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Abstract. We study a one-dimensional kinetic stochastic model driven by a Lévy process with a
non-linear time-inhomogeneous drift. More precisely, the process (V, X) is considered, where X is
the position of the particle and its velocity V is the solution to a stochastic differential equation
with a drift of the form ¢t~#F(v). The driving process is a stable Lévy process of index «, the
function F satisfies a homogeneity condition and 5 is a real number. The behaviour in large time of
the process (V, X) is analysed. A result concerning the moments estimates of the velocity process
is one of main tools.

1. Introduction

In this paper, we consider a one-dimensional stochastic kinetic model driven by a Lévy process.
¢

dV, =dL, — F(V))t?dt and X, = X,+ / Vsds. (1.1)
0

The process (V;, X¢)i~0 may be thought of as the velocity and position processes of a particle subject
to a friction force F'(v)t~? and interacting with its environment. Our purpose is to study the long-
time behaviour of solutions to (1.1) where L is an a-stable (non-symmetric) Lévy process. More
precisely, we look for the convergence in distribution of the process (V; ., X, /g)t>0, as € — 0, with
an appropriate rate.

It is a simple observation, when F' = 0, to see that the rescaled process (eéVt/e,eHéXt/e)bo

converges in distribution towards the Kolmogorov process (L, f(f L¢ds)i>p. The goal of the present
paper is to extend the results obtained for the Brownian motin driven noise in Gradinaru and
Luirard (2023), to an a-stable driven motion, with o € (0,2), when F is homogeneous of some
degree.

The study of stochastic differential equations (SDEs) driven by a Lévy process is a topic of
great interest (see Bass (2003) for a survey). The a-stable perturbation is a generalization of
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the Gaussian case, and it is also motivated by some Langevin-type models in stochastic climate
dynamics (see Ditlevsen (1999)). So far, most of the papers present results about existence and
uniqueness of solution, see for instance Applebaum and Siakalli (2009), Dong (2018), Kurenok
(2007), Pilipenko (2012), Chen et al. (2018) and Chen et al. (2021). The coefficients of the studied
SDE are often supposed to be time-homogeneous (see for instance Applebaum and Siakalli (2009)
and Dong (2018)). Accordingly, the case of time-dependent coefficients is scarcely studied (see Chen
et al. (2021), Kurenok (2007) and Zhang (2013)). In this situation, the usual tools associated with
time-homogeneous equation may no longer be employed.

Furthermore, few papers (see Applebaum and Siakalli (2009), Priola et al. (2012), Reker (2023))
present results about the asymptotic behaviour of the solution of such SDEs. For instance, in
Applebaum and Siakalli (2009) the authors give conditions for asymptotic stability of the solutions
to a SDE driven by a Brownian motion and a compensated Poisson process, with coefficients that
are supposed to satisfy usual global Lipschitz and growth assumptions. In Priola et al. (2012), the
authors establish the exponential ergodicity of the solutions to a SDE driven by an a-stable process,
where the drift coefficient is supposed to be the sum of two components, one linear and the other
bounded. In a number of articles, the small noise influence of the solutions is . To our knowledge,
the only work before ours considering the long-time behaviour is Fournier and Tardif (2021). In all
cited papers, coefficients are time-homogeneous.

Let us explain heuristically what the intuition of our analysis is. In long-time regime, we observe
three schemes, depending on the balance between the space and time coefficients of the drift function
with respect to a, the parameter of stability of the driving process. When the drag force is sufficiently
“small at infinity”, the convergence towards the Kolmogorov process (S, [, S) still holds. When the
two terms in the stochastic equation of the velocity process offset, we still get a kinetic process of
the form (V, [, V), as limiting process. Though the process V no longer has the same distribution as
the driving Lévy process. Alternatively, when the drift swings with the random noise, the limiting
process is no longer kinetic.

The main ingredients of the proofs are moments estimates and the self-similarity of the driving
process. By their scaling property, Lévy stable processes are natural extensions of the Brownian
motion, but the jump component of the Lévy noise brings some difficulties. Indeed, by contrast
with a Brownian motion, an a-stable Lévy process can only have moments of order k € [0, ). Thus,
moments estimation of the velocity process stands as a significant part of our study (see Section 4).
Moment estimates of Lévy and Lévy-type processes were studied in Luschgy and Pages (2008),
Kiithn (2017) and Deng and Schilling (2015), nevertheless the methods used by those authors can
not be easily adapted to the solutions to a SDE. The key idea will be to cut the jumps of the driving
process in a non-homogeneous manner.

The proof for the critical (see Theorem 2.1) significantly relies on a change in both space and
time, taking advantage of the scaling property of the driving process, to be close to a stationary
time-homogeneous SDE, as performed in Appleby and Wu (2009) and Gradinaru and Offret (2013).
The same strategy applies for the sub-critical case and gives only a partial result concerning the
behavior of the velocity process. As in the Gaussian situation the study of the position process
seems more difficult and stays an open problem.

Here is the structure of the paper: in Section 2, we introduce some notations and we state our
main results. We study the existence of the solution to the system (1.1) in Section 3. In Section 4,
we give estimates of the moments, which also ensure the non-explosion of the velocity process. The
proofs of our main results are presented in Section 5. Some useful auxiliary results are presented in
the Appendix.
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2. Notations and statements of main results

Throughout the paper, we deal with L = (L;);>0 as an a-stable Lévy process with o € (0, 2).
We call v its Lévy measure, given by

atlisop +a-lpc0pdz

v(dz) = e ,

with ay,a— >0 and ay +a— > 0. (2.1)

2|

As a Lévy measure, v satisfies [p. (1 A 22)v(dz) < +oo. By Lévy-Ito’s decomposition, L is a pure-
jump Lévy process and there exists a Poisson point measure N and the associated compensated
Poisson measure N such that, for all £ > 0,

¢
/0 /R 2N (ds, dz) if a € (0, 1),
t - t
= N N if =1 .
L, /Ut /{0<‘Z|<1} zN(ds,dz) + /0 /{Iz\ZI} zN(ds,dz) if « , (2.2)
/0 /IR* zN(ds,dz) if a € (1,2).

The space of continuous functions C((0,400),R) is endowed with the uniform topology given by
the metric d, defined for (f,g) € C((0,+oc),R)? by

+oo
.

du(f,9) ==Y o min (1,5up |f g ). (2:3)

e (7]
Set A := {\ : Rt — R*, continuous and increasing function s.t. A(0) = 0, tligl A(t) = oo}
—1+00
and set

1 if L <t<n,

kn(t):=<n+1—t ifn<t<n+l,
0 ifn+1<4t.

The space of right-continuous with left limits (cadlag) functions D((0, +00), R) is endowed with the
Skorokhod topology given by the metric dy defined for (f,g) € D((0,+oc),R)? by

+o00
ds(f,9) := Z 2% min (1,)1\25\ {Sup Alt) = A(s)

log
n=1 s#t t—s

\/ sup [ka(t) (f o A1) - g(t) |}> - (24)

t>1
For simplicity, we will write C and D for C((0, +00),R) and D((0, +00),R), respectively.
For a family ((Zt(a) )i>0)e>0 of cadlag processes, we write
(Z =0 = (Zeso,
e—0
provided (Zt(g))bo converges in distribution to (Z;)¢~0 in D, as € — 0, and we write

f.d.d.
(Z)s0 =2 (Z)esos
e—0

provided, for any finite subset S C (0, 4+00), the vector (Zt(s))teg converges in distribution to (Z;)es
in RY, as ¢ — 0.
Let 8 a real number and F' a continuous function satisfying

for some vy € R, Vo € R, A >0, F(\v) = X"F(v). (Hy)
We introduce another assumption on F', which will sometimes be in force in the sequel.
When (i) @ € (0,1] or (ii) @ € (1,2) and v > 1,
we suppose furthermore that for all v € R, vF(v) > 0.
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Our main interest is taking into the following one-dimensional stochastic kinetic model given, for
t >ty >0, by

AV, = dL; — t PF(V;)dt, with V;y =vp >0, and dX, =V, dt, with X;, =29 € R. (SKE)

In the following, sgn is the sign function with the convention that sgn(0) = 0. We denote by C
some positive constants, which may change from line to line. We use the subscripts to indicate the
parameters on which the constant depends. For instance, Cy,  denotes a constant depending on
the parameters ¢ty and .

Remark 2.1. If a function 7 satisfies (/7.), then for all z € R, m(z) = m(sgn(z)) |z|”. As an example
of a function satisfying (/7,) one can keep in mind F : v — sgn(v) [v|7 (see also Gradinaru and
Offret (2013)).

Let us state our main results which correspond to the three regimes: super-critical, critical and
sub-critical, depending respectively on the position of the exponent 5 with respect to 1 + 77_1

When g > 1+ 77_1 we have a super-critical regime, the friction force is asymptotically negligible
and the couple velocity-position process behaves like Kolmogorov diffusion:

Theorem 2.2. Consider v € (1 — §,a). Assume that (I1,) and (Isgn) are satisfied, and suppose
that B > 1+ 77_1 Let (Vi, Xt)i>t, be the unique global solution to (SKE). Then, in the space D,

1 1 ¢
et o (o[ ),

t>eto e—0
Remark 2.3. Theorem 2.2 is also true when the following hypothesis holds instead of (/7).

F is such that (SKE) has a unique solution up to explosion and o
|F| < G where G is a positive function satisfying (/1,). (H7)

For instance, the function F' : v — (pfivg) (see also Fournier and Tardif (2021)) satisfies (77/), with
v =0.

In the critical regime, i.e. when 8 =1+ 77_1, the friction force compensates somehow the random
force. The limit law is the kinetic law of a "mixture" between the limit laws of two regimes, and it
depends only on the parameters of the friction force.

Theorem 2.4. Consider a > 1 and v € [1,a). Assume that (/1) and (Hsgn) are satisfied, and

suppose that 8 = 1 + 77_1 Let (Vi, Xit)i>t, be the unique global solution to (SKE). Then the
time-homogeneous SDE, driven by an a-stable process L,

s = dLs — % ds — F($,) ds (2.5)

admits a unique strong solution which is exponentially ergodic. Denote by H the eternal ergodic
process, that is the solution to (2.5) having the invariant measure as the distribution of H_o, and

1
introduce th V= (taH ) .
miroauce € pTOCCSS log(t) >0

Then, under (H.), the following convergence holds in the space D

t
1 1
(€am/ea51+aXt/g)t2€to ETS (Vt,/(; VS dS)t>0.

Remark 2.5. If Ar denotes the invariant measure of the eternal process, it can be noticed that the d-
dimensional distribution of the process V' is the pushforward measure of the measure A g 1og(1,)....log(t,)

by the linear map T'(uy, -« ,uq) := (ti “ug, - ,t;aud).
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For the sub-critical regime, when 5 < 1 + 77_1, we obtain only the convergence of the velocity
process, the behaviour of the position process being an open problem. The velocity process diverges
towards the infinity under the random force, but it is very quickly recalled towards 0 by the drift.
Note that the finite dimensional marginals of the velocity process depend on the parameters of the
friction force. The study of the homogeneous case seems to indicate that there is no convergence in
distribution of the normalised velocity but only for its marginals of finite rank. Even for the simple
linear case with Brownian driving noise, it is not possible to prove tightness. We therefore lose the
kinetic character of the limit process, and at the same time the regularity of its position component.

Theorem 2.6. Consider o > 1 and~y > 1. Assume that (11,) and ([sgn) are satisfied, and suppose

that B <1+ 77_1 Let (Vi, Xt)t>t, be the unique global solution to (SKE) and set q := a+§—1 < é
Then the time-homogeneous SDE, driven by an a-stable process L,
d$Hs =dLs — F ($s) ds. (2.6)

admits a unique strong solution which is ergodic. Denote again by H the eternal ergodic process
solution of (2.6) starting at its invariant measure and introduce the process ¥ = (t1Hy),~, Then,

fod.d.

q
(5 Vt/s)tzgto -0 (7/t>tzo-
Remark 2.7. If IIp denotes the invariant measure of the eternal process then the d-dimensional
distribution of ¥ is the pushforward of the measure H%d by the linear map T'(u1,- -+ ,uq) =

(t1%ur, -+, tq%uq).

Remark 2.8. Assuming that the driving process is the Brownian motion and considering only the
linear situation (y = 1), in Gradinaru and Luirard (2023) it was proved that, provided that g €
(—=1/2,1), the process (Eﬂ+1/2Xt/5)t>sto converges in f.d.d. as ¢ tends to 0 towards a centered
Gaussian process with an explicit covariance function. We conjecture that for the a-stable non-
Gaussian Lévy driving process, and for the linear case (v = 1) again, provided that § € (—é, 1),
t>eto should converge in f.d.d. to the process 2" := fo sPdL,.
Nevertheless, the method employed in Gradinaru and Luirard (2023) does not succeed and the
question is open.

the family of processes (77X, /e)

Remark 2.9. As we will see in Section 3, the assumption v > 1 — 5 is needed in order to obtain the
existence and uniqueness up to explosion of the solution under the hypothesis (//,) and without
the hypothesis (Hgsgn).

Remark 2.10. Let us point out that, during the proof of Theorems 2.2 and 2.4, we employ some
moments estimates for the the velocity process V. Assuming that (//sgn) is satisfied, we suppose
also that the hypothesis on the sign of F' holds for (a,7,x) € (1,2) x [0,1] x (1,«). Then, for any
a € (0,2), vy €R, €Rand k € [0,a), we will show, in Section 4, that there exists a constant
Cy k8,10 such that

Vit > to, E[|Vi|"] < Cyr ot
Note that the above bounds are the best possible, taking F' = 0.

3. Existence up to explosion

In this section, we study the existence of the solution to (SKE) up to explosion time.

Remark 3.1. Assume that (//.) holds. If 0 < v < 1, then the function F is y-Hélder and if v > 1,
it is locally Lipschitz.

Proposition 3.2. Assume that (H.) is satisfied. There exists a pathwise unique strong solution to
(SKE), defined up to the explosion time, provided that
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(i) 1 -5 <y<1land B >0 when ac (0,2).
(i) v > 1 when o > 1.

Proof: If v € (0,1), the drift coefficient is y-Holder (see Remark 3.1) and locally bounded, thereby
the conclusion of the first point follows from Remark 1.3 in Chen et al. (2021).

Assume now that @ > 1 and v > 1. The drift coefficient is locally Lipschitz (see Remark 3.1) and
locally bounded, so we can apply Lemma 115 p. 78 in Situ (2005) to get the pathwise uniqueness.
Thanks to Theorem 137 p. 104 in Situ (2005), it suffices to prove that there exists a weak solution.

The drift coefficient is continuous with respect to its two variables, so it is a locally bounded
and measurable function. By a standard localization argument, since the drift coefficient is locally
Lipschitz, by using Theorem 9.1 p. 231 in [keda and Watanabe (1981), we deduce that there exists
a unique solution defined up to explosion. (|

Remark 3.3. If (Hsgn) is satisfied, then the function F' is increasing and then uniqueness follows.
Since the drift coefficient is a continuous function, using a standard localization argument, we can
apply Theorem 3.1 p. 866 in Kurenok (2007) to conclude to existence. Hence, we can remove the

[0

condition v > 1 — § under this hypothesis.

4. Moment estimates and non-explosion of the velocity process

In this section, we present estimates on moments of the velocity process V' solution to (SKE).
This will be doubly useful to conclude of the non-explosion of solution to (SKE) with Lemma 4.1,
and to control some terms appearing along the proofs of Theorems 2.2 and 2.4 in Section 5.

Let V' be the unique solution up to explosion time to (SKIE). For all » > 0, define the stopping
time

T = inf{t > to, |Vi| >} (4.1)
and set Ty := lim,_ 400 7 the explosion time of V. We give first a sufficient condition for the
non-explosion of a general process.

Lemma 4.1. Let (Y:)t>t, be a cadlag process and T its explosion time. Assume that there exist
two measurable and non-negative functions ¢ and b such that
(i) ¢ is non-decreasing and lim ¢(r) = 400,
r—00
(i) b is finite-valued,
(11i) and for all t > to,
supE [¢(Yinr, )] < b(t). (4.2)

r>0
Then Too = +00 a.s.

Proof: Pick t > to. Using the definition of 7., the monotony of ¢ and (iii), we get, for all » > 0,

¢(r)P(r, < t) E[¢(Vr) Lr<n] SE[o(Yr)] < 0(0).
Thus, by Fatou’s lemma,
. ) 1
0<P(10 <t) < hglorolf]P)(Tr <t) <b(t) TIL%M =0.
We conclude that
0 <P (7o < +0) < ZP(TOO <t)=0.
teQ
O

With this result in hands we can now state and prove moments estimates for the velocity process
V. Recall that (V;)i>¢, is the solution to (SKE). We will split our analysis in several cases following
the position of the stability parameter a.
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Proposition 4.2. Pick o € (0,1) and assume that (Hsgn) holds. For any vy, B, the explosion time
Too @8 a.s. infinite and for all k € [0, ), there exists a constant Cy 4, such that, we have

Vi > to, E[|Vi]"] < Crolo. (4.3)

Proof: Fix t > tg. Since a < 1, the stable process can be written as

t
Lt:// zN(ds,dz):ZALs.
0 *

s<t

Fix x € [0, ). Pick the sequence of C2-functions f, : x — /22 + %, which converges uniformly to

the function z — |z| on R. Then, for all n > 1, we apply Itd’s formula (see Theorem 32 p. 78 in
Protter (2005)) to get

FalVinm) = fulwn) = [ BP0 s [ [ (Ve 4 2) = £u(Vi)) Nids,do)

< falwo) + Y (fn(Vae + ALg) — fu(Vao)).

S<tATy

The term fti/\” f1(Vs)F(Vy)s~# ds is non-negative, since (Hsgn) holds.

Hence, the previous inequality can be written as
fn(‘/t/\‘rr) < fn(vo) + Z (fn(‘/s) - fn(‘/:@f))
s<tAT
Since || f}|loo < 1, we deduce that (fn(Vs) — fn(Vs—)) < |AVs| = |ALg|, hence,
|‘/t/\’r7»‘ S fn(‘/;f/\ﬂ-) S fn(v()) + Z |AL5| .
S<tATy

Furthermore, since k < a < 1, we have

Vins, I < falwo)* + (3 1AL )

K

S<tAT,
Taking the expectation, we get
E(|Vinr, "] < E[fu(w0)] + E| (DAL ). (4.4)
s<t

Notice that the process Lf =Y <t |ALg| is also a pure-jump Lévy process and an a-stable process.
By owing to (2.1), its Lévy measure is given, for any Borel subset A C (0,00), by vT(4) =
v(A)+v(-A) = (a4 +a-) [, ‘zﬁ%. In other words, the Lévy measure of L; is the Lévy measure
of an a-stable subordinator and is given by

dz
V+(dZ) = ((I+ —+ (I,)]_{Z>0}W.

Invoking Kingman’s formula, the same conclusion can be readily obtained by computing the char-
acteristic function of L,”. With this observation in hand, since x < a, letting n — +oc in (4.4) we
obtain

E [Vinn ] < fool" + E [|LF|"] < Cipuet?.

Thanks to Lemma 4.1, we can conclude that the explosion time of V' is a.s. infinite, and (4.3) follows,
letting r — oo. U
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Proposition 4.3. Pick o € (1,2). For any v € [0,1) and any 5 € R, the explosion time To is a.s.
infinite and for all k € [0,1], there exists C . g4, such that we have
ta if =L 41<5,
Vt > to, E[|VA]"] < Cy ko { 18 @ (4.5)

W18
t' 17 else.

Proof of Proposition /.5: Assume that v € [0,1) and fix k € [0,1]. Then Jensen’s inequality yields,
for all t > to, E[|V;|"] < E[|V4]]", hence it suffices to verify (1.5) only for k = 1.

Recall that under (/7,), there exists a positive constant K, such that for all v € R, |F (v)] < K |v|".
Hence, we can write, for any ¢ > tg and r > 0,

tATy
“/(t/\Tr)_‘ S ‘UO - LtO‘ + ‘L(t/\‘rr)_‘ + / S_ﬂ ’F(VS/\TT‘)’ ds
to

tATr
< [vo = Leo| + |[Lgar)—| + K/ 57 [V, |7 ds.
to

Since L is an a-stable process, it has a finite first moment, which can be computed. Taking the
expectation in the above inequality, we get, by choosing Cy, big enough,

t
E HV(t/\‘rr)—H <E HUO - LtoH +E HL(t/\TT)—H + K/t 5_6E HVsAnm ds
0

t
<Cpta + K | sPE[|Virr, |7 ds.
to

Recalling that 7, is given by (4.1), the function g, : t — E HV(t A )— H is bounded by r. Applying a
Gronwall-type lemma (see Lemma A.1), we end up, for 5 # 1, with

1
Cyto + G_;K(tlﬁ — t};ﬁ)> ' ] :

The case 8 = 1 can be treated similarly. Thanks to Lemma 4.1, we conclude that the explosion
time of V' is a.s. infinite, and (4.5) follows from Fatou’s lemma. O

vt > to, B [[Vienr-[] < Cy

Proposition 4.4. Pick a € [1,2) and assume that for all v € R, vF(v) > 0. For any v € R and
any B € R, the explosion time T« is a.s. infinite and there exists Cy 4, such that

for k€ (0,a), ¥t > to, E[|Vi|"] < Crol™. (4.6)

Proof: The key idea is to slice the small and big jumps in a non-homogeneous way with respect to

the function £ — 55 We write the proof in the general setting of a € (1,2). When a = 1, the
proof is similar since v is symmetric.

Pick & > tg. The a-stable Lévy driving process can be written, by using this cutting threshold
(see for instance Chaudru de Raynal and Menozzi (2022) and references therein for similar ideas),

as
t _ t t
Ly — Ly, :/ / . #N(ds,dz) +/ / . #N(ds,dz) —/ / , zv(dz)ds.
to J|z|<€a to J|z|>Ea to J|z|>Ea

The two first integrals satisfy the same scaling property as the a-stable Lévy driving process. It is
a direct and simple computation to see that

ay —a— 1 _4

dz) = —/— €&
/M; a(dz) = 0

STEP 1. We first apply It6’s formula and estimate the expectation of each term, in order to get
(4.6).
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Fix 1 > 0 and define the C2-function f : v+ (n+ vz)”/Q. For all t > tg, by It0’s formula, using that
for all v € R, vF'(v) > 0, we have

+ —a—

fVinr,) < f(Vo) — _1/ Lio<ry f'(Vs)ds + My + Ry + S, (4.7)

a—1

where the terms M, R and S are respectively given by

M, = / / et o Ve +2) = (Vo)) s, ), (4.8)
t
R, = / /legé Lscr) [F (Ve + 2) — F(Vao )N (ds, d2), (4.9)
St = /to /0<| e Lis<ry [f(Vs+2) = f(Ve) — 2f (Vs)] v(dz) ds. (4.10)

We estimate expectations of M, R and S.
Observe that, for k < 1 and for all v € R,

f@)] < (4.11)
Again, as previously, by direct computation, for all k > «,
/ effo(dz) = ST (4.12)
0<|z|<ga k—a
and for all k < «,
ay +a— k_
/||>g ol u(dz) = B0 b (4.13)

Firstly, we show that the local martingale (M;)¢>¢, is a martmgale. Fix ¢ > 2 and r > 0. Set

t

— [ ] L Ve 2) = £V )P (d2) ds,
to JO<|z|<€™

1

Notice that, since for all [v| < r and |z| < ¢a, lf(v+2) — f(v)] < ‘ e el |z|, so we

have
0 <||f I [t vta)as
to 0<|Z‘<§D<

The right-hand side of this last inequality is a finite quantity, since (4.12) holds and g > 2. Therefore,
for ¢ > 2, by Kunita’s inequality (see Theorem 4.4.23 p. 265 in Applebaum (2009)), there exists
D, > 0 such that

L e et

£ | s L] < 0, (3 [5@2] + Bl <+

to<s<t
Hence, by Theorem 51 p. 38 in Protter (2005), M is a martingale.
We estimate now the finite variation part S defined in (4.10). We use a similar idea as in the proof
of Theorem 3.1 p. 3863 in Deng and Schilling (2015). Note that for all v € R,

|f"(v)] = r(2 - k)2 4+ )22+ k(2 )27t
k(2 — k)2 + )02 )2 + k(0% )2
<k@B-rR) W )2 <kB-r)m2

where we used the fact that § —1 < 0. Assume that |z] < ¢ . Using Taylor’s formula, we get a.s.

F(Vat2) = F(Va) = 2F/ (Vo) < gh(3 = )22
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By integrating, we get the almost sure following bound

< —k(3— /4;)77;_1/ ) 22v(dz).
0<|z|<€e

[\D\H

/0 et U2 = ) =27 () ()

Gathering (4.12) into this last inequality, we end up with

1 _
SH(3 - /ﬁ;)?ﬁ_l%fE L (4.14)

/0< |<e¥ (f(Vet2) = J(Ve) = 2f'(Ve)) v(d2)| <

It remains to study the Poisson integral R defined in (41.9), using Theorem 2.3.7 p. 106 in Applebaum
(2009). Pick k < 1. By Holder property of power functions, we can write,

[flv+2)— f(v)| = ‘(n+(v+z)2)% — ((v—i—z)?)% + (v+2)" — 0" + (vz)% - (77—i—v2)g
<25 + |27

By integration we deduce that
K 1 K
/| o Vet = SO () < nfvle] 2 6+ JIERZCE!
z a

Replacing (4.13) into the latter relation, we obtain

sy +a— Ay +a_  rs_
[ Wt 2) = £Vl vlde) < pf STt g, (1.15)
FE a a—Fr
Gathering (4.11), (4.15) and (4.14), we get from (4.7),
E(|Vinr, "] SE[f(Vinr,)] S E[f(Vip)] + €
o m]nT—laJr — a,g + k204 +a— n a4+ —I—a,£§ n 1;.;(3 _ n)ng_1a+ +a,€%
o — o oa—K 2 2 -«

(4.16)

It suffices to choose n = te and & =t on the right hand side of the previous inequality to obtain

a++a,+a++a, 1 a+ +a—
a—1 « oa— K 2 2 —«

K K ayr — a—
B{IVinr ) < ELF (V)] + 85 x (67525 4 + e —n
< Crpoto. (4.17)

Thanks to Lemma 4.1, we can conclude that the explosion time of V is a.s. infinite and letting
r — +oo, for all k € [0, 1],
E[|Vi|*] < Ch ot (4.18)

STEP 2. Pick k € (1,a). We estimate R in another manner, using again Theorem 2.3.7 p. 106 in
Applebaum (2009).
By Holder property of power function and (4.13), we get

[ - svalstan < [ feevir
EE

PR

<, (“* Ta-ezm1 gy s &b F “5—1) (4.19)
a— K o —

Gathering (4.14), (4.19) and then using that for all v € R, |f'(v)] < & |v|*"!, we deduce that
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5 ar +a—  s_ 1 r_q10r +a_  2_
E[[Vins,| ]SIE[f(VtO)]+<C,{’;_H§Q L gw(3 i g_a ¢ 1>
o t t K
a—1 to o — to

Injecting (4.18) and by choosing n = ta and & =t, we conclude that
E[[Vine, "] < Croat

Letting  — +o0, the announced inequality (4.6) follows.
U

Ezample 4.5. Remark that the velocity process V' is explicit in the linear case (7 = 1), and that the
moments estimate is as best as possible. Choose F/(1) =p >0, F(—1) = —p. Pick § # 1, so

-8 t s1-8
Vi =vg + exp (—p1_5>/ exp(,ol_ﬁ> dLg
to

is solution to (SKE). Hence, by an integration by parts,

1 1B B 11-8
Vi=wo+ Ly — e’ L, o7 /PS BeP 7 L, ds,
to

and, we end up with
E[Vi]] < Ci, ( yploArE ) < Cyta

The case 8 = 1 can be treated similarly.

5. Proof of the asymptotic behavior of the solution

This section is devoted to the proofs of our main results, Theorems 2.2, 2.4 and 2.6.

Notice that, in the super-critical and critical regimes, it is enough to prove the convergence of
the rescaled velocity process (séV} /a)tzato in the space D endowed with the Skorokhod topology.
We recall that in the sub-critical situation we obtained the convergence only of the f.d.d. It was
pointed out in Gradinaru and Luirard (2023), Remark 2.6 that even for the simple linear case with
Brownian driving noise, it is not possible to prove tightness.

Let us briefly explain how the convergence of the rescaled position process can be obtained by
assuming the convergence of the rescaled velocity process. For ¢ € (0, 1] and ¢ > etg, we can write

t
€1+éXt/E = €1+ix0 +/ VS(E) ds.

eto

Let us introduce the mapping ¢g. : V +— (V}, fstto Vs ds) o defined and valued on D. It converges,
t>
as € — 0, to the continuous mapping g : V (V}, fg Vs ds) o
t>

In order to obtain the desired result, it suffices to show that gE(V.(E)) converges weakly in D,

endowed with the Skorokhod topology. To see V() as a process of D([0,400)), we state, for all
s € [0, eto], VSE) = Ve(to) = z—:évo. Call P., P the distribution of V), V, respectively. Invoking the

Portmanteau theorem (see Theorem 2.1 p. 16 in Billingsley (1999)), it suffices to prove that for all
bounded and uniformly continuous function h : D([0, +00)) x D([0, +00)) — R,

[ b)) — h(g(w)) dP(d).

D([0,+00))?2 =70 JD((0,4+00))2

Pick such a function h. By assumption, the convergence P- :5 P holds, hence, using Lemma A .4, it
e—

suffices to prove that the uniformly bounded sequence (hoge ). of continuous functions on D([0, +00))
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converges to the continuous function h o g uniformly on compact subsets of D([0,4+00)). This can
be verified exploiting the properties of h, g. and w in compact subset of D([0,+00)). Therefore,
it suffices to prove the convergence of the rescaled velocity process (eaV; Je)t>ety i order to prove
Theorems 2.2 and 2.4.

In Sections 5.1 and 5.2, the aim is to prove the convergence of the velocity process.

5.1. Asymptotic behavior in the super-critical regime. In the remainder of this section, we assume
thatyZOand6>1+%.

Proof of Theorem 2.2: Thanks to a change of variables, we have, for all € € (0,1] and ¢t > &ty,

1 1 1 [ _3
Eath/s:E"‘(UO—LtO)-i-EaLt/E—Ea/ F(Vy)s Pds

to

t
:z-:é(vo — L) + séLt/a —Pe F(Vu/a)u_ﬁ du.
eto
By self-similarity, L(¢) := (5§Lt /e)t>0 has the same distribution as an a-stable process.
As a consequence, thanks to Theorem 3.1 p. 27 in Billingsley (1999) and Lemma A.3, it suffices
to prove

VT >0 sup ‘V;(E) P B0, ase—o. (5.1)

eto<t<T

Recall that under (/7.), there exists a positive constant K, such that

V'.(E)
r (2o <k |V (5.2)
Ea
Modifying the factor in front of the integral, we get
t €)
- %
V) = ea(vo— Ly) + L — A3 [ eap [ 2 ) uPdu. (5.3)
eto Ea
Gathering (5.3) and (5.2), for all 7' > 0, we have, test
B t V(E)
sup ‘Vt(a) - LEE) Sei(vo — Lyy) + eh1H T sup / caF < ) w P du
eto<t<T eto<t<T |Jetg Ea
1 1 1—~ T v
<ea(vg— Lgy) + / K ‘V,Lfs) u " du. (5.4)
eto

Taking the expectation and using the moments estimates on V' (see Remark 2.10), we obtain, when
p# L+
1 =) r r
H1 g / K’Vu(a) KIEHVU(‘E)
to

eto

7} uw P du

07 —
u? du] = 1T

T T
= 56_14_% / KE HVu/e‘Py] u¥du < 56_1+% / Caﬁ,tou%_ﬁ du
eto eto
1

_ o
= Capy (T T gy e (5.5)

Gathering (5.4) and (5.5) and setting 7 := min (8 — 1 + Rl 1) >0, we get

a ’a

E[ sup ’V;(a) —Lge) } = O (&").

eto<t<T
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The case =1+ % can be treated similarly and we end up with
1
} = 0 (=7 In(e)),

This concludes the proof. O

]E{ sup ‘Vt(a)—Lga)
eto<t<T

5.2. Asymptotic behaviour in the critical regime. We adapt the strategy in Gradinaru and Offret
(2013) to the a-stable Lévy case. Pick a C?-diffeomorphism ¢ : [0,¢1) — [to, +00). Let V be the
solution to the equation (SKE). Thanks to Proposition 3.4.1 p. 124 in Samorodnitsky and Taqqu
(1994), the following process is also an a-stable process

)
(Ro)zg = ( L (5);>t20. (5:6)

Then, by the change of variables t = ¢(s), we get
t 1 t F(V s )
Ve =V = | #@)FaR— [ P as

By integration by parts, we get
Vs r(\1-1 " Vs
d ‘P( )1 = dRs _ ¥ (S) 3 F(VSO(S))dS _ 14 /(S) SO( )1 ds
¢ (s)a ©(s) o' (s) o (s)a

Set Q@ = D([tg,00)) the set of cadlag functions that are equal co after their (possibly infinite)
explosion time. Introduce the scaling transformation ®, defined, for w € €2, by

1
¢'(s)a
As a consequence, we obtain the following result (see Proposition 2.1, p. 187 in Gradinaru and
Offret (2013)).

D, (w)(s) = W(Pl) Gith s € [0, 1).

Proposition 5.1. If V is a solution to the equation (SKE), then V(¥) .= ®,(V) is a solution to

r(\1-1 " (©) v
V¥ = dR, — %F(«p’(s)évﬁ)) ds — ‘P,(S) *_ds,  with VO(sO) _ 90(0)1 7 (5.7)
©(s) ¢'(s) o ¢'(0)a
where R is an a-stable process given by (5.6).
Conversely, if V¥) is a solution to (5.7), then CI);l(V(S")) is a solution to the equation (SKE), where

t

1,1

Li-Liyi= [ (¢ 09 ™)) AR,
to

18 an a-stable process.

Furthermore, uniqueness in law, pathwise uniqueness, strong existence hold for the equation (SKE)

if and only if they hold for the equation (5.7).

Let us focus firstly on the exponential change of time ¢, : t — tge'. This scaling is convenient

since it allows to produce a time-homogeneous term in (5.7). Thanks to Proposition 5.1, the process
V() .= & (V) satisfies the SDE driven by the a-stable process (Ry)¢>0.

‘/s(e)

_1_ 1
AV =dR, — 2 ds—t; @ Tella PP (5 ea V() ds. (5.8)

0 . 3 — -1
Proof of Theorem 2./: Assume in the sequel that =1+ 1—.
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STEP 1. Firstly we prove the finite-dimensional convergence of the rescaled velocity process. To
that end, we reduce the problem to the convergence of a time-homogenous process.
Since (/) holds, (5.8) becomes exactly the equation (2.5), driven by the a-stable process R:

‘/8(5)
[0

dv® = dR, — ds — F (V) ds. (5.9)

Using the bijection @, induced by the exponential change of time (see Proposition 5.1), and the
unique strong existence of the velocity process V' (see Proposition 3.2 and Remark 2.10), there exists
a pathwise unique strong solution $) to the time-homogeneous equation (5.9). Hence, we have the

equality
‘/toei o
< (toet)l/a > >0 = (e)ezo,

as two solutions to the same SDE, starting from the same point. We rewrite the above equality as

V;
<1t) = (Diog(t/to))t=t0-
t>to

ta
So, we have, for all € > 0, d € N*, and (t1,--- ,14) € [etg, +00)%,
Ve-1t Ve-ut
<(€—1t1)11/a o g ) T (Drog(t1)+Hoz((et0) 1)+ Dlos(ta) +os((et0) 1)) (5.10)

Since Hm sup ;| 40 w < 0, it follows from Proposition 0.1 in Kulik (2009) that the process

($¢)t>0 is exponentially ergodic. We denote its invariant measure by Ap. Call H the solution to
the time homogeneous equation (5.9), such that the initial condition H_, has the distribution Ap.
For (t1,--- ,tq) € RY, let Apy, .. 4, = L(Hy,, -+, Hy,) be the distribution of (Hy,,--- , Hy,). Then,
forall s >0, Apy, ... t; = APt +s, t,+s- Indeed, thanks to the invariance property of A, (H,) and
(He+s) satisfy the same SDE, starting from the same point. As a consequence, we get the stationary
limit

lim £ (Fiog(ty) +1og((eto) ) > Hio(ta) +og((eto) 1)) = AFlog(t) - Jos(ta)- (5.11)
Moreover, by exponential ergodicity, we have for every continuous and bounded function ¢ : R¢ — R,

E [ (Dog(ts /(t0e))»* » og(ta/(toe))] — B [ (Hrog(tr/(toe))s * » Hiog(ta/toe)))]  —= 0. (5.12)

e—0

We postpone the proof of this convergence in Step 2.
To conclude this step, we gather (5.10), (5.11) and (5.12) to get

Va—lt ‘/é*ltd
((51t1)11/a"” et ) o Aog(tr). - og(ta):
This can also be written as

1 1
(50“/;&1/57' e ,€a‘/;gd/5) = Tx AF,log(tl),m,log(td)a

e—0

where T % Apjog(11), log(t,) denotes the pushforward of the measure Apjog(¢,),... log(s,) Py the linear

1/a 1/a
map T'(u1, - ,uq) := (8 “u1, - ,t; uq).

STEP 2. Let us now prove (5.12).

For the sake of clarity, let us give a proof for d = 2, the general case d > 2 being similar.
1

Let ¢ : R2 — R be a continuous and bounded function. Pick etg < s < t and set hg = voto_a, (5.12)
is now equivalent to

E [ (togto/ t0e) Moste/t0e)) |90 = 10| = E [ (Hiogo/ o2y Hiog(e/toep) | Ho ~ M| — 0.
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We introduce p. := L <~"J1og(s/(toa))

solutions to SDE driven by Lévy process (for the sake of completeness, we state and prove it in our
context in Appendix, see Lemma A.6.). This leads to

Ho = ho). We now use the generalized Markov property of

E [¢ (Dtog(s/ (toe))» Mog(t/(toe))) ‘530 = ho} =E [w (90, Dlog(t/s)) ‘50 ~ ,U'e}
and, since Ay is invariant,
E [w (Fiog(s/(toe))» Hiog(t/ (t0¢))) ‘Ho ~ AF] =E [¢ (Ho, Hiog(1/s)) ’Ho ~ AF] :

Then, we are reduced to prove

E [1/) (90, Dlog(t/s)) ‘530 ~ Me] -E [w (Ho, Hiog(1/s)) ‘Ho ~ AF] — 0.

e—0

The left-hand side can be written as,

L E (6 (50, Sn0s0/0) [90 = ] (st ~ M)
R

Hence, setting p(t, z,dy) := Py($: € dy) and ||.||7y for the total variation norm, we get

E [Tﬂ (90, Dog(t/5)) ‘550 ~ ,Ue] —E [w (Ho, Hiog(1/s)) ’Ho ~ AF} ‘

< ., /R 1p (log(s/(t02)). ho, dy) — Ar(dy)|
< 1]l lIp (lo&(s/(t02)). R ) — Arllry

This converges to 0, as € — 0, by the exponential ergodicity of .

STEP 3. Let us prove now the tightness of the family of distributions of the cadlag process
(V(E))tzsto = (5%1/;/5)1%&0 on every compact interval [m, M], 0 < m < M.

We check the Aldous criterion for tightness stated in Theorem 16.10 p.178 in Billingsley (1999). Let
a, 1, T be positive real numbers. Let 7 be a discrete stopping time with finite range 7, bounded
by T'. Choose § > 0 and € > 0 small enough.

We have, by Jensen’s inequality, for r = g,

2 Jee ][ ape

Since L) is an a-stable process, by the strong Markov property,

A O

r
v
T+ T U_ﬁ du:|

N =E[|L, -8

L(a) L‘(I'E)

E[ T+

| =EEL, (15 - L") < €35,

The stopping time has a finite range 7. Hence, we can write

T+6 0 r T+9 N
: ! e[
a7
=E1D Br=r) " [1“:”} /T K[V d“} Lir=r)

TZ+(S
<E ZLE / K‘V(E)Vu’ﬂdu 1|,
= P(r=m) |/ u {r=n}

(3
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For any 7; € T, using the relation § = 1+ 0= and the moments estimates on V (see Remark 2.10),

we obtain “
Ti+0 ~ Ti+0 o
E[ / K|ve| w8 du] - / KIEHVU(E) }u—ﬁ du

-

7

T;+0 ~ 1 1
SK/ uaﬁdu:K|:(Ti+5)a—Ta:|
< K6ba.

The term Y= has to be read as § or 6 depending on the fact that x — Tw is a Lipschitz continuous
function on [0,7 + 6], if « < 1, or a é—Hélder function, if a > 1.
By Markov’s inequality, for § small enough, we have

§a

<n

P (V- v

>a)<
= =T

Furthermore, by moments estimates (see Propositions 4.2, 4.3 and 4.4), for all t > &t,
T T
sup HV;(E)‘ } < Cta.
g

Hence, using again Markov’s inequality, by Corollary and Theorem 16.8 p. 175 in Billingsley
(1999), this concludes the proof of the tightness of the velocity process and therefore the proof
of Theorem 2.4.

0

5.3. The wvelocity process in the sub-critical regime. Assume in this section that < 1 + 77_1 and

a > 1. Recall that we set q := a+§_1

< é As a consequence, ag < 1. This time we take an interest

1
l1—aq

into the power change of time ¢, : ¢ — (t(l)_aq +(1- aq)t) . Thanks to Proposition 5.1, the

process V(@) := &,(V) satisfies the SDE driven by an a-stable process R,
AV = dR, — F (V) ds — qp27 ' VP ds. (5.13)
For simplicity, we shall write ¢ instead of (.

Proof of Theorem 2.06: STEP 1. We first prove the finite dimensional convergence of the velocity
process (V;g(g))tzsto i= (e9V} /e )i>et,- We give a proof for d = 2, the general case d > 2 being similar.
We call $ the ergodic process solution to

dfys = dLs — F(ﬁ) ds, with $o = ho == votg?, (5.14)

where, as previously, L is an a-stable process. We denote by Il its invariant measure. Using the
bijection induced by the power change of time (Proposition 5.1), as solutions to the same SDE
starting at the same point, we have, for all £ > 0, and (s,t) € [etg, +00)?,

Verrs oVeu (@) (@)
(Eqsqﬂfq 1 ) = (V¢21(8—15)7V¢21(8—1t)> .

Using Theorem 3.1 p. 27 in Billingsley (1999), it suffices to prove that for all (s,t) € [etg, +00)?,
‘((55@71(5713),53@71(5710) - (Vc;gqf)l(sfls)’V@@l(aflt)>> H = 0, where ||-|| is a norm on R2.
° (55%71(8715),.6(‘071(57175)) j IIr ®Ilp.
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STEP 2. Pick k € (1,«). We prove that E Hﬁt - V;f(q)m T

t——o0
We can write

d (ﬁ _ V(Q)>t - _ (F(ﬁt) _ F(V}/(q))) dt + qgoaq*l(t)‘/;(q) dt.

By straightforward differentiation, we can deduce

K k—1
dt
t

d ‘.6 - V(q)) = —K ’F(,ﬁt) — F(Vt(q))‘ ‘ﬁt _ V;(q)

k—1

+ ﬁq(paq—l(t)v;(Q)Sgn (g)t o V;(‘I)) ‘Sf.’)t o V;(‘I) dt. (515)

We set .
g(t) =E Hﬁt - v;}q" } , >0

Taking expectation in (5.15), we get
n1:|

+ qu(paq—l(t)E [%(Q)Sgn (ﬁt . ‘/t(‘I)) ‘f)t . V;‘/(Q)

-1

o0 = = || F(50) - F0) |30 - v

-1

Since v > 1, the function F~! is %—H'dlder, there exists C,, > 0 such that,

K—1+
qgt) < —-C,E Uf)t — Vt(Q) q

+ K |q| goaq_l(t)E UVt(Q)’ ’ﬁt _ V;(Q)

-1

Using Hoélder’s inequality and moments estimates (Proposition 4.2), we have

Then, by Jensen’s inequality, since v > 1,

K—1+~

(0) < =Coalty 5 + wlal O | [V [ - 17

Rl ag—1)(1—1 r=1
g(1) < =Chg(t) = +Clal V07 (t)g(t) ", g(0) = 0.
Recall that > 1 and ag < 1, so gp(aq_l)(l_é)(t) — 0, therefore the conclusion follows from
Lemma A.7. ftes

Besides, for all t > etp, E Hﬁwﬂ(aﬂt) - Vég)l(g_lt) 'ﬁ} =g (¢—1(E—1t)) :; 0.
3

STEP 3. Pick (s,t) € [etg, +00)?. Similarly, as in Gradinaru and Luirard (2023), one can prove that
the solution $) to (5.14) satisfies

(,ﬁw—l(s—ls),ﬁ@—l(s—lt)) 3 Il @ Ig. (5.16)
O

Appendix A. Some auxiliary results

We collect in this section several auxiliary results. To begin with, let us state a Gronwall-type
lemma which has been used to get moments estimates. The proof can be found in Gradinaru and
Luirard (2023).

Lemma A.1 (Gronwall-type lemma). Fiz r € [0,1) and to € R. Assume that g is a non-negative
real-valued function, b is a positive function and a is a differentiable real-valued function. Moreover,
suppose that the function bg” is a continuous function.
Assume that .

Vit > to, g(t) < a(t) + / b(s)g(s)"ds. (A.1)

to
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a(t) + ((1 —r) /tt b(s) ds) ] |

Remark A.2. Call G the right-hand side of (A.1). Even if g is not continuous, notice that the
function G remains continuous and satisfies (A.1) (since b is positive and g < G). So, one can apply
the lemma to G and thereafter use the inequality g < G.

1
Then, setting C, := 2177,

vt > to, g(t) < Cp

We state now a technical lemma concerning the convergence in the spaces C and D. We recall
that the spaces of continuous functions C and of cadlag functions were endowed with metrics dy
and d; respectively given by (2.3) and (2.4).

Lemma A.3.

(i) The uniform distance is finer than the Skorokhod one i.e. dg < d,.
(i) Let (f:)e>0, (he)e>0 be two sequences of functions of D. If for alln > 1,

lim sup [fe(t) — he(t)] =0
e te[%,n}

in probability, then lin% d(fe, he) = 0 in probability, where d € {d,,ds}.
E—r

Proof: Let f, g be two cadlag functions. The first point is true by using the definition of the metrics
ds and d,, and by noting that

)\ _
- {Sup At) = A(s)
A€ s#t S

t —
Let us now prove the second part. Assume that for alln > 1, SUp[L | fe — hel ig 0,as e — 0. Fix
n’ e—

log

\/Sup!kn(t)(f(A(t)—g(t))l}S sup [f(t) —g(t)]-

1 1
t>= te€l gt

+o0o
n >0 and choose N > 0 such that > 5 < Z. Then,
n=N+1
N a1
ds 87h€ Sdu Eaha S* an E_hE'
(ferhe) < dulfe,he) <5 +n§2" sup |/ = hel
+oo -1
By setting 7' := 3 (21 21,1> , it follows that
N
P (d (fe, he Z_;P(Suplfe—hbn) — 0

O

For the sake of completeness, we state and improve the result of Problem 4.12 p. 64 in Karatzas
and Shreve (1991), on a general metric space.

Lemma A.4. Let S be a Polish metric space endowed with a Borel o-field S. Suppose that (Pp)p>1
is a sequence of probability measures on (S,S) which converges weakly to a probability measure P.
Suppose, in addition, that the sequence (fn)n>1 of real-valued continuous functions on S is uniformly
bounded and converges to a continuous function f, the convergence being uniform on compact subsets

of S. Then, we have
lim / frn(w)dP,( / f(w)dP(w
n—-4o00
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Proof: Notice that, since (P,),>1 converges weakly thus, it is tight. So, for any € > 0, there exists
a compact subset K of S such that for any n > 1, P,(K) > 1 —e.
Let us decompose

/fndPn—/fdP—A+B+C+D,
S S

where
A= fndPy, B::/(fn—f)dPn, C:= fdP,, andD::/fdPn—/fdP.
S\K K S\K s 5
Let M be a bound for the sequence (fy,). Thus, by the choice of K,
|A| < MP,(S\ K) < Me.
The third integral can be treated analogously. Besides, since the sequence (f,,) converges uniformly
on K to f, there exists n. such that for all n > ng, supg | fn — f| < €. Thereby, we get
The last integral is smaller than & for n large enough, since P, converges weakly to P, and this
concludes the proof. O

Remark A.5. Lemma A .4 could be applied with S = C([0,4+00)) or D([0, +00)). However, the result
for S = C(]0,+00)) is already contained in Problem 4.12 p. 64 in Karatzas and Shreve (1991).

Lemma A.6. Consider b a measurable function such that the following time-homogeneous SDE
driven by an «a-stable process

dY; = dL; + b(Y:) dt with Yy =y, (A.2)
has a pathwise unique strong solution. Denote by (Y})i>o this solution. Then (Y;)i>o is a Markov

process.
Namely, for anyd>1,0<t; <---<tg, u>0 and any bounded measurable function ¢ : R* = R,

B[00 V)| R = B[00V, V)] Ly (A3)

Proof: For simplicity, we give a proof for d = 2, the general case being similar. Call (Y;¥) the
solution to dY; = dL; + b(Y;) dt, satisfying Yy = y. Let ¢ : R® — R be a bounded measurable
function. Pick u > 0 and consider, for y € R and u < s <t the function

Gy, s, t,u) == (Y99, V") = (y + Ly — L, +/ b(Yn)dh, y+ Lt — Ly, +/

U

t

b(Y,) dh) .

Pick 0 < s < t. Using pathwise uniqueness, (Ysﬂu,Y;ﬂu) = G (Y, s+ u,t+u,u). Moreover, by
time-homogeneity of the SDE, (Y% )s>0 and (Y¥)s>0 have the same distribution. As a consequence,
G(y,s + u,t + u,u) = G(y, s,t,0). Besides, by Markov property of Lévy processes, the function G
is independent of F,,. Hence,

E (Y, Vi) ]-"u} ) [¢OG(Y3,s+u,t+u,u) (fu] —E [qsoG(z,s,t,O) ‘]—"u]

=E [¢ oG (Z7 5,t, 0)]z:Yuy =E [¢(Y:9Z7 Y;fz)]z:Yuy
This concludes the proof. ]

2=Yy!

Our last technical result is the following.

Lemma A.7. Let b be a function such that limy_, 4~ b(t) =0. Picka>0,v>1and k > 1. Let g
be a continuously differentiable positive function satisfying

g(t) < —agt)"F +b(t)g(t)T, 20, (A4)

o

Then, g(t) — 0.

t——+o0
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Proof: Pick € > 0. Let t; be a positive real such that for all ¢t > ¢1, [b(t)| < %6%.
STEP 1. We first show that there exists t* > ¢, such that g(t*) < e. Assume, by way of contradic-
tion, that it is not the case. Thus, one can consider the function y = g%, which satisfies

ky'(t) < —ay(t)Y +b(t), t>1t. (A.5)

For all t > t1, we have

a a
ky'(t) < —aex + 58% < —56%.

As a consequence, for all ¢ > tq,
1 a o
e < — (t — —Er — —O00.
ker < ky(t) < wy(ty) — (¢ t1)2£ S X

This is a contradiction.
STEP 2. We show that for all t > t*, g(t) < e.
Define T' = inf{t > t*, g(t) > ¢}. By continuity of the function g, we have ¢g(T") = ¢. Hence,

r+v—1 a k—1 a r+~y-1
J(T) < —ac™ = + 56%57 <—5f <.

Therefore, there exists 6y > 0, such that for all 0 < 6 < dp, (T + d) < g(T) = e. This is a
contradiction with the definition of 7'

O
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