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Abstract. We present a novel approach of coupling two multi-dimensional and non-degenerate It6 processes (X;) and (Y;) which
follow dynamics with different drifts. Our coupling is sticky in the sense that there is a stochastic process (r;), which solves a
one-dimensional stochastic differential equation with a sticky boundary behavior at zero, such that almost surely | X; — Y;| < r; for
all # > 0. The coupling is constructed as a weak limit of Markovian couplings. We provide explicit, non-asymptotic and long-time
stable bounds for the probability of the event {X; = Y;}.

Résumé. On présente une nouvelle approche de couplage de deux processus de It6 (X;) et (¥;) multi dimensionnels et non
dégénérés qui suivent une dynamique avec des drifts différents. Le couplage est collant dans le sens qu’il existe un processus
stochastique (r), qui résout une équation différentielle stochastique en dimension un avec un comportement collant a zéro, de sorte
que presque srement, | X; — Y;| < r; pour tous ¢ > 0. Le couplage est construit comme une limite faible de couplages markoviens.
On fournit des bornes explicites, non asymptotiques et stables a long terme pour la probabilité de I’événement {X; = Y;}.
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1. Introduction

Let (B;) and (é,) be d-dimensional Brownian motions. We consider two diffusion processes with values in R4 which
follow dynamics with different drifts, i.e.

dX; =b(t, X;)dt +dB;, Xo=x, (1.1)
dY, =b(t,Y,)dt +dB;, Yo=y. (1.2)

We assume that the drift coefficients b, b : Ry x R? — R are locally Lipschitz. Moreover, we impose assumptions
which imply that a geometric Lyapunov drift condition holds for (1.1) and that there is a constant M > 0 such that
uniformly |b — bl <M.

Diffusions with different drifts occur in many application areas. For example, one could consider a Langevin
diffusion (X;) and a perturbation or approximation (Y;) of the latter. Other natural examples are McKean—Vlasov pro-
cesses, where the drift coefficients depend not only on the current position of the process but also on the corresponding
law. A natural question arising is how to obtain explicit bounds for the distance of X, and Y; in Kantorovich distances,
e.g. in total variation norm. There are a few articles which try to answer this question in a general setting: Using
Girsanov’s theorem and coupling on the path space, the works [32,35,36] establish bounds on the total variation norm
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Fig. 1. Sticky coupling of two diffusion processes on RL

of such diffusions. In [4] bounds for the distance between transition probabilities of diffusions with different drifts are
derived using analytic arguments, see also the related work [39]. The drawback of these approaches is that the derived
bounds are typically only useful for small time horizons and are not long-time stable. The article [3] provides bounds
for the distance between stationary measures of diffusions with different drifts. Coupling methods are used in [11] to
provide long-time stable bounds on the distance between a Langevin diffusion and its Euler approximation. Howitt
constructs in [27] a sticky coupling of two one-dimensional Brownian motions with different drifts using time-change
arguments which are restricted to the one-dimensional setting.

In this article, we discuss a novel approach of constructing couplings (X, Y;) of solutions to (1.1) and (1.2) in
a multi-dimensional setting. Consider for example the case where b differs from b by a non-zero constant m, i.e.,
l;(t, x) =b(t,x)+ m for some m € R, and let (X;) and (Y;) be solutions of (1.1) and (1.2) respectively. In this case,
whenever X; and Y; meet, the drift forces the processes to immediately move apart from each other. It is clear that,
regardless of how the processes are coupled, one cannot hope for the existence of an almost surely finite stopping
time T such that P[X; = Y; Vt > T] = 1. Nevertheless, we construct a coupling such that for any given ¢ > 0, we
have P[X; = Y;] > 0 and the coupling is sticky in the sense that there is a continuous semimartingale (r;) which
solves a one-dimensional stochastic differential equation with a sticky boundary behavior at zero such that almost
surely | X; — Y;| <r; for all ¢+ > 0. This allows us to establish explicit, non-asymptotic and long-time stable bounds
for the probability of the event {X; = Y;}. The coupling is constructed as a weak limit of Markovian couplings. The
idea for the coupling is based on [13,15] where coupling approaches for particle systems and nonlinear McKean—
Vlasov processes are discussed, cf. Section 2.2 for a comprehensive comparison. We show that sticky couplings can
be applied effectively to provide total variation bounds between the laws of both linear and non-linear diffusions with
varying drifts. Figure 1 illustrates a sticky coupling of two diffusion processes on R!.

Outline: The main results are presented in Section 2. In Section 3 we recall results on the existence and uniqueness
of one-dimensional SDEs with sticky boundary, we establish an approximation result for the latter, and we study the
long-time behavior of solutions to such equations using coupling methods. Based on these results, the proof of our
main theorem and the construction of the sticky coupling are presented in Section 4.

2. Main results
2.1. Sticky couplings
We impose the following assumptions:

Assumption 1. There is a constant M € [0, co) such that

|b(t,x) —b(t,x)] <M foranyx e R? and r > 0.
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Assumption 2. There is a Lipschitz function « : [0, 00) — R such that
<x —y,b(t,x) —b(t, y)) < K(|)C — y|) clx = y|2 forany x,y € R and t > 0.
Outside of a bounded interval, the function « is constant and strictly negative.

The assumptions imply in particular that the unique strong solutions (X;) and (Y;) of (1.1) and (1.2) respectively
are non-explosive. We present our main result:

Theorem 3 (Sticky coupling). Suppose that Assumptions 1 and 2 hold true. Then for any initial values x,y € R?,
there is a coupling (X;, Yy) of solutions to (1.1) and (1.2), respectively, such that X; — Y; is sticky at zero in the sense

that the difference is controlled by a solution of a one-dimensional SDE with a sticky boundary behavior at zero. More
precisely, there is a real-valued process (r;) solving the SDE

dry= (M +xk(rry)dt +21(ry > 0)dW;,  ro=1x —yl, (2.1)
driven by a one-dimensional Brownian motion (W;), such that almost surely,
| X; — Y| <ry foranyt>O. 2.2)

The process (r;) is sticky at zero in the sense that almost surely,
t
ZM/ I(ry =0)ds =£%(r), 0<t<o0,
0
where E?(r) is the right local time at 0 of (r;), i.e.,
1! 1!
K?(r) = lim—/ I1(0<rg<e)drls =4lim—f I(0<rg<e)ds.
€l0 € Jo €l0 € Jo
Equation (2.1) admits an invariant probability measure w. For M =0, m = 8, and for M > 0, 7 is determined by

2 I
7(dx) x (M&)(dx) +exp<§/(; (M +k(y)y) dy>x(0,oo)(dx)>. (2.3)

If the initial conditions coincide, i.e., if x =y, then for any t > 0,

M [* (1 -
P[X, =Y ]>==[{0}] = (1 +—f exp(—/ (M+x(y)y)dy> dx) .
2 Jo 2 Jo

In general, there are constants c, € € (0, 00), depending only on M and k, such that for any t > 0 and any initial
values x,y € RY,

1 ¢
P[Xt7éYt]§E _llx—y|+ﬂ[(0,00)]- 2.4

ect

The constants ¢ and € are given by

Rig(s) \7! Boor o\
c= <2/ ds> and e:min{(Zf dS) ,CCD(RI)},
0o () 0o @)

where ¢(r) = exp(—% Jo (M +k(s)s)tds), ®(r) = [y (s)ds,

Ro =inf{R >0: (M+K(r)r) <0 foranyr > R}, and
Ry =inf{R> Ro: R(R — Ro)(M/r +«(r)) < —4 for any r > R}.
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In Section 3 we also provide explicit bounds on the expected values E[|X; — Y;|], cf. Theorem 26 further below.
The coupling (X;, ¥;) in Theorem 3 is constructed as a weak limit of Markovian couplings. The construction of the
coupling and the proof of the theorem are given in Section 4.

Remark 4 (Reflection coupling). The classical reflection coupling of Lindvall and Rogers [37] occurs as a special
case of the coupling in Theorem 3 when the drift coefficients coincide, i.e., b = b. In this case we can choose M =0
so that 0 is an absorbing boundary for the diffusion process (r;). The equation (2.5) reduces to

1
P[Xt5£Yt]§g lx —yl, (2.5)

c
et — 1

which is a well-known bound for reflection coupling [5,37].

In the two special cases M = 0 and x = y, the bound in (2.5) takes a very simple and intuitive form. In general,
however, the rate ¢ depends on M. This dependence can be avoided by considering a modified coupling.

Theorem 5. There is a coupling ()?,, ?t) of solutions to (1.1) and (1.2) such that

P[Xt #* Y,] < l |x — | —i—rr[(O oo)] foranyt >0, (2.6)
€ et

where ¢, € are defined analogously to ¢ and € but with M = 0.

Proof of Theorem 5. Consider a process (Z;) satisfying
dZ[:b(t, Z[)dt+dBt, Z():y

Let (X,, Z;) be a standard reflection coupling of (X;) and (Z,), i.e., a sticky coupling in the case where the drifts
coincide. Then we can glue this coupling with a sticky coupling of (Z;) and (Y}), i.e., there are processes (X, 20, Yy)
defined on a joint probability space such that (X,, Z,) is a sticky coupling of (X, Z;), and (Z[, Yt) is a sticky coupling
of (Z;,Y:), see e.g. the “glueing lemma” in [51]. For # > 0, we obtain by Theorem 3:

1
P[X, # Y1 < P[X; # Z)+ P[Z; £ Y] < —e Tl =l + 7[(0, 0)]. 0

To make the bounds in the theorems more explicit, we now assume that we are given constants R, L € [0, co) and
K € (0, 00) such that for any ¢ > 0,

L|x—y|2 foranyx,yeRd,

x — ’bt,x — b(t, =<
< v, b(t, x) (y)> —Klx —y*> forx,yeR?st |x —y|>R.

Q2.7)

Hence Assumption 2 is satisfied with k (r) = LI(r < R) — KI(r > R). In this case, the exponential decay rate ¢ in
Theorem 5 is bounded from below by

4max(R2, K1) if L =0,
&' < {3emax(R2, 4K 1) if LR? < 4,
8mTL (L7 + K"HRexp(LR?/4) + 16K >R~ if LR? >4,

see Lemma 1 in [13]. (Note that the definitions of the function « and the constant ¢ in [13] differ from the defini-
tions above by a factor —2, 2, respectively.) The following lemma provides explicit upper bounds on the long-time
asymptotics of the probabilities in (2.5) and (2.6). The proof is included in Section 4.
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Lemma 6. Suppose that Condition (2.7) is satisfied. Then 7[(0, 00)] = o/ (1 4+ &) where « is a non-negative constant
such that for M < KR,

a < (722K 12 4 2R max(4, LR? +2MR) )M exp(MR/2 + LR?/4),

and for M > K'R,

T 2R M?> L+K_,
o= —+ Mexp| —+ ———R").
K = max(4,2MR + LR?) 4K 4

The theorems imply bounds on the total variation distance between the laws of X; and Y; for any time ¢ > 0. We
now verify that in two simple examples, the bound in (2.6) is of the correct order:

Example 7 (Ornstein—-Uhlenbeck processes). Fix m € R? \ {0}. We consider Ornstein—-Uhlenbeck processes on R?,
given by

Xmz—X,/Zdt—i-dB,, XO:.X,

dY, = —(Y, —m)/2dt +dB,, Yo=y,

where (B,) and (B,) are d-dimensional Brownian motions. Let d(7) denote the total variation distance between the
laws of X; and Y; at time ¢. It is well-known that X; and Y; are normally distributed with

Law(X;) = N(e_’/zx, (1 — e_’) Id),
Law(¥) = N (e 2y + (1 —e™?)m, (1 —e™") 1y).

The total variation distance between d-dimensional normal distributions A (a, b1;) and N (a, bl,) witha, a € R4 and
b € (0, 00) is given by @ (|la — a|/(2+/b)) where

O(r) =2/ /rexp(—x2/2) dx,
0

cf. e.g. [10, Exercise 15.12]. Hence for any ¢ > 0,

2.8)

—t/2(y — 3y
d(t):||Law(X,)—Law(Y,)”TV:q)l(Im—i-e (y—m x)l).

2/ 1 —e™!

We now compare the upper bound (2.6) for the total variation distance that has been derived by sticky couplings to
the exact expression (2.8). Observe that Assumptions 1 and 2 are satisfied with M = |m|/2 and the constant function

k (r) = —1/2 respectively. By a straightforward computation we obtain
7[(0,00)] = 1= (14 /7 /8Imle" /(1 + &, (Iml/2))) . (2.9)

Asymptotically as ¢+ — oo, the upper bound for P[X, #* Y,] in (2.6) approaches (2.9), whereas the total variation
distance d(¢) converges to ®1(|m|/2). Comparing both expressions for small and large values of |m|, we see that as
lm| — 0,

7[(0,00)] ~ /7/8m|, whereas ®(|m|/2) ~ |m|/2m,
and as |m| — oo,

2
e

1-— 71[(0, oo)] ~ e_lmlz/g, whereas 1 — <I>1(|m|/2) ~

V2 |m| 27 |m|
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Hence as m | 0, the bounds for the long time limit of the total variation distance provided by sticky couplings are of
the correct order up to a multiplicative constant, whereas for m — oo, we loose a factor 4 in the exponential.
Furthermore, we can compare the decay rate ¢ in (2.6) with the rate of convergence of d () to its limit ®; (|m]/2).
Asymptotically as ¢t 1 co, (2.8) implies
|d(#) = @1 (Iml/2)[ ~ (|m|/2)e"/2|y —m—x|/2
= Qm) Ve e 2|y —m — x.
On the other hand, in this case ¢ = 1/8 and € = 1/(2\/§), so by (2.6),
PIX, # ¥,1—7[(0,00)] <27 /2(e"/8 = 1) ' jx — yI.

We see that the exponential rate of decay in our bound differs from the optimal rate only by a factor 4.

Example 8 (Confined Brownian motion). Fix R, k, m € (0, 00), and let
b(x)=0 for|x|<R, and b(x)= (x —R sgn(x))/2 otherwise.

Moreover, let l;(x) = b(x) + m/2. In this case, Condition (2.7) is satisfied with L =0, K = k/6 and R = 3R, and
Assumption 1 holds with M = m /2. Assuming m < kR and mR < 4/3, Theorem 5 and the first bound in Lemma 6
show that there is a coupling ()~( ‘s ft) of the corresponding solutions to (1.1) and (1.2) with arbitrary initial values x
and y such that

t—00

1imsupP[)~(,7é)~’,]§<z—eR+( 3/2)1/2 1/2>m, (2.10)

On the other hand, the unique invariant probability measures for (1.1) and (1.2) are given explicitly by v(dx) =
Z f(x) dx, u(dx) = Z, g (x) dx, respectively, where f(x) = exp(—k max(|x| — R, 0)2/2), g(x) = exp(mx) f (x),
Z F= f f(x)dx and Z f oo 8(x)dx. Noting that Z, > Z ¢, an explicit computation yields the lower bounds

i — vty = (exp(—mR) — 1+ mR)/(mR),
and, for Rk1/2 <1,
Il = viity = (1 — exp(—mR +m?/(2k)) + 2" (k)" *mexp(~mR)) /4,

see the Appendix. In particular,
. 1 _
liminf | — vllty/m > —(R + 2/7)'2k=12).
m0 4
Hence for small m, the bound in (2.10) is sharp up to a constant factor.

Remark 9 (Comparison with Girsanov couplings). An alternative approach to construct couplings of solutions
to (1.1) and (1.2) is by Girsanov’s Theorem. If the initial conditions X¢ and Yy coincide and T € [0, co) is a fixed
constant, then Girsanov’s Theorem can be applied to construct a coupling (X, Y5) such that with positive probability,
X =Y, for all s € [0, T]. Moreover, explicit bounds on this probability can be derived via Hellinger integrals [32,
35,36]. Notice, however, that the corresponding bounds typically degenerate rapidly as T — oo. Hence Girsanov’s
Theorem provides a very strong coupling over short time intervals, whereas the sticky couplings introduced above are
stable for long times in the sense that liminf;_, o, P[X; = ¥;] > 7 [{0}] > O.
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2.2. McKean-Viasov processes

We consider nonlinear diffusions on R¢ of type

dX;=n(X;)dt—i—r/l?(X,,y),uf(dy)dt—i—dBt, Xo=x,
2.11)
u; =Law(X,),

where (B;) is a d-dimensional Brownian motion and t € R. The SDE is nonlinear in the sense of McKean, i.e., the
future development after time ¢ depends on the current state X; and on the law of X, cf. e.g. [41,50]. Let n : RY - R4
and 9 : R? x RY — R? be Lipschitz continuous functions. Then the equation above admits a unique strong solution,
cf. [41, Theorem 2.2]. Let us fix initial values xg, yg € R9, xo # yo, and consider solutions (X;) and (Y;) of (2.11)
with Xo = xo and Yy = yp respectively. We define drift coefficients

Bt ) = () + T / 9 (.  (dy), 2.12)

bt x)=n(x)+1 / 9 (x, )" dy), (2.13)

which are uniformly Lipschitz in x and continuous in ¢. Notice that due to pathwise uniqueness, (X;) and (Y;) are the
unique strong solutions to the equations

dX, =b"(t, X,)dt +dB,, Xo=xo, (2.14)
dY, =b"(t,Y)dt +dB,, Yo= o, (2.15)

and hence we can interpret the processes as two diffusions with different drifts.
Assumption 10. There is a Lipschitz function « : [0, c0) — R such that

<x -y, n(x) — n(y)) < K(Ix - y|) x — yI2 forany x,y € RY and ¢ > 0.
Outside of a bounded interval, the function « is constant and strictly negative.

Assuming that Assumption 10 holds, we have shown in [15] that there are constants A, A, 79 € (0, 00) such that for
7| < 70,

W (uf, 1)) < Ae™|x —y| foranys>0andx,yeR?, (2.16)

where W! denotes the standard L' Wasserstein distance. The proof is based on an application of reflection coupling
if | X; — Y¢| > 6 and synchronous coupling if | X; — ¥;| < §/2, where ¢ is a small positive constant. In the intermediate
region, a combination of both couplings is applied. The bound in (2.16) is obtained when considering the limit of the
resulting bounds as § |, 0. The couplings considered in [15] now turn out to be approximations of a sticky coupling.
By applying directly the sticky coupling and using Theorem 27 further below, we can extend the result in [15] and
derive a corresponding exponential decay in total variation norm:

Theorem 11. Let n and ¥ be Lipschitz and let Assumption 10 be true. There is tg € (0, 00) such that for any |t| < 19
andany x,y € R there are constants B, ¢ € (0, 00) such that,

|t = wi | py < Be™"  foranyt>0.

The proof is given in Section 4.
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2.3. Outlook

The concept of sticky couplings sheds new light onto several results that have been previously derived using combi-
nations of reflection and synchronous couplings. A first example of this type has been given in Theorem 11. Without
carrying out details, we mention three further results that probably can be reinterpreted in terms of sticky couplings:

(a) Componentwise reflection couplings for interacting diffusions. In [13], Wasserstein bounds for interacting dif-
fusions with small interaction term (for example of mean-field-type) have been derived by coupling each component
independently with a reflection coupling if the distance is greater than a given constant § > 0, and with a synchronous
coupling otherwise. Instead, one could now directly consider a componentwise sticky coupling. As time evolves, more
and more components in this coupling would get stuck at nearby positions until, after some finite coupling time, all
components coincide. We expect that such a coupling could be used to derive total variation bounds similar to those
in Theorem 11 for interacting particle systems.

(b) Couplings for infinite-dimensional diffusions. In [55], Wasserstein contraction rates have been derived for a
class of diffusions on a Hilbert space with possibly degenerate noise. Here a reflection coupling has been applied to
the projection of the process on a finite dimensional subspace, whereas the remaining (orthogonal) components have
been coupled synchronously. Again, because of the interaction between the components, the reflection coupling is
switched off when the finite dimensional projections of the two copies are close to each other. Similarly as above, it
should be possible to replace the coupling for the finite dimensional projection by a sticky coupling. The resulting
infinite dimensional coupling process would then spend a certain amount of time at states where the finite dimensional
projections of the two copies coincide. Under the assumptions made in [55], the orthogonal infinite dimensional com-
ponents would approach each other for large 7, and, consequently, the finite dimensional projections would coincide
for an increasing proportion of time.

(c) Couplings for Langevin processes. In [14], we consider couplings for (kinetic) Langevin diffusions (X, V;)s>0
with state space R?? that are given by stochastic differential equations of type

dX[ == V[ dt,

th ==Y Vt dt — MVU(X[)dt + YV ZVM dBt

Here (B;):>0 is a d dimensional Brownian motion, u and y are positive constants, and U is a C I function on RY.
We apply a reflection coupling that is replaced by a synchronous coupling when the values of X, + y~'V; are
close to each other for both components. Again, at least informally, this coupling could be replaced by a coupling
(X1, Vi), (X7, V/)) that is sticky when X, + y~lv, = X, + y~! V/. Under the assumptions that we impose on U, the
coupling would be contractive on the corresponding 3d dimensional linear subspace of R*¢, and as time evolves, it
would spend a positive amount of time on this subspace.

We hope that the potential applications listed above show how sticky couplings provide a valuable concept for
building intuition about ways to couple diffusion processes in an efficient way. Carrying out carefully the ideas de-
scribed above would go far beyond the scope of this paper.

3. Diffusions on R with a sticky reflecting boundary

In this section we prove some basic results on diffusions on R with a sticky boundary at 0. In particular, we prove
the existence of a synchronous coupling of two sticky diffusions and a corresponding comparison theorem, which is
then applied to study the long time behavior of the processes. At first, we need to adapt some known facts on existence
and uniqueness of weak solutions to our setup. We consider the stochastic differential equation

dri =a(t,r)dt +21(r, > 0)dW,, Law(rg) = 1, 3.1

on the positive real line R} = [0, oo), where (W;) is a one-dimensional Brownian motion and pu is a probability
measure on R, . Below, we will impose conditions on the drift coefficient o : R4 x Ry — R which imply existence
and uniqueness of weak solutions. In particular, we will assume that «(z, 0) > O for any ¢ > 0. Let us briefly discuss
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the consequences of this assumption: Suppose that (r;) is a solution of (3.1). An application of the It6—Tanaka formula
to f(r;) with the function f(x) =max(0, x) and a comparison with (3.1) shows that almost surely,

t
1
/ a(s,0)I(rg =0)ds = EE?(r), 0<t<oo, 3.2)
0

where €0(r) = limege ™! [ 1(0 < ry < €)d[r], is the right local time of (r,). Equation (3.2) shows that there is
reflection at zero. Moreover, for almost all trajectories, the Lebesgue measure of the set {0 <s <¢:ry; = 0} increases
whenever Z? (r) increases. In this sense (r;) is sticky at zero.

Stochastic differential equations with boundary conditions have a long history. The discovery of a sticky boundary
behavior for one-dimensional diffusions seems to go back to Feller [18,19]. A historical overview is given in [42].
We give references to the most relevant works for our application and some recent developments. Existence and
uniqueness results for multi-dimensional diffusion processes with various boundary behaviors have been established
by Ikeda and Watanabe in [28,53,54]. These are based on results by Skorokhod and McKean [40,46,47]. Martingale
problems with boundary conditions have been investigated by Stroock and Varadhan [48], see also the related work
[20]. Non-existence of a strong solution to the SDE for sticky Brownian motion has been established in [8]. In [52],
Warren identifies the law of a sticky Brownian motion conditioned on the driving Wiener process, see also the related
work [23]. A recent publication on existence and uniqueness, which is also a good introduction into the topic, is the
work by Engelbert and Peskir [16] and the related work [2]. First steps towards sticky couplings in a one-dimensional
setting have been made by Howitt in [27] based on time-changes. The recent articles [21,22] use Dirichlet forms
to investigate sticky diffusions and provide some ergodicity results. Rdcz and Shkolnikov [45] construct a multi-
dimensional sticky Brownian motion as a limit of exclusion processes, see also [1] and [24].

3.1. Existence, uniqueness and comparison of solutions

We use the concept of weak solutions. Let (€2, A, (F;), P) be a filtered probability space satistying the usual con-
ditions. An (F;) adapted process (r;, W;) on (L2, A, P) is called a weak solution of (3.1) if P o ro_1 =u, (W) isa
one-dimensional (F;)-Brownian motion w.r.t. P, and (r;) is continuous, non-negative, and P-almost surely,

ry—ro= /Otoe(s,rs)ds+/0t2](rs >0)dW;, 0<t<oo.
We will make the following assumptions on the drift coefficient:
Assumption 12. For any R > 0, inf;¢[o, gj(t, 0) > 0.
Assumption 13. For any R > 0 there is L € (0, oo) such that

lae(t, x) — (s, y)| < Lg(lt —s|+|x —y|) foranyx,y,s,t€[0,R].
Assumption 14. There is C € (0, 0o) such that for any x € R,

sup a(t,x) < C(1+|x]).

t€[0,00)

The assumptions above imply existence and uniqueness in law of weak solutions to (3.1). This has been proven
by Watanabe in [53,54] assuming that the maps (¢, x) — «(¢, x) and t — 1/« (¢, 0) are bounded and Lipschitz. Using
localization techniques for martingale problems, following the work of Stroock and Varadhan [49], Watanabe’s results
can be transferred to our slightly more general setup:

3.1.1. Uniqueness in law
Let W = C(R4, R) be the space of continuous functions endowed with the topology of uniform convergence on
compacts, and let B(W) denote the Borel o -Algebra. Let /; = o (r, : 0 <s <) be the natural filtration generated by
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the canonical process r;(w) = w(t). Given a solution (r;) of (3.1), defined on a probability space (€2, A, P), we write
P = P or~! for the law of r on (W, B(W)). We say that solutions to (3.1) are unique in law, if any two solutions (r,l)
and (rtz) with coinciding initial law have the same law on the space (W, B(W)).

In order to apply existing localization techniques for martingale problems, we interpret equation (3.1) as an equa-
tion on R, instead of R, setting (¢, x) = (¢, 0) for x < 0. This does not cause any problems since, under the
assumptions imposed above, any solution (r;) with initial law supported on R satisfies almost surely r, > 0 for all
t > 0, see e.g. the argument in [16, Proof of Theorem 5].

We follow [33,49] and define a family of second order differential operators

(Le H(x) =alt, x) f'(x)+ (1/2)1 (x > 0) [ (x).

A probability measure P on (W, B(W)) is called a solution to the martingale problem w.r.t. (L;) iff forany f € Cg (R),

t
M/ = Fr) = firo) /O (L f)(ra) du

is a continuous (F;)-martingale under P. The solution to the martingale problem is called unique, if any two solutions
P! and P? coincide whenever P! o ry' = P2 o r;!. The next two results are well-known:

Lemma 15 ([33,49]). The following statements are equivalent:

(i) There is a weak solution of (3.1) with initial distribution (..
(ii) There is a solution P to the martingale problem w.r.t. (L;) s.t. P o ro_1 =U.

Moreover, the uniqueness of solutions to the martingale problem w.r.t. (L;) and the uniqueness in law of weak solutions
to (3.1) are equivalent.

Lemma 16 ([53,54]). Assume that the maps (t, x) — «(t,x) and t — 1/a(t,0) are bounded and Lipschitz. Then for
any initial law . on Ry, there is a weak solution to (3.1) which is unique in law.

A detailed proof of Lemma 15 can be found in [33, Chapter 5, Section 4.B]. A proof of Lemma 16 is given in [30,
Chapter IV, Section 7].

Lemma 17. If Assumptions 12 and 13 are satisfied then the solution to the martingale problem w.r.t. (L;) is unique
for a given initial law, and thus uniqueness in law holds for solutions to (3.1).

Proof. We set «,(s,x) = a(s A n,x An) for n € N. By the assumptions, the maps (¢, x) — «,(¢,x) and ¢
1/, (¢, 0) are bounded and Lipschitz continuous. Hence uniqueness holds for the corresponding martingale prob-
lem for any initial law x on R4 according to Lemma 16 and 15. The uniqueness for the martingale problem w.r.t. (£;)
for such initial laws can now be shown by a localization argument, cf. [49, Theorem 10.1.2]. O

3.1.2. Approximation, existence and coupling of solutions

We now consider two equations of the form (3.1) with drift coefficients 8 and y that both satisfy Assumptions 12, 13
and 14. We construct a synchronous coupling of solutions to these equations as a weak limit of solutions to approx-
imating equations with locally Lipschitz continuous coefficients. We introduce the family of stochastic differential
equations, indexed by n € N, given by

dif' = B(t, 7)) dt + 20" (7')dW;,  Law(fy,50) =" @ 1",
. 3.3)
dsp =y (t,5))dt +20"(5) dW;,

Here (W) is a Brownian motion, and we assume that:

Assumption 18. (4") and (V") are sequences of probability measures on R converging weakly towards probability
measures [t and D, respectively.
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Assumption 19. For each n € N, the function 9" : Ry — [0, 1] is Lipschitz continuous with #"(0) =0, 9" (x) > 0
for x > 0, and 9" (x) =1 for x > 1/n.

Remark 20. In [16], a sticky Brownian motion (r;) satisfying

dry = 1(ry £0)dW;, 1(ry =0)dt =ded(r), w € (0, 00),
is approximated by solutions of equations

drl' = (V2u/nI(|r}| < 1/n) + I(|r}] > 1/n)) dW,,

The approximation is tailored in such a way that it is compliant with the time-changes frequently used to show
existence and uniqueness of weak solutions to sticky SDEs, see e.g. [16,54]. Our approximation result follows a
similar spirit but it does not rely on time changes.

Lemma 21. Suppose that B and y satisfy Assumptions 12, 13 and 14. Moreover, let Assumptions 18 and 19 be true.
Then for each n € N, there is a strong solution (r',s]') of Equation (3.3) with values in Rf_. Moreover, uniqueness in
law holds.

Proof. Fix n € N. For x <0 we set 9" (x) =0, 8(¢, x) = (t,0), and y (¢, x) = y (¢, 0). Equation (3.3) is then a stan-
dard SDE on R? with locally Lipschitz coefficients. Hence there is a strong and pathwise unique solution. Moreover,
Assumption 14 implies that the solution is non-explosive. Similarly to [16, Proof of Theorem 5], we can apply the
It6—Tanaka formula to the negative part of 7' in order to show that the process is non-negative. Indeed,

t
) =) == [ 16 =0+ 38,
where K,O(F”) is the right local time of (7}'), i.e.,

t t
~ . _ ~ ~ . _ ~ ~n\2
K?(r”):lélf(}e 1/0 I(Ofrffe)d[r”]AY=41€1i86 1/0 10 <7 <e)o" () ds.

Since ¥" is Lipschitz with " (0) = 0, the local time vanishes. Therefore, and since B(s, 0) > 0 for any s > 0, we have

0<@#")~ = (7y)” =0. A similar argument can be used for (57'). O

For each n € N, there are a probability space (2", A", P") and random variables 7", 5" : Q" — W such that
(7",5") is a solution of (3.3). Let P" = P" o (7", §")~! denote the law on W x W. For w = (wy, w) € W x W, we
define the coordinate mappings r(w) = w; and s (w) = w>.

Theorem 22. Suppose that B and y satisfy Assumptions 12, 13 and 14, and let 1 and v be probability measures on
R Suppose that the sequences (9"), (u") and (V") satisfy Assumptions 18 and 19. Then there is a random variable
(7, 5) with values in W x W, defined on some probability space (2, A, P), such that (r;, 5;) is a weak solution of

dfy = B(t, 7)) dt + 21 (7, > 0) dW;, Law (7, 50) = A ® D,
. (3.4)
dft = )/(t,gt)dt + 21(3:),‘ > O)th,

for some Brownian motion (W;). Moreover, there is a subsequence (ny) such that P™ o (7", §™)~! converges weakly
towards P o (7,5)~". If additionally,

B, x)<y(t,x) foranyx,teR,, and 3.5)
p" [76‘ < 58] =1 foranyneN, (3.6)

then P[r; <5§; forallt >0]=1.
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Proof. We fix sequences of diffusion coefficients (¢+") and initial conditions (&1") and (v") satisfying Assumptions 18
and 19.

Tightness: We claim that the sequence (P"),cn of probability measures on (W x W, B(W) ® B(W)) is tight. This
can be shown by similar arguments as in [25,26], so we only explain briefly how to adapt these arguments to our
setting. At first, we observe that a uniform Lyapunov condition holds for the Markov processes (77, 5;') defined by
(3.3). Indeed, these processes solve a local martingale problem w.r.t. the generators

L= B(t, )3, + (1, )3, +2(8")* (82 + 82) 3.7)

defined on smooth functions on R2. Let V (x) := 1 + |x|? for x € R2. Recall that the drift coefficients in (3.7) do not
depend on n and that they satisfy the linear growth Assumption 14. Moreover, the diffusion coefficients are uniformly
bounded by one. It follows that there is a constant A € (0, 0o), not depending on n, such that L}V < AV for any
n € N. From this one can conclude that for each finite time interval [0, T'] and every € > 0, there is a compact set
K € R? such that for any n € N, P[], 5]') € K fort <T]>1— €. Moreover, the drift and diffusion coefficients are
uniformly bounded on the set K. Combining these arguments, we can conclude tightness of the laws on W x W. We
refer to [25,26] for a detailled proof in a similar setting. By Prokhorov’s Theorem, we can conclude that there is a
subsequence ny — oo and a probability measure P on W x W such that P"* — P weakly. To simplify notation we
will write in the following » instead of nj, keeping in mind that we have convergence only along a subsequence.

Identification of the limit: We now characterize the measure P. In principle, we follow well-known strategies for
identifying limits of semimartingales, cf. [17,31,49]. However, we can not apply those results directly, because the
diffusion coefficients in (3.4) are discontinuous.

We know that P o (r¢, s9) ! = unQ v, since P" o (ro, so) L= u" ® v" converges weakly to u ® v by assumption.
We define maps M, N : W x W — W by

t t
M,=rt—ro—/ B(u,r,)du and Nt=st—so—/ y(u,s,)du.
0 0

We claim that (M;, F;,P) and (N;, F;,[P) are martingales w.r.t. the canonical filtration F; = o ((ry, S,)o<u<:). In-
deed, the mappings M and N are continuous on W, so by the continuous mapping theorem, P" o (r,s, M, N)~!
converges weakly to Po (r,s, M, N )~1. Notice that for each n € N, (M,, F;,P") is a martingale. Moreover, for any
fixed ¢t > 0, the family (M, P"),cn is uniformly integrable. Hence (M, F;, P) is a continuous martingale, cf. [31,
Chapter IX, Proposition 1.12]. In particular, the quadratic variation ([M];) exists P-almost surely. Notice that, by
(3.3), [M]; <4t P"-almost surely for every n. Thus for any ¢ > 0,

E[ sup |MS|2] gliminf]E[ sup |MX|2 /\R] =liminf lim IE"[ sup |MS|2 A R]

i
0<s<t R—00  Lo<s<r R—oon=>00  Locs<r

< liminf]E”[ sup |MS|2] < 4liminfE"[[M],] < 161,
n—oo n—oo

0<s<t

Hence, under P, (M,) is a square integrable martingale, and thus (M ,2 — [M];) is a martingale, cf. [34, Theorem
21.70]. Similar statements hold for (N;).

As a next step, we compute the quadratic variations and covariations of (M;) and (N;) under P. Here we follow
arguments from [45]. Similarly as above, the family (M?, P") is uniformly integrable for any fixed 7 > 0, i.e.,

lim sup E"[|M,|*; [M,|* > §] = 0. (3.8)

800 €N

Indeed, by Burkholder’s inequality, there is a constant C € (0, co) such that
E"[M}] < CE"[[M]}] < 16C* foranyn € N.

Let G : W — R, be bounded, continuous and non-negative. Equation (3.8) implies

lim supE"[|GM} — G(M} A8)|] < |Gloo liminfsup E"[M}; M7 > §] =0.
§—>00 ,eN

8—00,eN
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Hence for any such G and any ¢ > 0,

E[GM?] = lim E[G(M] A8)]= lim lim E"[G(M] A 5)]

§—o0n—00

= lim _lim E"[G(M} A8)]= lim E"[GM;]. (3.9)
n—

n—00 §— o0

We now show that (M ,2 -4 f(; I(r, > 0)du,P) is a submartingale. Fix 0 < s < t. Then for any continuous, bounded
and F;-measurable function G : W — R,

t
lim ]E”[G/ 49" (ry)? du] =n1£go]E"[G(M,2 - M) =E[G(M] - M})]. (3.10)

n—o00 s

On the other hand, the map w +— fo I(wg > €)ds from W to W is lower semicontinuous for any € > (. Fatou’s lemma
and the Portemanteau theorem imply

t t
E[G/ I(r, >0) du] < liml%anEI:G/ I(r, > ¢€) du:|
s € s

1
< liminfliminf E" [G/ I(r, >e)du]. 3.11)
n—oQ s

€l0

Notice that for any fixed € > 0,

t t
liminfE”[G(/ ﬂ"(ru)zdu—/ I(ru>e)du>i|20. (3.12)

—
n— 00 s E

By (3.10), (3.11) and (3.12), we have

t
E[G(M? - M? —4/ I(r, > O)du)] >0.

Invoking a monotone class argument, cf. [44, Theorem 8], we see that (M ,2 —4 f(; I(rg > 0)ds, F;,P) is indeed a
submartingale. We show that it is also a supermartingale and hence a martingale. By (3.9), for any function G as
above,

E[G(M} — M7 —4( )] = lim E"[G(M] — M —4(: — )] <O0.

Hence, M 12 — 4t is a supermartingale under P. The uniqueness of the Doob—Meyer decomposition [44, Theorem
16] implies that the map ¢ +— [M]; — 4t is P-almost surely decreasing. Observe that (r;, F;,P) is a continuous
semimartingale with [r] = [M]. Hence the It6—Tanaka formula implies that P-almost surely,

t t o0
[ 1eu=0dn, = [ 1e. =0 = [ 16=06 @y =0
0 0 —0o0
We conclude that forany 0 <s < ¢,

t t
[M],—[M]s=/ I, >0>d[M]us4/ I(re > 0)du,

s N

and hence for any JFs-measurable function G € Cp(W),

t
E[G(M% - M? —4/ I(ry > O)du)] <0.
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As above we conclude by a monotone class argument that (M tz —4 fot I(r, > 0)du) is a supermartingale, and hence
a martingale, i.e.,

[M] :4/0. I(r, >0)du P-almost surely. (3.13)
Similarly, we can show that

[N]= 4/(;' I(sy, >0)du P-almost surely. (3.14)
Moreover, we claim that

[M,N]= 4/ I(r, >0,s,>0)du P-almost surely. (3.15)
0

The proof does not involve new arguments, so we just sketch the main steps: With the same arguments as before, one
can conclude that

t

tr—)M,Nt—4f I(r,>0,s, >0)du
0

is a submartingale and that the map 7 +—> M;N; — 4t is P-almost surely decreasing. Moreover, by (3.13), (3.14), and
the Kunita-Watanabe inequality, we see that P-a.s.,
t
/ I(r,=0o0rs,=0)d[M,N], =0 for0<s <t, and thus
N
t
(M. N) = (M NL = [ 12> 0.5, > 0/ dIMLN),
S

t
54/ I(r,>0,s,>0)du forO<s<rt.
N

This completes the proof of (3.15). Invoking a martingale representation theorem, see e.g. [30, Ch. II, Theorem 7.1'],
we conclude that there is a probability space (2, A, P) supporting a Brownian motion W, and random variables (7, §)
such that P o (7,5)"! =Po (r,s)"!, and such that (7, 5;, W,) is a weak solution of (3.4).

It remains to show that (3.5) and (3.6) imply P[r; < §; forallt > 0] = 1. Applying a comparison theorem [29,
Theorem 1] to the approximating diffusions (3.3) shows that P"[r; <, for all t > 0] = 1 for all n. The monotonicity
carries over to the limit, since P" o (r, s)_1 converges weakly, along a subsequence, towards P o (r, s)_l. O

3.2. Long time behaviour

We now derive bounds for solutions to (3.1) that are stable for long times. We assume that ¢ — «(#, x) is non-
increasing, so that the stickiness of solutions to (3.1) is non-decreasing in time.

Assumption 23. The function « : [0, 00) x [0, 00) — R is locally Lipschitz continuous with « (¢, x) < « (s, x) for any
s <tandx € Ry, a(t,0) > 0 for any r > 0, and

lim sup(r_loe(O, r)) < 0.

r—o0

Notice that Assumption 23 implies Assumptions 12, 13 and 14 from above.
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3.2.1. Invariant measure in the time-homogenous case
We first consider drift coefficients which do not depend on time, i.e., functions of the form «/(¢, x) = a(x).

Lemma 24. Suppose that Assumption 23 holds true, and «(t,-) = o for a function « : [0,00) — R. Let 7w be the
probability measure on [0, 00) defined by

1 2 1 [
w(dx) = E<m80(dx) +exp(§/0 a(y) dy))»(o,oo)(dx)>, (3.16)

where Z = ﬁ + fooo exp(% fg a(y)dy)dx. Then m is invariant for (3.1), i.e., if (ry) is a solution with initial law T,
then Law(ry) = 7 for any t > 0.

Proof. We use an approximation as in (3.3) with (¢, x) = a(x) and a sequence of smooth functions ¢" : [0, c0) —
[0, 1] satisfying Assumption 19. It is well-known that under our assumptions, for each n € N, the probability measure
" on R with distribution function

x 1 y @)
fO ﬁn(y)Z exp( 1/n zﬁan EZ)Z dZ) dy

Fn(x): oo 1 y o @ gy
Jo~ 5 &PUijn mmz 42 dy

x €0, 00),

is an invariant measure for the process (/') defined by (3.3), see e.g. [38, Chapter 4.4, Theorem 7]. Note in particular
that by Assumptions 23 and 19, the occurring integrals are well defined and finite. Let F' denote the distribution
function of . We show that for any x > 0, F" (x) > F(x) as n — oo, which implies that (i, — 7 weakly. Indeed,
fix x € (0, 0o]. Then for n > 1/x,

r_ Y@
/0 WCXP</;M Wdz> dy
x y 1/n
:/Unexp(/l/n %a(z)dz) dy+/0/ Wexp</l/yn 25"(2)2 dz) dy. (3.17)
If C € (0, 00) is a constant then
I/n y C i/n y c
| womeef mae)o=m [ mmelf, mare) e

1 ! n_c d ! 3.18
—lim—(1—exp(— [ —— - 1
elF(}C( exP( /6 " (z2)? Z)) C (3.18)

For 0 < y < 1/n, we have the bounds

ex < max a(u)/y #dz> <ex </y «(2) dz)
P uel0,1/n] 1/n 229"(2)2 =P 1/n 219"(2)2

y 1
< i —dz ).
= eXp(ue{g}P/n]a(u) \/]‘/n zﬁn(z)2 Z>

Using (3.17), the continuity of «, and (3.18), we can conclude that as n — oo,

/x - (/y (@) d)d —>/xex </yloc()d>d +2
o 072 Py, 202 )Ty TP 27 T a0y

Since this also holds for x = co, we see that F” (x) — F(x) for any x > 0, and hence (i, — 7 weakly. Consequently,
by Lemma 17 and Theorem 22, the laws of the solutions of (3.3) with initial distributions " converge weakly to
the law of the solution of (3.1) with initial distribution . Since the approximating processes are stationary, the limit
process is stationary, too. Hence 7 is an invariant measure. U
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3.2.2. Long time stability in the time-inhomogenous case
Let (r;) be a solution of (3.1) with an arbitrary but fixed initial distribution @ on R . Our aim is to provide bounds on
P[r; > 0] and E[r] for any fixed ¢ > 0. To this end we fix a continuous function a : [0, o0) — R such that

a(0,x) <a(x) foranyxe[0,00), and limsup(r_la(r)) < 0. (3.19)
r—o00

For example, by Assumption 23, we can always choose a(x) = « (0, x). However, sometimes it can be more convenient
to choose the function a in a different way. Following [12,13] (see also [5-7,9]), we define constants Ry, R; € (0, c0)
and a concave function f : Ry — R by

Ro=inf{R >0:a(r) <0forany r > R}, (3.20)
= inf{R > Ry: R(R — Ro)a(r)/r < —4 for any r > R}, (3.21)

r

f(r):/r o(s)g(s)ds, where (p(r)=exp(—£/
0 2 Jo

=1 1 e //R O 1/’““ L, /le Ly
ry=1-—- ds — - ——ds ——ds
8 4 0 O 10 0 90

with ®(r) = for ¢(s)ds. The function f is concave, strictly increasing and continuous. Observe that (3.19) implies
that 0 < Ry < R; < 0o. We define constants

( Rig(s) 7! . Ri -
c= 2/ ds) , e:m1n{<2/ —ds) ,cdD(Rl)}. (3.23)
0o o) 0o )

Notice that 1/2 < g <1, and thus ®(r)/2 < f(r) < ®(r). Hence for 0 <r < Ry,

a(s)t ds) and (3.22)

2"+ f'(Nar)t < —e —c®(r) < —(e + cf(r)). (3.24)

Lemma 25. Suppose that Assumption 23 holds true. Let (ry) be a solution of (3.1), and let Ty = inf{t > 0:r;, =0}.
Then for any t > 0,

E[f(r);t <To|<e “E[f(r0)], and

E[f(ro)].

Proof. Notice that the function f can be extended to a concave function on R by setting f(x) = x for x < 0. Since
the process (r;) is a continuous semimartingale, we can apply the Itd—Tanaka formula to conclude that almost surely,

df () = f'at, r)dt + 21" () (r; > 0)dt +dM;, (3.25)

where M; = Zfé f'r)I(rg > 0)dW, is a martingale. By Assumption 23 and (3.19), a(t,r;) < «(0,r;) < a(ry).
Therefore, for 0 < r, < Ry, we can apply (3.24) to bound the right hand side of (3.25). On the other hand, for
r; > Ry, we have f”(r;) =0 and rt_la(r,) < 0. Moreover, by definition of f and ¢, f'(r;) = ¢(Ro)/2, and by
(3.21), R1(R1 — Ro)a(r;)/r:~' < —4. Therefore, we can conclude similarly to [13, Proof of Theorem 2.2] that for
re > Ry,

¢(Ro) 11 ¢(Ro) @(ry)

<
Ry — Ry Ry Ry — Ry ®(Ry)

flroa(t, r) < p(Ro)a(r)/2 < =2

R
<—o(m) / / L D)) ds < —2cb(r)
Ro

< —c®(R) —cf (1) < —(e +cf (r)). (3.26)
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Here we have used that f,fol ®(s)@(s)" " ds = (R; — Ro)®(R1)¢(Ro)~" /2. Combining (3.25), (3.24) and (3.26), we
see that almost surely,

df(rt)f—(e—i—cf(rt))dt—i—th fort < T. (3.27)
Using It6’s product rule and (3.27), we finally obtain
CE[f(r)it < Ty < E[f(r0)] + E[e°“"0 f(rengy) — f(r0)]

<E[f(0)] - E(E[ec(”\T")] ~1), and

AT _ 17 1 ¢
P[t<T0]§E[ }

ECt—l SEeCt—lE[f(rO)]' |:|

For s € [0, c0), we denote by 7, the invariant probability measure for the time-homogeneous sticky diffusion with
drift a(s, -) that is given by (3.16), i.e.,

1 X
s (dx) So(dx) + exp(i /(; als,y) dy))»(o,oo) (dx). (3.28)

2
(s, 0)

Theorem 26. Suppose that Assumption 23 holds true, and let (ry) be a solution of (3.1) with initial distribution | on
Ry. Then for any t > 0,

E[f(rz)]Se_”E[f(ro)]Jr/fdﬂo, Elr] <2¢(Ro) 'E[f(rp)], and

1
Plr>0]< - E[£(r0)] + 70[ (0, 50)]-

et — 1

Proof. Based on the results of Theorem 22, we can construct a filtered probability space (2, A, (F;), P) satisfying

the usual conditions and supporting random variables r, W, 7,5, W : @ — W such that w.r.t. (2, A, (F;), P),

e (r, W) and (7,5, W) are independent,
o (ry, Wt)~is a weak solution of (3.1) with initial distribution w, and
e (7¢,5;, Wy) is a weak solution of (3.4) with 8(¢, x) = a(t, x), y(¢t,x) = @ (0, x), ft = &g, V = mp, and

Plr; <5 forallr >0]=1. (3.29)
Let T :=inf{r > 0:r; = r,} be the first meeting time of (r;) and (7;). We define

rp:=r; fort<T, and rp=r fort>T.

Then (7;) solves the martingale problem corresponding to (3.1) with initial law w, cf. e.g. [43, Section 3.1]. By
Lemma 17, this martingale problem has a unique solution. Hence, we can conclude that the laws of 7 and r on W
coincide. Let Ty = inf{r > 0 : r, = 0}. Observe that since ¢ — r; and t > 7; are continuous with 7y = 0 < rg, we have
T < Tp. In particular, by Lemma 25, (3.29), and since f is increasing,

E[fr)]=E[fG)]=E[fGr):it <T|+E[fGF):t>T]
SE[fr)it <To]+E[fG)] <e “E[f(ro)] + / fdmo.

Here we have used that by Lemma 24, the process (§;) is stationary. By (3.22), (3.20), and since g > 1/2, we have
f' > @(Rp)/2. Hence the inequality r < 2<p(R0)_1 f(r) holds for any r > 0, and thus, we can conclude that

E[r) <2¢(Ro) 'E[f(r)].
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Finally, by the second part of Lemma 25, we see that

Plr, > 0] = P[i, > 0] = P[r; > 0, < T] + P[, > 0,1 > T]

1
< P[t <To] + P[5, > 0] < . E[f(ro)] + m0[(0, 00)]. 0

c
et —1
By applying Theorem 26 on the time intervals [s, ¢] and [0, s], we obtain:

Corollary 27. Suppose that Assumption 23 holds true, and let (r;) be a solution of (3.1). Then for any 0 <s < ¢,
E[f(r)] e “E[f(ro)] +e 0™ / fdmo+ f fdns, and

Pl >0)<+—© 1(e‘“E[f(ro>]+ / fdno)m[(o,oo)]-

€ ect—s) _

where f, c and € are defined as above. Furthermore,

E[fs (l’z)] < ﬁe—cs(z—‘v) (e—csE[f(ro)] + / fdno) + / fsdms, and

2 Cs —cs
o(Ro)es €= — 1 <e E[f(ro)] + / f dno> + 7,0, 00)],

where fs, cs and €g are defined by (3.22), (3.23) and (3.16) with a replaced by « (s, -).

P[r,>0]§

Proof. Fix s € [0, 00). Then the process (rs4;);>0 solves (3.1) with drift coefficient o5 (¢, x) = (s + ¢, x) and initial
distribution P o r;l. Since o, (7, x) < a(s,x) <a(x) for any #, x > 0, we can apply Theorem 26 either with a, f, c
and € as above, or with a, f, ¢ and € replaced by «(s, -), fs, ¢s and €. For t > s we obtain

E[f(r)] < eI E[f(r)] + / fds.

1
Plr,>0] < - 1E[f(rs)] + 15[ (0, 00) ],

€ ect—s) _
E[fs(rl)] = e_c‘r(t_s)E[fs(rs)] + / fsdms,

Cs

1
Plr; > 0] < . I E[f(rs)] + 75[(0, 00)].

5 eCs (t—s) _

Noting that f(rs) < r;, the assertion follows by applying Theorem 26 once more. ]

4. Coupling construction and proofs of the main results

In this section, we prove our main theorems. First of all, we construct the sticky coupling (X;, Y;) of solutions to (1.1)
and (1.2) respectively, advertised in Theorem 3. The coupling is obtained as a weak limit of Markovian couplings
(X?,Y}),8 > 0. The couplings (X?, ¥?) are reflection couplings for |X® — ¥?| > & and synchronuous couplings for
| X f — Y;S| = (. Inbetween there is an interpolation between the two types of couplings. We argue that the family of
couplings is tight and thus there is a subsequence converging to a coupling (X, ¥;);>0. It is then argued that this
limiting coupling is sticky and shares the properties stated in Theorem 3.

We now define the couplings (X?, Y;S) rigorously. The technical realization follows [13]. We introduce Lipschitz
functions rc?, sc? : R4+ — [0, 1] such that rcd 0) =0, rcd (r)y>0forO<r <$, rcd (r)=1forr >4, and

1 (r)? +sc?(r)> =1 forany r > 0. 4.1
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Let (B,l) and (Blz) be independent d-dimensional Brownian motions, and let u € R? be some arbitrary unit vector.
We define the coupling (X ;3, Yf ) for (1.1) and (1.2) as a diffusion process in R satisfying the stochastic differential
equation

dX? =b(t, X?)dt + 1 (7)) d B! +s¢’ (7)) d B, 4.2)
dY? =b(t,Y?)dt + 1’ (i) (Idga —2¢2(e?, ) d B} +sc®(7) d B}, (4.3)
with initial condition (X, Y3) = (x,y). Here Z{ = X? — Y}, 7 =|Z%|, & = Z} /7 if 7 #0, and €/ = u if 7 = 0.
Since rc?(0) = 0, the arbitrary value u is not relevant for the dynamics. The process (X 8 Y,‘S) can be realized as
a standard diffusion process in R?¢ with locally Lipschitz coefficients. Moreover, Assumptions 1 and 2 imply the
non-explosiveness of the process. Using Lévy’s characterization of Brownian motion and (4.1), one can check that

(X9, Y,‘s) is indeed a coupling of solutions to Equations (1.1) and (1.2). Notice that the process W‘S fo 3 d B1 )yisa
one-dimensional Brownian motion.

Lemma 28. Suppose that Assumptions 1 and 2 are satisfied. Then, almost surely,

di? = (e, b(r, X?) — b(t, Y0))dt + 21 (70 dW} (4.4)

< (M +«(F)F)dt + 21 (F) dW;. 4.5)

Proof. By (4.2) and (4.3),

A7) =222, b(t, X2) = b(1, ) dr + 41 (7) di + 41c3 (72)(2?, &) a W}
For € > 0, we define a C? approximation of the square root by

Sc(r) = —(1/8)e 322 + 3/4)e 21 + (3/8)e' /2 forr <e,
Se(r) = /7 for r > €. By Itd’s formula,

aSc((2)7) =28L((2)°)\22. (e, X2) = (e, v2)) e + 4SL((7)°) e (72

+ 88/ (7)) 1’ (7)) (7)) dt + 4SL((7))") 1’ (7)) 7 a W

We can now pass to the limit € | 0 to obtain (4.4). Notice that supy, - |S, (") e 12, SUP)<, <82 (M) S €32

and that rc? is Lipschitz with rc? (0) = 0. Hence, one can use Lebesgue’s dominated convergence theorem for the
convergence of the first three integrals. Moreover, the stochastic integral converges almost surely, along a subsequence,
to fol 21c? (7%) dW?. Finally, by Assumptions 1 and 2,
(20,60, X}) — B0, ¥0)) = (2], b(e. XJ) — b(e. ¥0) + b(e. ;) ~ B(1. ¥7))
< M7 4+« () (7). m

In order to control the distance of X f and Y‘S we introduce a one-dimensional process (rt) that is defined as the
unique and strong solution to the equation

dr,‘S = (M +I<(r,‘3) ~r,5)dt +2rc‘3(r,8)th‘S, rg = ~g, (4.6)
with (;7;s ) and (W,‘S) as above.

Lemma 29. We have |X;S - Yz8| = 17,‘3 < r,‘s, almost surely for all t > 0.
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Proof. The processes (F,‘S) and (r;s) are driven by the same noise, start at the same position, and, by (4.5), the drift of
(Ff) is smaller or equal to the one of (rf). Therefore, the assertion follows by Ikeda-Watanabe’s comparison theorem
for one-dimensional diffusions, cf. [29, Theorem 1.1]. O

Proof of Theorem 3. We consider the diffusion U? := (X2, ¥?,r?) on R?¥*! Let P° denote the law of U® on
the space C (R, R2*1). We define X, Y : C(Ry, R*¥*1) > C(Ry,RY) and r : C(Ry, R?*¥*1)  C(R,, R) as the
canonical projections onto the first d, the second d, and the last coordinate.

Notice that in each of the equations (4.2), (4.3) and (4.6), the drift coefficients do not depend on § and the diffusion
coefficients are uniformly bounded. Moreover, Assumptions 1 and 2 imply that, similarly as in the proof of Theorem
22, the diffusions (U;S) satisfy uniformly a Lyapunov non-explosion criterion, and the drift coefficients are uniformly
bounded on compact sets. Therefore, the family (P°) is tight, cf. [25,26]. In particular, there is a sequence &, | 0
such that (P%) converges towards a measure P on C(R, RM“). For each § > 0, (Xf) and (Yt‘s) are solutions
to (1.1) and (1.2) respectively. Since those solutions are unique in law, we know that PPo (X '=PoX ! and
PP o (Y®)"'=PoY~! for any § > 0. Hence, P o (X, Y)~! is a coupling of (1.1) and (1.2). Moreover, Lemma 17
and the proof of Theorem 22 reveal that, after extending the underlying probability space, there is a Brownian motion
(Wt) such that (r;, Wt) is a solution of (2.1). The statement from Lemma 29 carries over to the limiting processes,
since such inequalities are preserved under weak convergence, and thus (2.2) holds. The inequality (2.4) is implied by
Theorem 26 setting « (¢, x) =a(x) =M + k(x) - x. U

Proof of Lemma 6. By (2.3), 7[(0, 00)] = ﬁ with

M [ 1 [
a::—/ exp(—/ (M+K(y)y)dy)dx.
2 ) 2 J,

In order to provide upper bounds on «, we decompose o = M (a + b)/2 with

a:/ooexp(% /X(M+K(y)y)dy> dx and
0

R

R 1 [
b:/ exp<—/ (M—l—/c(y)y)dy) dx.
0 2 Jo

By Condition (2.7), we have

1 [* 1 (R 1 [
5/ (M+K(y)y)dy=§/ (M+Ly)dy+§f (M — Ky)dy
0 0 R

= Mx/2— Kx*/4+ (L+ K)R?/4
=—K(x— M/K)*/4+ M?/(4K) + (L + K)R?/4

for x >R and

1 [~ 1 [~
5/ (M+K(y)y)dy=§/ (M + Ly)dy = Mx/2 + Lx*/4
0 0

for x <R. We obtain
a =exp(M?/(4K) + (L + K)R?/4) /OO exp(—K (x — M/K)*/4) dx
R

«/E 2 2 /OO 2
= " exp(M?/(4K) + (L + K)R?/4 —72/2)dz and
T exp( /(4K) +( ) /) Rk K/zexp( b4 /) Z an

R
b:/ exp(Mx/2+Lx2/4)dx
0



2390 A. Eberle and R. Zimmer

and give upper bounds for these quantities:

b < Rexp(MR/2+ LR?/4) 4.7

R
b=exp(MR/2+ LR*/4) /O exp(M(R —x)/2 — L(R* — x?) /4) dx

R
=exp(MR/2+ LR?/4) /0 exp(=My/2— LyQ2R — y)/4)dy

IA

R
xp(MR/2+ LR/4) [~ exp(=My/2~ LRy/4)dy
0

<—— exp(MR/2+ LR?/4). 4.8
= M/2+LR/4eXp( /2+LR°/4) “8)
Combining (4.7) and (4.8), we conclude that
4R
exp(MR/2+ LR?/4). (4.9)

<

~ max(4,2MR + LR?)

We use the bound fooo e_zz/ 24z < +/27 to conclude that
p(M2 J(AK) + (L + K)R?/4)

2{/m/K ex
2\/m/K exp(K (R — M/K)*/4) exp(MR/2 + LR?/4)

p(MR/2+ LR?*/4) for K(R — M/K)* <2. (4.10)

On the other hand, fyoo 7124z < e‘yz/z/y for any y > 0 and thus
4.11)

exp((=K (R — M/K)* + M?/K + (L + K)R?)/4)

exp(MR/2+ LR?/4)

sls 5l

VKR —M/K)?

exp(MR/2+ LR?/4)

provided R > M/K and K(R — M/K)?>2. Combining (4.9), (4.10) and (4.11), we obtain in the case R > M /K
the bound

oa=M(a+b)/2
< ('2e'2K =12 £ 2R max(4, LR? +2MR) ™ Y\ M exp(MR/2 + LR?/4).
In the case R < M/K, (4.9) implies

- 4R
~ max(4,2MR + LR?)

Combining (4.12) and (4.10), we can conclude for R < M /K the bound

NN 2R M2+L+KR2 -
*<\Vx T mxaamr iy )M g T

exp(M?/(4K) + (L + K)R?/4). 4.12)
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Proof of Theorem 11. The proof is similar to the proof of Theorem 3. We fix x¢, yo € R¢ and corresponding drifts
b(t,x) =b*(¢t,x) and b(t, x) = b(t, x) as in (2.12) and (2.13) respectively. Moreover, we choose g € (0, o0) such
that (2.16) holds for || < 7o. Since ¥ is Lipschitz, we can conclude by (2.16) that for any x € R?,

|b(t,x) = b(t,x)| = 7| - ’/19(x,y)uf°(dy)—/ﬂ(x,y)myo(dy)‘
< [TILWH(y°, 17°) < LAe™|x0 — yol,

where L is the corresponding Lipschitz constant. We can now repeat the procedure leading to the proof of Theorem 3,
replacing M by |t|LAe " |xo — yo|. In particular, we can conclude that there is a coupling (X, ¥;) of (2.14) and
(2.15) and a solution (7, W;) of (3.1) with ro = |x9 — yo| and drift

a(t,x) = |t|LAe ™ |xg — yo| 4+ K (x)x (4.13)

such that |X; — Y;| < r;. Notice that Assumption 10 implies Assumption 23 for the drift «. We now want to apply
Corollary 27. First, we fix the function a in (3.19) as a(-) := «(0, -). Applying Corollary 27 now yields that for any
0<s<t,

1
[ = 1y = gﬁ(e_”f(lxo —Yol) + / fdno> + 5[0, 00)].

By (3.28), Assumption 23, and since f(r) <r, we have f(Jxo — yol) < |xo — yo| and f f dmy < co. Moreover, by
(3.28), (4.13) and Assumption 23,

ns[(O, oo)] < loz(s,O)/‘ooexp<l /xa(s, y) dy) dx <Ce™,
2 0 2 Jo

where C := %|r|LA fooo exp(% f(;c a(s, y)dy)dx is a finite constant. Thus, there is a constant A € (0, oo) such that

A A
i = b = ey + €7 =

—As
1 [—eciw TCe

for any 0 <s < . We can now set s = ¢ /2 and use the boundedness of || - || Tv to see that there is a constant B € (0, c0)
such that

|p® = i | py < Bexp(—min(c, )t/2) forallz > 0.

It should be stressed, that the constants B and ¢ depend on the initial conditions. O

Appendix: Computations for Example 8

In this appendix we prove lower bounds on the total variation distance between the probability measures v(dx) =
Z;l f(x)dx and u(dx) = Zg’1 g(x)dx on R! that have been considered in Example 8. Noticing that by symmetry of

fs

Zg Z/OO g(x)dxzfoo " f(x)dx Z/Oo(emx +e ™) f(x)dx
~ 0

—00

Eszf(x)dx=fw fx)dx=Zy, we obtain
0 —00
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I =ity = /R (1 —dp/dv)*dv = /R (1— "™ Zy/Zg)  v(dx)

v

0 o
[ == [T -y
. A
R
v[(, R)]/ (1—6_”“‘)dx/R
0
+"[(R’°0)]/OO(1—e""x)e"‘("‘R)z/zdx//we—ku—mz/zdx
R R
[0, B)](mR — 1 +e "®)/(mR)

o0 2 e 2
+v[(R,oo)]/ (1 — emm(RFN) =kt ﬂd;// e k2 qt. (A.1)
0 0

Using that (¢ — 14 x)/x <1 — e for any x > 0, we obtain the lower bound
liw —viTv = (e_’"R —1+mR)/(mR).

We now derive an improved bound for small k. Suppose that R+/k < 1. Then

v[(R, 00)]/v[ (0, R)]:/Oooek’z/zdt/sz/n/Qk)R1,

implies v[(R, 00)] = 5 (1 + R/2k/7)~! > 1. Hence by (A.1),

L[ R kt2/2 * k2

e — vty > —/ (1 — emmRAD) k1) dt// e K2 gy
4 Jo 0
1 2 m/Vk 2
= Z(1 — g MRFm /<2’<)(1 - ‘/2/71] e’ /2ds)>
0

(l — ef’"Rerz/(Zk) + 2/(7tk)mef’"R).

>

Bl —

Acknowledgements

Financial support from the German Science foundation through the Hausdorff Center for Mathematics is gratefully
acknowledged.

References

[1] M. Amir. Sticky Brownian motion as the strong limit of a sequence of random walks. Stochastic Process. Appl. 39 (2) (1991) 221-237.
MR1136247

[2] R.F. Bass. A stochastic differential equation with a sticky point. Electron. J. Probab. 19 (32) (2014), 22. MR3183576

[3] V.I. Bogachev, A. L. Kirillov and S. V. Shaposhnikov. The Kantorovich and variation distances between invariant measures of diffusions and
nonlinear stationary Fokker—Planck—Kolmogorov equations. Math. Notes 96 (5-6) (2014) 855-863. MR3343646

[4] V. 1. Bogachev, M. Rockner and S. V. Shaposhnikov. Distances between transition probabilities of diffusions and applications to nonlinear
Fokker-Planck—Kolmogorov equations. J. Funct. Anal. 271 (5) (2016) 1262-1300. MR3522009

[5]1 M. E Chen and S. F. Li. Coupling methods for multidimensional diffusion processes. Ann. Probab. 17 (1) (1989) 151-177. MR0972776

[6] M. F. Chen and F. Y. Wang. Estimation of the first eigenvalue of second order elliptic operators. J. Funct. Anal. 131 (2) (1995) 345-363.
MR1345035

[71 M.FE Chen and F. Y. Wang. Estimation of spectral gap for elliptic operators. Trans. Amer. Math. Soc. 349 (3) (1997) 1239-1267. MR1401516


http://www.ams.org/mathscinet-getitem?mr=1136247
http://www.ams.org/mathscinet-getitem?mr=3183576
http://www.ams.org/mathscinet-getitem?mr=3343646
http://www.ams.org/mathscinet-getitem?mr=3522009
http://www.ams.org/mathscinet-getitem?mr=0972776
http://www.ams.org/mathscinet-getitem?mr=1345035
http://www.ams.org/mathscinet-getitem?mr=1401516

[8]
[9]

(10]
(11]

(12]
[13]
(14]
[15]

(16]
(17]

(18]
[19]

(20]

(21]
[22]

(23]
[24]
[25]
[26]
(27]
[28]
(29]
(30]
[31]
[32]
(33]
[34]
(35]
[36]

(371
[38]

(391
[40]
[41]
[42]
(43]

[44]

Sticky couplings of diffusions 2393

R. Chitashvili. On the nonexistence of a strong solution in the boundary problem for a sticky Brownian motion. Proc. A. Razmadze Math.
Inst. 115 (1997) 17-31. MR1639096

G. Da Prato, A. Debussche and L. Tubaro. Coupling for some partial differential equations driven by white noise. Stochastic Process. Appl.
115 (8) (2005) 1384-1407. MR2152380

A. DasGupta. Probability for Statistics and Machine Learning. Springer Texts in Statistics. Springer, New York, 2011. MR2807365

A. Durmus and E. Moulines. Sampling from strongly log-concave distributions with the Unadjusted Langevin Algorithm. ArXiv e-prints,
2016.

A. Eberle. Reflection coupling and Wasserstein contractivity without convexity. C. R. Math. Acad. Sci. Paris 349 (19-20) (2011) 1101-1104.
MR2843007

A. Eberle. Reflection couplings and contraction rates for diffusions. Probab. Theory Related Fields 166 (3—4) (2016) 851-886. MR3568041
A. Eberle, A. Guillin and R. Zimmer. Couplings and quantitative contraction rates for Langevin dynamics. Ann. Probab. (2018). To appear.
A. Eberle, A. Guillin and R. Zimmer. Quantitative Harris-type theorems for diffusions and McKean—Vlasov processes. Transactions of the
American Mathematical Society (2018).

H. J. Engelbert and G. Peskir. Stochastic differential equations for sticky Brownian motion. Stochastics 86 (6) (2014) 993-1021. MR3271518
S. N. Ethier and T. G. Kurtz. Markov Processes: Characterization and Convergence. Wiley Series in Probability and Mathematical Statistics:
Probability and Mathematical Statistics. Wiley, New York, 1986. MR0838085

W. Feller. Diffusion processes in one dimension. Trans. Amer. Math. Soc. 77 (1954) 1-31. MR0063607

W. Feller. The general diffusion operator and positivity preserving semi-groups in one dimension. Ann. of Math. (2) 60 (1954) 417-436.
MR0065809

C. Graham. The martingale problem with sticky reflection conditions, and a system of particles interacting at the boundary. Ann. Inst. Henri
Poincaré Probab. Stat. 24 (1) (1988) 45-72. MR0937956

M. Grothaus and R. VoBhall. Construction and analysis of sticky reflected diffusions. ArXiv e-prints, 2014.

M. Grothaus and R. VoBhall. Strong Feller property of sticky reflected distorted Brownian motion. J. Theoret. Probab. 31 (2) (2018) 827-852.
MR3803916

H. Hajri, M. Caglar and M. Arnaudon. Application of stochastic flows to the sticky Brownian motion equation. Electron. Commun. Probab.
22 (2017) 3. MR3607798

J. M. Harrison and A. J. Lemoine. Sticky Brownian motion as the limit of storage processes. J. Appl. Probab. 18 (1) (1981) 216-226.
MRO0598937

M. Hofmanova and J. Seidler. On weak solutions of stochastic differential equations. Stoch. Anal. Appl. 30 (1) (2012) 100-121. MR2870529
M. Hofmanova and J. Seidler. On weak solutions of stochastic differential equations II. Stoch. Anal. Appl. 31 (4) (2013) 663—-670. MR3175790
C. J. Howitt. Stochastic flows and sticky brownian motion. PhD Thesis, University of Warwick, 2007.

N. Ikeda. On the construction of two-dimensional diffusion processes satisfying Wentzell’s boundary conditions and its application to bound-
ary value problems. Mem. Coll. Sci., Univ. Kyoto, Ser. A: Math. 33 (1960/1961) 367-427. MR0126883

N. Ikeda and S. Watanabe. A comparison theorem for solutions of stochastic differential equations and its applications. Osaka J. Math. 14 (3)
(1977) 619-633. MR0471082

N. Ikeda and S. Watanabe. Stochastic Differential Equations and Diffusion Processes, 2nd edition. North-Holland Mathematical Library 24.
North-Holland, Amsterdam; Kodansha, Tokyo, 1989. MR1011252

J. Jacod and A. N. Shiryaev. Limit Theorems for Stochastic Processes, 2nd edition. Grundlehren der Mathematischen Wissenschaften [Fun-
damental Principles of Mathematical Sciences] 288. Springer-Verlag, Berlin, 2003. MR1943877

Y. M. Kabanov, R. Sh. Liptser and A. N. Shiryaev. On the variation distance for probability measures defined on a filtered space. Probab.
Theory Related Fields 71 (1) (1986) 19-35. MR0814659

I. Karatzas and S. E. Shreve. Brownian Motion and Stochastic Calculus, 2nd edition. Graduate Texts in Mathematics 113. Springer-Verlag,
New York, 1991. MR1121940

A. Klenke. Probability Theory. A Comprehensive Course, 2nd edition. Universitext. Springer, London, 2014. MR3112259

F. Liese. Hellinger integrals of diffusion processes. Statistics 17 (1) (1986) 63—78. MR0827946

F. Liese and W. Schmidt. On the strong convergence, contiguity and entire separation of diffusion processes. Stoch. Stoch. Rep. 50 (3—4)
(1994) 185-203. MR1786115

T. Lindvall and L. C. G. Rogers. Coupling of multidimensional diffusions by reflection. Ann. Probab. 14 (3) (1986) 860-872. MR0841588
P. Mandl. Analytical Treatment of One-Dimensional Markov Processes. Die Grundlehren der mathematischen Wissenschaften 151. Academia
Publishing House of the Czechoslovak Academy of Sciences, Prague; Springer-Verlag, New York, 1968. MR0247667

O. Manita. Estimates for Kantorovich functionals between solutions to Fokker—Planck—Kolmogorov equations with dissipative drifts. ArXiv
e-prints, 2015. MR3696386

H. P. McKean Jr. A. Skorohod’s stochastic integral equation for a reflecting barrier diffusion. J. Math. Kyoto Univ. 3 (1963) 85-88.
MRO0157406

S. Méléard. Asymptotic behaviour of some interacting particle systems; McKean—Vlasov and Boltzmann models. In Probabilistic Models for
Nonlinear Partial Differential Equations 42-95. Montecatini Terme, 1995. Lecture Notes in Math. 1627. Springer, Berlin, 1996. MR1431299
G. Peskir. On boundary behaviour of one-dimensional diffusions: From brown to Feller and beyond. In William Feller — Selected Papers 1.
Springer, Berlin, 2015.

E. Priola and F. Y. Wang. Gradient estimates for diffusion semigroups with singular coefficients. J. Funct. Anal. 236 (1) (2006) 244-264.
MR2227134

P. E. Protter. Stochastic Integration and Differential Equations. Stochastic Modelling and Applied Probability 21. 2nd edition. Springer-
Verlag, Berlin, 2005. (Version 2.1, Corrected third printing.) MR2273672


http://www.ams.org/mathscinet-getitem?mr=1639096
http://www.ams.org/mathscinet-getitem?mr=2152380
http://www.ams.org/mathscinet-getitem?mr=2807365
http://www.ams.org/mathscinet-getitem?mr=2843007
http://www.ams.org/mathscinet-getitem?mr=3568041
http://www.ams.org/mathscinet-getitem?mr=3271518
http://www.ams.org/mathscinet-getitem?mr=0838085
http://www.ams.org/mathscinet-getitem?mr=0063607
http://www.ams.org/mathscinet-getitem?mr=0065809
http://www.ams.org/mathscinet-getitem?mr=0937956
http://www.ams.org/mathscinet-getitem?mr=3803916
http://www.ams.org/mathscinet-getitem?mr=3607798
http://www.ams.org/mathscinet-getitem?mr=0598937
http://www.ams.org/mathscinet-getitem?mr=2870529
http://www.ams.org/mathscinet-getitem?mr=3175790
http://www.ams.org/mathscinet-getitem?mr=0126883
http://www.ams.org/mathscinet-getitem?mr=0471082
http://www.ams.org/mathscinet-getitem?mr=1011252
http://www.ams.org/mathscinet-getitem?mr=1943877
http://www.ams.org/mathscinet-getitem?mr=0814659
http://www.ams.org/mathscinet-getitem?mr=1121940
http://www.ams.org/mathscinet-getitem?mr=3112259
http://www.ams.org/mathscinet-getitem?mr=0827946
http://www.ams.org/mathscinet-getitem?mr=1786115
http://www.ams.org/mathscinet-getitem?mr=0841588
http://www.ams.org/mathscinet-getitem?mr=0247667
http://www.ams.org/mathscinet-getitem?mr=3696386
http://www.ams.org/mathscinet-getitem?mr=0157406
http://www.ams.org/mathscinet-getitem?mr=1431299
http://www.ams.org/mathscinet-getitem?mr=2227134
http://www.ams.org/mathscinet-getitem?mr=2273672

2394

[45]
[46]
(47]
(48]
[49]
[50]
[51]
[52]
[53]
[54]

[55]

A. Eberle and R. Zimmer

M. Z. Récz and M. Shkolnikov. Multidimensional sticky Brownian motions as limits of exclusion processes. Ann. Appl. Probab. 25 (3) (2015)
1155-1188. MR3325271

A. V. Skorokhod. Stochastic equations for diffusion processes in a bounded region. Theory Probab. Appl. 6 (3) (1961) 264-274. MR0145598
A. V. Skorokhod. Stochastic equations for diffusion processes in a bounded region. II. Theory Probab. Appl. 7 (1) (1962) 3-23. MR0153047
D. W. Stroock and S. R. S. Varadhan. Diffusion processes with boundary conditions. Comm. Pure Appl. Math. 24 (1971) 147-225.
MRO0277037

D. W. Stroock and S. R. S. Varadhan. Multidimensional Diffusion Processes. Classics in Mathematics. Springer-Verlag, Berlin, 2006. Reprint
of the 1997 edition. MR2190038

A. S. Sznitman. Topics in propagation of chaos. In Ecole d’Eté de Probabilités de Saint-Flour XIX—1989 165-251. Lecture Notes in Math.
1464. Springer, Berlin, 1991. MR1108185

C. Villani. Optimal Transport. Old and New. Grundlehren der Mathematischen Wissenschaften [Fundamental Principles of Mathematical
Sciences] 338. Springer-Verlag, Berlin, 2009. MR2459454

J. Warren. Branching processes, the Ray—Knight theorem, and sticky Brownian motion. In Séminaire de Probabilités, XXXI 1-15. Lecture
Notes in Math. 1655. Springer, Berlin, 1997. MR1478711

S. Watanabe. On stochastic differential equations for multi-dimensional diffusion processes with boundary conditions. J. Math. Kyoto Univ.
11 (1971) 169-180. MR0275537

S. Watanabe. On stochastic differential equations for multi-dimensional diffusion processes with boundary conditions. II. J. Math. Kyoto
Univ. 11 (1971) 545-551. MR0287612

R. Zimmer. Explicit contraction rates for a class of degenerate and infinite-dimensional diffusions. In Stochastics and Partial Differential
Equations: Analysis and Computations 368-399, 5, 2017. MR3689216


http://www.ams.org/mathscinet-getitem?mr=3325271
http://www.ams.org/mathscinet-getitem?mr=0145598
http://www.ams.org/mathscinet-getitem?mr=0153047
http://www.ams.org/mathscinet-getitem?mr=0277037
http://www.ams.org/mathscinet-getitem?mr=2190038
http://www.ams.org/mathscinet-getitem?mr=1108185
http://www.ams.org/mathscinet-getitem?mr=2459454
http://www.ams.org/mathscinet-getitem?mr=1478711
http://www.ams.org/mathscinet-getitem?mr=0275537
http://www.ams.org/mathscinet-getitem?mr=0287612
http://www.ams.org/mathscinet-getitem?mr=3689216

	Introduction
	Main results
	Sticky couplings
	McKean-Vlasov processes
	Outlook

	Diffusions on R+ with a sticky reﬂecting boundary
	Existence, uniqueness and comparison of solutions
	Uniqueness in law
	Approximation, existence and coupling of solutions

	Long time behaviour
	Invariant measure in the time-homogenous case
	Long time stability in the time-inhomogenous case


	Coupling construction and proofs of the main results
	Appendix: Computations for Example 8
	Acknowledgements
	References

