to show that the stochastic process 1",(# ) is
stationary. In order to prove this statement, we adapt to our case the argument given

in [67]. In particular, we introduce the following Picard iteration:

{T%L’O) (t)==z

_ 4.8
ry(ff’kﬂ)(t):fjoo e(t_S)AHnFm(HnT%L’k)(s))ds—i—Lj’f(t), (48)

where L (t) is as in Equation (4.3). We notice that limy_, o r(™*) (t)zf,(ff) (t) exists
(as seen by following corresponding arguments to those used in the Gaussian case in,
e.g, [46]) and it is a stationary process. The crucial point is that 7 and i) coincide.
In fact, if we pass to the limit in Equation (4.8), we see that ) solves Equation (4.3)

so that, by uniqueness of solutions of Equation (4.3) (which holds, the system being

finite dimensional with globally Lipschitz coefficients), we get 77,(,? )=
rS,? ) is stationary. This completes the proof of Theorem 4.1. ]

7"7(,? ). Consequently,
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Now, the process v,(,?) is given by

0

0
v (1) :etAan—/ e(t_S)AHnFmHn(rf#)(s))ds—/ e'=*)A1L,, BAL(s)
t - -
+/ DAL, Fy (IL, X (M (5))ds — 1L, By (T, (7 () ds. (4.9)
0

Taking into account that the convolution process LY (t) is well-defined (as we re-
marked just before Definition 4.1), we will discuss existence and uniqueness of a mild

solution for the equation for the process UT(,? ) and we will show that it vanishes, in a

suitable sense, as t — +o0.
ProprosITION 4.1.  Under the assumptions given in Theorem 3.1 and in Theorem 3.2

we have that for any n,m €N there exists a unique mild solution (v,(ﬁ) (t))i>0 of Equation
(4.9). Moreover, for any 1 <p <400, we have the following bound:

supE|o() (1) < Gy,
t>0

where C), is a positive constant independent of n and m. In addition, we have the
following limit

lim E[o{ ()P =0, for any 1<p<+o0.

t—+oo

Proof. The existence and uniqueness of a mild solution for the process (07(,7 )) given

by Equation (4.9) holds in a straightforward manner under our assumptions by results
in finite dimensions, see, e.g, [30].

Without loss of generality we can assume that p=2a for a € N. By the dissipativity
of the mapping II, F},,I1,,, which follows from the one of F' and the fact that A<-—w,
we get, similarly as in [5]

dlog) ()

=d| X5 (8) =P (1)

—2a( A0 () + T, Py (T X0 (£)) — T Py (T (£)), 00 () [0 ()22
—2acof) (8)]* +2an|ol) (8)*,

m
so that integrating on [0,¢], 0<t<T, and applying Gronwall’s lemma, we obtain

sup Elo{) (t)[*
te[0,7)

<em @ ITR(0) 2

<C,e~ =T {|x|§f +E/

— 00

0 0
e ™AL, F (T1, (™ (5)) 3¢ ds+ ‘ / e %A1, BdL(s)

:

where C,, K, are positive constants depending only on a and L4(t) has been defined
in Equation (2.8). Now from this inequality and the assumptions in Theorem 3.2, we
deduce (similarly as in [5]) that

<Cue~ T [Ka+SUPt20E(|LA(t)|H+|F(LA(t))|H)} )

sup E[o{) ()22 < Cpe™ @ DT (K, +0C), (4.10)
t€[0,T]
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with w>n>0. The result now follows by letting T'— +o0c. o

The next result states that r(n) and ’U%L ) converge respectively to stochastic processes

rand v in LP(Q,C([0,T];B)), p>1, T >0, where B is as in Section 3, moreover it also
shows additional properties of r,v.

PROPOSITION 4.2. There exist a stationary process r and a process v in
Lr(Q;C([0,T);B)), 1<p<+oo, such that the solution process X(t) of Equation (3.1)
in Theorem 3.1 can be written as X (t)=r(t)+v(t), with

lim () =r(t)

n,m——400 m

lim o™ () =v(t),

n,m——+0oo

€10,T), for any T >0. Further, for any 1<p<-+o0, lim;— 4o Elv(t)[? =0.

Proof.  Again without loss of generality, we assume that p=2a, a €N. For the
convergence of the sequence r( ") and v,(ff ) the proof is by contradiction. Assume that

there exists € >0 such that, for all m,neN:

sup E|r(k)( t)— 7”;-5/)(15) 20> 2, te[0,7].
k,k'>n,
5q'>m

Since the difference of two stationary processes is stationary, the expression on the
left hand side is independent of time ¢. By choosing ¢ positive large enough, thus by
Proposition 4.1 making E|v(k)( t)]?* and IE|1)J(Z€ )(t)|2“ sufficiently small (smaller than

£/2), and using X;k)( )= (k)( )—i—v(k)( t) it is easy to show that, using the triangle
inequality,

k a k K’ a
sup sup IE|7“( )() ()\2 =sup sup ]E|X( )( )—X](-, )(75)\2 >e,
t>0 kk'>n, t>0 k, k: >n,

' >m 3,3’ >m

for € as above. But this contradicts the fact that lim,, mHOOX,Sf ) (t) exists pointwise.
As a consequence of the convergence of the sequences r( )( t) and x& )(t) to r(t) (re-

spectively X (t)), as n,m — 400, we obtain the convergence of vfﬁ)(t) for any t€ 10,77,
as n,m— +00.
Now let us show that:

lim Elv(t)[** =0, (4.11)

t—+oo

where v(t):= X (t) —r(t), t >0. We have, using X (¢t) =r(t)+v(t), that:

Elo(t)]** =E|X (1) —r(t)[** < c.BIX (1) - X5 (1) >
+CaBIXS () =i (0P + caBlr) (6) —r(6)]*, (4.12)

for some strictly positive constant ¢, depending only on a. If n,m are large enough,
then the first and third terms are less than ec,, uniformly in ¢>1. The second term
is less than ec,, for t>T(e), for some T'(e) independent of n,m, for all n,m large
enough. Combining the estimates we obtained on the three terms on the right hand
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side of inequality (4.12) we see that we have shown that E|v(t)|** < ¢ for sufficient large
positive ¢, which completes the proof. 1]

From Theorem 3.2 we had already the existence of the invariant measure for the
process X. We shall now prove that it is given by the law of the stationary process r:

THEOREM 4.2.  The invariant measure for the process (X (t))i>o, is given by the law
L(r(t)) of the stationary process r.

Proof. It suffices to prove that the law L(r(t)) is an invariant measure for X.
For this it is sufficient to show that the dual P} (acting on measures) of the transition
semigroup for X satisfies PrL(r(t))=L(r(t)). This is so by the stationarity of r(¢).
Then, exploiting the uniqueness of invariant measures for X, see Theorem 3.2, we have
that £(r(t)) is the unique invariant measure for X. o

Appendix A. For further use, we want to prove the following property of the
binomial formula:

LEMMA A.1.  Let a,b be two real positive numbers and n € N. Then, there exists a
(sufficiently small) positive number 0<e<1 and ¢, >1 such that
P4 b +b
H) (A1)

(a+b)"—a"<c, <e"i1a”b—|—
€

(A.2)

bt 4"+ b
(a+b)"—a" —na""'b<c, <e"11a"b+ ++>

Proof. We start by proving formula (A.1). We are going to take into account the
following facts.

(1) binomial formula states that, for given real numbers a,b>0 and n € N the following
equaliity holds:

(a+d)"=a"+ (?)abn_l—i—... (nﬁl>a”_1b+bn. (A.3)

(2) For any aq,...,a, >0 and n€N we have the Arithmetic Mean-Geometric Mean
Inequality

a Y a
"al-..uangw. (A.4)
n
Using inequality (A.4) for
L1 n -1 n 1
ap=€n-t "a,...,ap_1 =€t Ta ,an=—
€
we obtain
n—1 n— n__1 n 1
a" = {/ar-. a4, < en—1 a"+—; (A.5)
ne
while, for k=1,...,n—2, using inequality (A.4) for
aj=exta", ..., ap=cF ta",
1 1 1

n n
ak-&-lzzb ) ey an—lzzb y  An=—
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we obtain

k on_

o n—k—1
af bR = v a, < ek T lat 4 ————
n

ne

1 n o1
b4 —<erla"4 —+—;  (A.6)
ne € ne

Hence, for given 1>e€>0, using inequalities (A.5) and (A.6) we have the following
estimate:

(a+b)"—a" = <7;>ab"1+... ( " 1) a" b4 b"
n—

_ [ n n—2 n n—1 n—1
=b 1>ab —|—...(n_1)a +b }

n—2
—p Z(Z)akbnk:1+nanl+bn1

Lk=1

[ o1\ n 1
< %—1 n e 7 ~1 ﬁ—l n - n—1
<b (e a™+ . ne);(k>+(n )e a +€+b

I . on 1
<b (2"+n—l)e"—1_1a"+bn+b"_l+—|—}
L € ne €
on o
<ontlemtrgnpy —pntly 2 png 2
€ € €

<e, (eﬁanb+b”+1+b”+b),

which proves the first inequality.
Now, with analogous calculation, we can also derive formula (A.2). O

Appendix B. Let Y (t) be the real-valued process defined by the SDE

dY (t) =[AY (t)+ F(Y (¢))]dt +dL(¢t),
Y(0)=z€R

where the drift term gives a dissipative component and L(t) is a pure jump real-valued
Lévy process, i.e. L(t) can be written as

L(t):/ot/lxZlmN(dt,da:)+/0t/|$|<1x]§7(dt,dx). (B.1)

Here, for a set ACR such that 0¢ A, N(t,A) is a Poisson process with o-finite (see [30]
pg.89) jump intensity measure vg, while N (¢, A) (defined by N(¢t,A)=N(t,A) —tvr(A))
is the compensated Poisson process. By Corollary 2.4.12 in [30], vg is a Lévy measure.

HyproTHESIS B.1. L(t) has finite moments up to a certain order p=2a+1,a €N.
Equivalently, vg satisfies the inequality

/ |z[*vg (de) < +o00, k=1,...,2a.
|z|>1

It turns out that N(¢,A) is finite almost surely for all t>0 (cf. Lemma 2.3.4 in [30]).

In the following, we want to apply Itd’s formula in [30, Theorem 4.4.7] to the real-
valued function f:R— R defined by f(x) =22 for some a € N. More precisely, we want
to prove the following result:
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PROPOSITION B.1. Let Y (t) be the real-valued process defined by the SDE

dY (t) =[AY (t) + F(Y (t))]dt +dL(1),

Y(0)=z€R, (B:2)

where A€ER and F is a continuous real-valued function. Assume that A<—w and
F(x) < —nzx for every x €R, for w,n positive numbers in R such that w—n>0. Finally,
(L(t))i>0 as in Equation (B.1). Then, for any T >0, the unique solution of the SDE
(B.2) satisfies the following estimate:

sup E[Y (1)[** < Caq, (B.3)
t€[0,7)

where Cy, s a positive constant depending only on a, a being the positive value consid-
ered in Hypothesis B.1.

Proof. Existence and uniqueness for the solution of Equation (B.2) are well-known.

Let us prove estimate (B.3). Since f/(z)=2ax??"!, we have:
T
Y (t)** =2+ /0 2a(AY (t)+ F(Y ()Y (¢t7)*dt (B.4)
’ - 2a —\2a T
+/0 /|x21((y(t )+2)* =Y (¢t7)**)N(dt,dz) (B.5)
T ~
+/0 /Ix<1((Y(t_)+x) C—Y(t7)**)N(dt,dx) (B.6)

-|-/O /|m|<1((Y(t_)+$) C—Y(t7)** —2axY (t—)**"vr(dr) dt. (B.7)

In order to estimate Y (¢)2¢, let us consider separately the integrals (B.4)—(B.7).
The dissipativity of A+ F implies that the integral (B.4) is estimated by

T
/O 20(AY () + F(Y ()Y (t ) dt < —(w—n)Y ()%

Now let us consider (Y () +x)?* —Y (t~)?*. Notice that

2a

(Y(E7)+a)* =Y (7)™ + < 1 )Y(t)2a1x+...+ < .

— 2a—1 2a,
2a_l)Y(t )z +z°%; (B.8)
hence

E[(Y (") +2)*] —E[Y (t7)*]

= <2f)E[Y(t)2“1]x+ et (;i 1) E[Y (t7)]a?* ! + 22

< ()R el (4,20 B aP e, (B9)

Following the lines of Lemma A.1 in Appendix A we obtain

E[(Y(t7) +=)*] —E[Y (t7)*]
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N 2a+1 2a
<ene TR (t7)24] | e E IR F 2] (B.10)
€

so that, for some 0 <e< 1

sup {E[(Y(¢7)+a)*] —E[Y(¢7)*]}
t€[0,T]

< sup {cnenllE[Y(t_)ga]|x|+cn (B.11)

|29+ + ][> +|a] }
te[0,T) € )
Concerning the integrand in (B.7), again by proceeding as in Lemma A.1 we have that
there exists 0 <e <1 such that

sup {(Y(t)+2)** =Y (t7)** —2azY?* '}
te[0,7)

(B.12)

2a+1 2a
< sup {CnenilE[Y(t)Qa]|:c—|—cn|x| * el +|x|}
t€[0,T)

€

Now, let us consider integral (B.5). We know by [30, Theorem 2.3.5] that, given
B:={|z| >1}, N(t,B) is a Poisson process with intensity vg(B). Moreover, the process

N(t,B)=N(t,B) — \vg(B)

is a martingale (see [30, pg. 90]). As function on a general set K CR, N(t,dz) is
a martingale-valued measure. In particular, the stochastic integral with respect to
N(t,dz) is well defined (see [30, Section 4.2]). More precisely, if H(s,z) is any predictable
process (cf. [30, pag. 206] for more details) satisfying

E /OT/A|H(S,1:)|2VR(dx)dt

then I (H fo [ H 4 H(s,x) dN (t,dz) is well defined as a real-valued random variable

and
T
EIr(H)]=0,  E[I3(H)]= [ / /A ]ElH(S,I)ZVR(dI)dt]-

Hence, using the relation between N and N, taking into account equality (B.8) and the

fact that N is a martingale, by adding and subtracting —dtvg(da) in integral (B.5) we
obtain

’ - 2a —\2a .
E[/O /|x|21((y(t Y+z)20 — Y (t7)%%)N(dt,d )}

T
_ — 2a T T —\2a T
-E[/ /|z.>1‘(y(t )42)2 Y (+7)2) N (dt, de) — //m» £7) +2)%0 — Y ()29 dtug (dx)

2a
—HE/ /‘>1 —Y ()2 dtve ()

< +o00, AeB(R),

//‘x sup E((Y(s7)+a)** =Y (s7)**)dtre(dz)

|>1s€[0,t]

1
<cnent 1/ sup E[Y (s~ )|2“dt/ |ac|l/(dz)+cn7T/ (29 + |2]2® + || )ve (dz).
0 sel0d ja>1 e Jiap>1
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Reasoning in the same way for integral (B.6) (recalling that N is a martingale), we

obtain that
[// ) ) Y(t)za)N(dt,dx)]O.
|z|<1

Finally, concerning integral (B.7), using estimate (B.12) we obtain:

E [/0 /I:r|<1((Y(t_)+x) Y () —2axY? )VR(dx)dt]

T
<coet [ sup BY ()Pt [ folie(de) bentT [ (a4 ol ol (do).
0 |z|<1

s€[0,t] |z]<1

Now, notice that vg({|z| >1}) is finite (see Remark 1 after Theorem 2.3.5 in [30]).
Moreover, since v is a Lévy measure, we have

/ loFrg(de) <400, keEN, (B.13)
|z|<1

see ( [30, pg.110]).
On the other hand,

/ |z|* v (dz) < +o0
|z|>1

is not automatically satisfied (e.g. consider the case of an a-stable process). This
motivates our assumptions on vg in Hypothesis B.1. From this hypothesis and inequality
(B.13) we see that L(t) has finite moments up to order 2a+1.

We have the following inequality:

T
sup EY(t)2a§|x|2a(wr]cnenll/|x|1/R(dx))/ sup E|Y (s7)|**dt
t€[0,T) R 0 s€l0,t]

T
bene [P a4 lave(da),
R

/|x|1/R (dx)

0"72:76"6/(“T|2a+1+|x|2a+|x‘)l/R(dI)
R

Set

(notice that both constants are finite in virtue of Hypothesis B.1 and above considera-
tions). By applying Gronwall’s lemma we then get

sup E|Y (¢7)|2% < (|2]2* + CoT)exp ((—w+n+e71Cy)T),
t€[0,T

for a suitable choice of 0 <e < 1. From this it follows that

sup E[Y(t7)|** < C..n,
te[0,T]

for any 1'>0, with C ,, being a constant depending only on €,n. O
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