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Abstract
Based on the explicit coupling property, the ergodicity and the exponential ergodicity of
Lévy-driven Ornstein—Uhlenbeck processes are established.
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1. Introduction and main results

Let (X):>0 be ad-dimensional Ornstein—Uhlenbeck process, which is defined as the unique
strong solution of the following stochastic differential equation:

dX, = AX,dt +dZ,, Xo = x € R%. 1)

Here A is areal d x d matrix and (Z;),;>¢ is a Lévy process in R, Ttis well known that (X7)i=0
is a strong Markov process with the following form:

t
XF=ex 4 / =944z, )
0

The associated Markov semigroup acting on Bj,(R?), the class of all bounded measurable
functions on R, is given by

P f(x):=E f(X;) = /d f(etAx + )7 (dz), >0, xeR?, fe By, (RY), 3)
R

where m; is the law of f(; e"=94dZz,. Semigroups of the type (3) are generalized Mehler
semigroups.

Let us recall that a Lévy process Z = (Z;);>0 with values in R is an R9-valued process
defined on some stochastic basis (2, , (¥;):>0,P), continuous in probability, having
stationary independent increments, cadlag trajectories, and such that Zy = 0, P-almost surely.
It is well known that the characteristic exponent or the symbol ® of (Z;);>0, defined by

E(e“‘?’Z’)) =126 £ e R,

satisfies the following Lévy—Khintchine representation:

1 .
®E) = $(08.8) +i(b.§) + #0(1 — &2 (g, 2) 150,1)(2))v(d2). “)
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Here Q € R9%d jg positive semidefinite matrix, b € R4 is the drift vector, and v is the Lévy
measure, i.e. a o-finite measure on R? \ {0} such that f#o(l A lz|?)v(dz) < co. Our main
reference for Lévy processes is the monograph [9].

The starting point of our paper is the following result about the existence of invariant measures
for Ornstein—Uhlenbeck processes, which was proven in [10, Theorem 4.1].

Theorem 1. Let X = (X;);>0 be a d-dimensional Ornstein—-Uhlenbeck process determined
by (1), where the real parts of all the eigenvalues of A are negative. If the Lévy measure v of
Lévy process Z satisfies

/ log(1 + |z))v(dz) < oo,
{lz1=1)

then there exists an invariant measure w such that, for any A € B(R?),
Pi(x, A) > u(A) ast — oo,

where P;(x, dz) is the transition kernel of the process (X;)>o0.

We are very much interested in the ergodicity and the exponential ergodicity of Ornstein—
Uhlenbeck processes. The standard method yielding the ergodicity is to verify that the process
is strong Feller and irreducible; see [4], [6], and [15]. The strong Feller property of Ornstein—
Uhlenbeck processes has been studied in [2], [5], [7], and [14]. In particular, according to [7,
Theorem 1.1 and Proposition 2.1], if the Lévy measure v of Lévy process Z is infinite and
has a density with respect to the Lebesgue measure, then the associated Ornstein—Uhlenbeck
process (X;):>o determined by (1) is strong Feller. We refer the reader to [8, Section 3] for
some discussions about the irreducibility of Ornstein—Uhlenbeck processes. The novelty of this
paper is the direct use of the coupling property in the proof of the ergodicity (and the exponential
ergodicity) for Ornstein—Uhlenbeck processes. The coupling property of Ornstein—Uhlenbeck
processes has been studied in [12] and [16]. As we will see in the last section, an obvious
advantage of the coupling method lies in the succinctness of the proof, which yields both the
ergodicity and the exponential ergodicity simply via the Lévy measure v.

Before stating our main results, we first introduce some necessary notation. Let v be the
Lévy measure of the Lévy process (Z;);>0; see (4). Forevery ¢ > 0, define ve on R4 as follows:
for any B € B(RY),

v(B) if v(RY) < o0,

e B =N B\ (e 12l <)) ifw®D = oo

(&)

Recall that, for any two bounded measures (1 and @y on (R4, B(RY)),

w1 AR =y — (g — ),

where (1 — p2)T refers to the Jordan—Hahn decomposition of the signed measure @1 — wa.
In particular, 1 A o = 2 A i1, and

1 A pa(RY = T RY + pa(RY) — llier — pallvarl,

where || - ||var stands for the total variation norm. Denote by P, (x, ) the transition kernel of the
process X.
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Theorem 2. Let X = (X} )i>0 be a d-dimensional Ornstein—Uhlenbeck process determined
by (1), where the real parts of all the eigenvalues of A are negative. Then the following two
statements hold.

(1) Ifthe Lévy measure v of the Lévy process Z satisfies f{IZI>1} log(1 + |z|)v(dz) < oo and

inf ve A (8 * 1) (RY) >0 (6)
[x|<p

for some constants €, p > 0, then the process X is ergodic, i.e. there is a unique invariant
measure w such that, for any x € R%,

lim || P (x, ) — ptllvar = 0.
t—00

(ii) If the Lévy measure v of the Lévy process Z satisfies f{lz\>1} |z|v(dz) < oo and

lim sup
p—0

[Sup|x|<p lve — (8x * Vs)”va.r] -0 7

0

for some constant ¢ > 0, then the process X is exponentially ergodic. More explicitly,
there exist a unique invariant measure | and two constants k, C > 0 such that, for any
xeRlandt >0,

1P (x, ) — tllvar = C(1 + |x]) exp(—«k7).
Remark 1. (i) Under (7) and for fixed ¢ > 0, there exists p > 0 such that

sup [[ve — (8x % ve) lvar < ve(RY),
lx|<p

and so

inf vy A (8 % ve)(RY) = 1 inf [V (RY) + (8¢ # 1) (RY) — [[ve — (8 * ve) llvar]
[x|<p [x|<p

1
= 5[2ve@®") = sup v — G % Vo) ]
lx|<p
> 3veRY)
> 0.

This shows that (7) implies (6).

(i) We mention that in many applications condition (6) is weak. For example, Schilling and
Wang [12, Proposition 1.5] proved that (6) is satisfied when the Lévy measure v of (Z;);>0
satisfies v(dz) > p(z) dz such that f{lz—zo|<s} dz/p(z) < oo holds for some zo € R? and some
g > 0. a

(iii) According to Theorem 6 below, the second assertion in Theorem 2 still holds if (7) is
replaced by

li SUPY = Jijz g1z 1P(@) — PO +2)] d2
1m sup < 0
r—0 r

for some zg € R? and some ¢ > 0, where p(z) is a Borel measurable function on R \ {0} such
that v(dz) > p(z) dz.
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The following result presents the exponential ergodicity for Ornstein—Uhlenbeck processes,
under weaker integral conditions for the Lévy measure v on the range {z € R?: |z| > 1}.

Theorem 3. Let X = (X;);>0 be a d-dimensional Ornstein—-Uhlenbeck process determined
by (1), where the real parts of all the eigenvalues of A are negative. If the Lévy measure v
satisfies

lim inf Jizisten e 612002 >0 (8)

|&|—00 log(1 + |£])

and f{\z|>1} |z|%v(dz) < oo for some constant 0 < a < 1, then there exist a unique invariant
measure  and two constants k, C > 0 such that, for any x € R¢ and t > 0,

1P (x, ) = pllvar < C(1 + [x]%) exp(—k1).

It is clear that Theorem 3 can be applied to the study of the exponential ergodicity for
Ornstein—Uhlenbeck processes driven by a-stable processes with a € (0, 2).

The remainder of this paper is organized as follows. Section 2 is devoted to the coupling
property of Ornstein—Uhlenbeck processes, which is key to our main results. In Section 3 we
will present the proofs of Theorems 2 and 3. Here, a general conclusion for the exponential
ergodicity of Ornstein—Uhlenbeck processes is given (see Theorem 6), which improves the
second assertion of Theorem 2.

2. Coupling property

In this section we are mainly concerned with the coupling property for the Ornstein—
Uhlenbeck process X = (X;);>0 given by (2). Recall that the process X has successful
couplings (or has the coupling property) if and only if, for any x, y € R¢,

lim [P (x, ) = Pr(y, )llvar =0,
t—>0o0

where P;(x, dz) is the transition kernel of the process X and | - ||var Stands for the total
variation norm. The coupling property has been intensively studied for Lévy processes on R¢
and Ornstein—Uhlenbeck processes driven by Lévy processes on RY; see [3], [11], [12], [13],
and [16]. Recently, by using the lower-bound conditions for the Lévy measure with respect
to a nice reference probability measure, we have successfully obtained the coupling property
for linear stochastic differential equations driven by noncylindrical Lévy processes on Banach
spaces; see [18, Theorem 1.2].

Let v be the Lévy measure corresponding to the Lévy process (Z;);>0; see (4). For every
¢ > 0, define a finite measure v, on R? as in (5). For a d x d matrix A, we say that an
eigenvalue A of A is semisimple if the dimension of the corresponding eigenspace is equal to
the algebraic multiplicity of A as a root of the characteristic polynomial of A. Note that, for
symmetric matrices, all the eigenvalues are real and semisimple.

The following result generalizes [12, Theorem 1.1], and it presents the exponential rate for
the coupling property of Ornstein—Uhlenbeck processes.

Theorem 4. Let X = (X});>0 be the Ornstein-Uhlenbeck process given by (2), where the real
parts of all the eigenvalues of A are nonpositive and all the purely imaginary eigenvalues of A
are semisimple. If there exist two constants €, p > 0 such that

inf ve A (8 % ve)(RY) > 0, 9)

[x|<p

https://doi.org/10.1239/jap/1354716653 Published online by Cambridge University Press


https://doi.org/10.1239/jap/1354716653

994 J. WANG

then there exists a constant C1 > 0 such that, forall x, y € RYandt > 0,

Ci(d+|x—=yD
— 7

Furthermore, suppose that the real parts of all the eigenvalues of A are negative. If (9) is
strengthened by

1P (x, ) = Pr(ys ) llvar =

SUP|y|<p Ve — (8x * V£)||var:| - o (10)

lim sup|:
p

p—0

then there exist two constants k, Ca > 0 such that, forall x, y € RYandt > 0,
1P (x, ) — Pr(y, Hllvar < C2(1 + |x — y]) exp(—«t).

Remark 2. Condition (9) has been used to study the coupling property for Lévy processes on
R? (see [11, Theorem 1.1]) and Ornstein—Uhlenbeck processes driven by Lévy processes on
R4 (see [12, Theorem 1.1]).

Proof of Theorem 4. The first required assertion has been proven in [12, Theorem 1.1], and
so it suffices to prove the second assertion. For simplicity, define 7, = e’/ for # > 0. Since the
real parts of all the eigenvalues of A are negative,

. —At
1T g prd = sup |Tix| < ce

xeR4, |x|=1

for all + > 0 and some constants ¢, A > 0; see, e.g. [10, Equation (2.8)]. For any ¢ > 0, let
(Z7)1=0 be a compound Poisson process on R? with Lévy measure v,, which is well defined
since v, is a finite measure on R¢. Then, (Z)i=0 and (Z; — Z});>0 are two independent Lévy
processes on R?. It follows, in particular, that the random variables

t t
X" = Tx +/ T,_sdZ{ and X;:=X —X;" =/ T—sd(Zs — Z5)
0 0

are well defined on R? and are independent for any ¢ > 0 and 7 > 0.
Define

t
x00 .= x5 _Tx = / T, dZ:.
0

We will rewrite X f’o as follows. Construct a sequence (7;);>1 of independent and identically
distributed random variables which are exponentially distributed with intensity C, = ve (R%),
and introduce a further sequence (U;);> of independent and identically distributed random
variables on R? with law 7, = v, /C.. We will assume that the random variables (U;);>| are
independent of the sequence (t;);>1. Then, according to [9, Theorem 4.3],

Zf:ZUi

i=1
for every ¢ > 0, where (N;);>¢ is a Poisson process of intensity Cg, i.e.

k

N; :sup{kz 1: Z‘Ei St},

i=1
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and here we set ) ;. = 0 by convention. Therefore, it is not difficult to check that

o0

0
Xf’ =0- 1{r1>t} + Z 1{11+~~+rk§z<rl+~~+rk+1}(Tt—rl U+ + Tt—(rl-‘rw-‘er)Uk)'
k=1
Since
T4ty St<T A+t TNg, 120,

it holds that, on the set {N; > 1},

N
e,0 __
X, = Z TI—ZLl - Uk.
k=1

Next, we will make use of the decomposition
Pig(x) =E(@(X) Iin—0) + P'g(x). g€ By@®Y),t>0,xeR) (11

where
Pl g(x) = E@@(X)) Liy,=1)). (12)
According to all the above statements, we know that, for any g € B, (Rd) and x € RY,

Plg(x) = EQy,1) g(Tix + XE + X£%)

N;

- E(l{N,>1} g(T;x + )_(f + Z Tt—ZfL. u Uk))
k=1
Ni—1

E(l{N,zl} 8<sz + X+ ) Tyt q Ut Ty o UM))
k=1 =

Ni—1

1 vE
TG E<1{N'Z” fRd 8 (T’x X+ kz;: Tost, qUe+ T,y nz>v8(dZ)>'

Therefore, for any x, y € R4,

1P g(x) — Plg(y)l
Ni—1

1 veE
= I [E(l{NtZl} /Rd g(sz + X, + ; Tt_zf;l o Uk + T’—Z,{Vél Tiz) v,g(dz))
Ni—1

—E(I{N,>1}/Rdg(Tty + X7 + Z T _yx Ukt TI_ZINI]T:'Z>US(dZ)>i|
k=1 -

Ni—1

1 _
=—|E(1 T; Xé T U,
C |: ( {NIZI}(Azig< 1y + t + ; I—Z;(:l Ti k

&

+ Tt_zl{":rl - (z+ Tzlgv;1 u (x — y))>vg(dz)

Ni—1

- ./Rd g(Tty * Xf + Z Tl*Zf:] T U + TT—Z?/:[l TiZ) Vs(dz)))i|

k=1
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Ni—1

1 Ve
= C_S[E(I{Npl}(/w g(Tty +X7+ YT g Ukt T, 5w T[_z)

k=1

X Vg <dz — ngxﬁl u (x — y))

Ni—1

- /Rd g<Tty + )_(le + Z Tt_Zf';l Ti U+ Tl—zz{V:tl fiZ) Vg(dZ)>):|
k=1

llglloo sup lve — 8z * vellvar
z€R?, |z]<clx—y|

1 —e Gt

= —Cs

A

IA

lgll CF| |
—Ix — v,
goocs y

where, in the first inequality we have used the facts that P(NV; > 1) =1 — e~ Ce! fort > 0 and
|7 ||gdge < c forall + > 0; and in the last inequality we set

[ :=sup

|:inf|x|<,0 lve — (Ox * V£)||var:|
p>0

0

which is finite due to (10) and the fact that

sup ”vé‘ - ((Sx * vg)”var < 2Cg, p > 0, £ > 0

lxl<p B
On the other hand, we have
IE(g(X)) Lin,=op| < liglloce™ ", 1 >0, g € B(RY).
Combining all the estimates with (11), we obtain, for any x, y € R4,

—Cet

cl’
|Prg(x) — Prg(y)| < 2liglloce + C—Ilglloolx -yl
&

Having all the conclusions above at hand, we can follow the proof of [18, Theorem 1.3]
to obtain the desired assertion. Since ||7;||gd_,ge < ce™ for all # > 0 and some constants
¢, A > 0, it follows from (2) that

IXF = X]| <ce™x—yl,  x,yeR, >0
Therefore, forany 0 <s <randx,y € RY,
|Prg(x) — Prg(y)| = E|Psg(X;_) — Pog (X, )
_ cl’
<2llglloce™ " + C_||g||oo|Xf7s - X7l
&

< c1llglloo(l 4 [x — y (e~ v e *79)

holds for some constant ¢; > 0. Setting s = At/(C, + 1), we obtain the required assertion.
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According to the above proof, under condition (10), we can get the following gradient
estimates for a modified version (P,l)tzo of (P)s>0 (see (12)):

P! — Plg(x
Sup |VPtlg()C)| = Sup limsup | t g(y) t g( )| < 00
120, ||gllco=1, xeR? 120, lglloo=1, xeRI X—>Y ly — x|

Such estimates have been considered in [17, Theorem 3.1] and [18, Proposition 4.1] by using
the formula for random shifts of the compound Poisson measures when the Lévy measure
is required to have absolutely continuous lower bounds with respect to some nice reference
measures, e.g. the Lebesgue measure on R? or the Gaussian measure on the Wiener space.
Here, our condition (10) is more general and the proof is more direct.

A close inspection of the proof of Theorem 4 gives the following result.

Corollary 1. Let X = (X} );>0 be the Ornstein—Uhlenbeck process given by (2), where the
real parts of all the eigenvalues of A are nonpositive and all the purely imaginary eigenvalues
of A are semisimple. If there exists a finite measure jn on R? such that v > j and

lim sup
p—0

’

[Sup|x<p lie — (8x * ﬂ)||var:| -
p

then there exist two constants k, C > 0 such that, forall x, y € RYandt > 0,

1P (x, ) = Pr(y, llvar < C(1 + |x — y|) exp(—«1).

The following estimate || P (x, -) — P¢(y, -)|lvar for large values of ¢ is based on the charac-
teristic exponent @ (&) of the Lévy process (Z;);>0.

Theorem 5. Let X = (X;);>0 be a d-dimensional Ornstein—-Uhlenbeck process determined
by (1), where the real parts of all the eigenvalues of A are negative. Assume that the Lévy
measure v of Z satisfies f{|z|>1} log(1 + |z])v(dz) < oo, and that the associated symbol ®

fulfills
Re @(§)

iminf ——— >
5100 log(1 + [§1)
Then there exist t;, C > 0 such that, for any x, y € RY and t > 11,
1P, ) = Py )llvar < Cle™ (x — g ' (1),
where, fort, p > 0,

t
@i (p) = sup / Re ®(e* £) ds
[£]<p JO

and AT denotes the transpose of the matrix A.
Proof. We first assume that the Lévy process (Z;);>0 is a pure jump process, i.e. Q = 0 and
b = 01in (4). According to [12, Theorem 1.7], it suffices to verify that
o0 T
£ > / Re ®(e*4 £)ds is locally bounded,
0

and there exists some #y > O such that

— "0 Re d(eA' £)ds

> 2d + 2.
|&|—00 log(1 + |&])
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First, since the driving Lévy process (Z;);>0 has no Gaussian part, according to [10,
Theorem 4.1] (or [5, Proposition 2.2]) and the assumptions, the process (X;);>¢ possesses an
invariant measure , which is an infinite divisible distribution with the characteristic exponent
& fooo D(e’ AT?; ) ds. In particular, the function

£ foo Re d(e*4' £) ds
0

is well defined and locally bounded.

On the other hand, set

.. . Red(§)
co := liminf ————— >
|€|—>c0 log(1 + |&])

Choosing ty > (2d 4 2)/co, we have

J'Re® (@ £)ds _ . ffo Re (e €)  infooy—y log(l + |4 £])
- |E|joo 0

lim ——ds
lEl—oo  log(l + €D log(1 + |esATE]) log(1 + |£])
to sAT
2/ Jim Re ®(e Tg)
0 Jgl—>oo log(l + [es4 &)
> 2d + 2,

where the second inequality follows from the Fatou lemma and the fact that

L infocse log(1 4l gD
|£]—00 log(1 + |&])

This proves the required assertion.
Next, we consider the general case. Let (Y;);>0 and (Z;);>0 be two independent Lévy
processes, whose symbols are

Oy () = / = e D Lo @)

and
Dz(5) = D(E) — Py (),

respectively. Denote by Q; and Q,(x, -) the semigroup and the transition function of the
d-dimensional Ornstein—Uhlenbeck process driven by (Y;);>¢. Similarly, R; and R;(x, -) stand
for the semigroup and the transition function of the d-dimensional Ornstein—Uhlenbeck process
driven by (Z;);>0. Note that Q;(x, -) is the transition kernel of an Ornstein—Uhlenbeck process
driven by a pure jump Lévy process. Then

1P (x,-) = Pr(y, )llvar = sup [P f(x) = Prf(y)l

I fllso=1
= ”fS”up 1 QiR f(x) — QiR f (V)]
< sup |Q;g(x)— Qrg(y)l

lglloo<l

=10Q:(x,-) = Qr (¥, )llvar-

This, along with the conclusion above for Q(x, dz), completes the proof.
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3. Proofs

In this section we will apply the results of Section 2 to the study of the ergodicity and the
exponential ergodicity for Ornstein—Uhlenbeck processes. It is well known that the coupling
property along with the existence of a stationary measure can yield the ergodicity for the process,
which motivates the proof of Theorem 2.

Proof of Theorem 2. As mentioned in Theorem 1, according to [10, Theorem 4.1] or [5,
Proposition 2.2], the process X has an invariant measure w. In particular, P (-, dz) = p(dz)
for any r > 0, where P;(x, dz) is the transition kernel of the process X. On the other hand,
by Theorem 4, (6) and the condition that the real parts of all the eigenvalues of A are negative
imply that there exists C; > 0 such that, for any # > 0 and x, y € R¢,

Ci(l+|x =y
—

That is, when t — oo, || P;(x, -) — P¢(y, -)|lvar converges to O uniformly for all x, y € R? with
bounded |x — y|. Note that, for any x € R and t > 0,

| P (x, ) — Pr(y, )llvar <

12265 = slhar = [ 122G = PGy ) k@),
This along with the statement above yields, for any x € R?,
lim || P (x, ) — itlvar = 0.
t—00

We mention here that the proof above also yields the uniqueness of the invariant measure.
Indeed, let w1 and w, be invariant measures for the process X. Then

l1 — p2llvar < f | P (x, ) — Pr(y, )llvarpe1 (dx) 2 (dy).

By combining this with the proof above and letting t — oo, we obtain 1 = u. This proves
the first required assertion.

For the second assertion, by (7) and Theorem 4, we know that there exist 6, C» > 0 such
that, forany r > Oand x, y € R4,

1P (x, ) = Pr(y, llvar < Co(1+ |x — yhe™™.
We will claim that, under the assumption that f” =1 |z|v(dz) < oo,
/|x|u(dx) . (13)
If this holds then, following the argument above, we have

1P ) — sl < f 1P, ) = Py, et (@)

< Co(1 + xDe" / yl(dy)
< C3(1+ |xpe™?.

The required assertion follows.
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Next, we consider the proof of (13). Fort > 0, set 7, = e'4 and ¥; = fé T;—sdZs. For
simplicity, we assume that Z is a Lévy process on R? without the Gaussian part. Thus, according
to the Lévy-Ito decomposition (see [9, Chapter 4]), there exist b € R? and a Poisson random
measure N on [0, 00) x R\ {0} with intensity measure ds ® v(dz) (where ds is the Lebesgue
measure on [0, c0)) such that

dZ; =bds+f

ZN(ds, dz) +/ zN(ds, dz),
{lzl=1}

{lz|>1}

where N (ds, dz) is the compensated Poisson measure on [0, 00) x RZ\ {0}, i.e.
N(ds, dz) = N(ds, dz) — dsv(dz).

Hence, the integral Y; is defined by

t t t
Y, = / T, obds + / / Tr_yzN(ds, d2) + / / Ti_yzN(ds, d2).
0 0 J{lzl<1} 0 J{lz|>1}

Since the real parts of all the eigenvalues of A are negative, || T} ||gd_gs < ce * forallt > 0
and some constants ¢, A > 0; see, e.g. [10, Equation (2.8)]. Thus, for any ¢ > 0,

t
/ T; _sbds
0

and, by using the Cauchy—Schwarz inequality and the fact that N (ds, dz) is a square-integrable

martingale measure, see [1, Chapter 4.2],
' 3 2\ 1/2
/ / T,_\eN(ds, d2) )
0 J{lzIzl}

t
/ / T;_szN(ds, dz)| < (E
0 J{lz|<1}
t 1/2
= ( / / |n_xz|2v<dz>ds)
0 J{lz|=1}
t s 5 1/2
< I Ty 12, g ds f Izl v(dz))
</o VRERCT Ja=y

SE/ |z|2v(dz).
A\ Jzi=y

On the other hand, noting that the integral fé f{\z|> 1) T;—szN(ds, dz) is defined as the Riemann
integral and fé f{|z|>1} zN(ds, dz) is a compound Poisson process with intensity v({z € R?,
|z| > 1}), it follows from the argument in [1, Chapter 4.3.5] that fot f{lz\>l} T;—szN(ds, dz) is
an infinitely divisible random variable associated with a Lévy measure

t t
C
< / 1Tl malbl ds < clb] / e ds =
0 0

E

t
v (D) :=/ /T,:i(Dm {zeR?: |z| > 1})v(dz) for D € R\ {0}.
0

t
/ut(dz) :/ / v(dz) ds
0 HITi—sz>1}
t
5// v(dz)ds
0 Hizl>c1)

< t/ v(dz).
{lzl>c1)

Thus,
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That s, forany ¢ > 0, the Lévy measure v, is a finite measure. Thus, fot f{\z|>1} T;—szN(ds, dz)
can be regarded as the random variable E; ; for some compound Poisson process (E; s)s>0
with bounded Lévy measure v;. According to the explicit expression of the semigroup for the
compound Poisson process, see the proof of [9, Theorem 25.3] or [11, Equation (2.1)], we
obtain

! 1 21
E‘/ / T, _szN(ds, dz)| < Z—,/Izlw*”(dz) < Z—,(/ Izlvt(dz)>
0 J{lz>1) = i

where v;*" is the n-fold convolution of v; and vt*o = §o. By using the fact that, for any ¢ > 0,

t
/Izldvt(dz)=/ / |Ti—sz|v(dz) ds
0 JTi—szl>1)

t
/ 1T —sllrd ~re dS/ |zv(dz)
0 {lzl>c=1)

Cc

< - |z|v(dz),
A /{|z|>c1}

! c
/ / T;_szN(ds, dz2)| < exp(—/ Izlv(dz)).
0 J{jzI>1} A Jyjzise1y

Combining with all the conclusions above, it follows that E |Y;| is bounded uniformly for all
t > 0,1.e.sup,.gE Y| < Cp for some absolutely constant Cy.
Furthermore, by (2), forany m > 1 and ¢t > 0,

n
b

IA

A

we arrive at

E

X1 Am < |Tex| Am+ Yl
and so
E(|XF| Am) < E(|T,x| Am)+E|Y;]| < (ce ™ |x]) Am + Co.
Integrating this inequality with @ (dx), we obtain

n(x| Am) < plce™|x) Aml+Co, >0, m>1.

Letting first + — oo and then m — oo, we prove the required assertion (13). This completes
the proof.

We note that the argument of Theorem 2 above yields the following result.

Corollary 2. Let X = (X});>0 be a d-dimensional Ornstein—-Uhlenbeck process determined
by (1), where the real parts of all the eigenvalues of A are negative. If the Lévy measure v of
the Lévy process Z satisfies (6) and f{lz\zl} |z|v(dz) < 00, then the process X is ergodic in the
sense of algebraic convergence, i.e. there exist a unique invariant measure (L and a positive
constant C such that, for any x € R and t > 0,

Ca+Ixh
—7

Furthermore, according to Corollary 1 and the proof of Theorem 2, we have the following
conclusion for the exponential ergodicity of Ornstein—Uhlenbeck processes, which improves
the second assertion of Theorem 2.

IPr(x, -) — pellvar <
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Theorem 6. Let X = (X} )i>0 be a d-dimensional Ornstein—Uhlenbeck process determined
by (1), where the real parts of all the eigenvalues of A are negative and the Lévy measure v of
the Lévy process Z satisfies f{\zlzl} |z|v(dz) < oo. If there exists a finite measure . on R? such
that v > u and

lim sup
p—0

’

I:Suppcgp I — (8x * M)Hvar] -
P
then there exist a unique invariant measure |4 and two constants k, C > 0 such that, for any
xeRYandt >0,

1P (x, ) — pellvar <= C(L + [x]) exp(—k7).

The proof of Theorem 3 is based on the following lemma.

Lemma 1. Let X = (X{);>0 be a d-dimensional Ornstein—Uhlenbeck process determined by
(1), where the real parts of all the eigenvalues of A are negative, and the symbol for the Lévy
process Z satisfies
Re @ (&)

iminf ————

lgl—>o0c log(1 +1&])
If there exists a constant 0 < « < 1 such that the Lévy measure v of the Lévy process Z
satisfies f{lz\> 1) |z|*Vv(dz) < 00, then there exist a unique invariant measure | and two constants
Kk, C > 0 such that, for any x € RYandt > 0,

(14)

1P (x, ) = pellvar < C(1 + |x]%) exp(—kt).
Proof. Fort, p > 0, define
! T
@:(p) := sup / Re ®(e’4 &) ds.
1€1<p JO
According to Theorem 5 and the Markov property, there exists a constant #; > 0 such that, for
anyt > t,s > 0,and g € By(RY),
|Prg(x) — Prysg(x)| = [E(Pg(x) — Prg(Xy))l
<E|Pg(x) — Prg(Xy)l

|Pig(x) — Prg(X¥) _
=E< - |Xx—tx|a S| Prg(x) — Prg(XDI'YIXY — x|*
N

< C g% Q2lIglloo) " (XY — x[%)
=2'7C¥ ) glloo B(I Tsx — x + Y, |%),

where T,x = e54x, Y, = Jo Ts—udZy, and

Cr = Ty lga_prag; ' ().

Since the real parts of all the eigenvalues of A are negative, || T} ||gd _,ge < ce M forallt > 0
and some constants ¢, A > 0; see, e.g. [10, Equation (2.8)]. Therefore, for any « € (0, 1],

E(ITsx —x + Y5|*) < E((Tsx — x| + YD) < |Tox — x|* + E[Y|*

and
|Tsx — x| < |Tox|® + [x|* < (1 +c%)|x|*,
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where we have used the fact that
(a +b)* <a* +b*, a,b>0.

On the other hand, under the assumption that f{\z|>l} |z]*v(dz) < oo, one can follow the proof
of (13) to verify that E |Y,|* is uniformly bounded for all s > 0, i.e. sup,.oE|¥,|* < oo.
Therefore, there exists a constant Cop > 0 such that

supE(|Tsx —x + ¥|%) < Co(1 + [x[%).

s>0

Combining this with all the conclusions above, we obtain
1P g(x) — Prisg(x)] <27 Co(1 + [x]*)CYIg loo-

That is,
1P (x, ) = Prys (X, llvar < 2174 Co(1 + [x]*)CY.

Letting s — oo and noting that u is the invariant measure of the process X,
1P (e, ) = illvar < 2" Co(1 + [x|*)CF

As mentioned above, || T; ||gd_,ge < ce M forall ¢ > 0. On the other hand, since, forz > #;,
©1(0) = @1, (p) and lim,_, o0 @7, () = 00, it holds that ¢, ' (1) < ¢; ' (1) < oo forany 7 > 1.
Therefore, there exists C > 0 such that, for any ¢t > 11, C}¥ < C e~ which along with the
conclusion above yields the required assertion.

Proof of Theorem 3. According to Lemma 1, it is sufficient to verify that (8) implies (14).
For any £ € R? with large enough |£],

Re @ (&) = / (I —cos (&, z))v(dz)
z#0
> / (1 — cos (£, z))v(dz)
O<|z|=/11§]

cos 1
>

/ (€, 2)?v(d2),
2 Jo<izi=/1kg]

where in the second inequality we have used the inequality

osl ,

c
1 —cosr > re, r| < 1.

This satisfies the desired assertion.
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