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Long time asymptotics of unbounded additive
functionals of Markov processes®
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Abstract

Under hypercontractivity and L,-integrability of transition density for some p > 1,
we use the perturbation theory of linear operators to obtain existence of long time
asymptotics of exponentials of unbounded additive functionals of Markov processes
and establish the moderate deviation principle for the functionals. For stochastic
differential equations with multiplicative noise, we show the hypercontractivity and
the integrability based on Wang’s Harnack inequality. As an application of our general
results, we obtain the existence of these asymptotics and the moderate deviation
principle of additive functionals with quadratic growth for the stochastic differential
equations with multiplicative noise under some explicit conditions on the coefficients
and prove that these asymptotics solve the related ergodic Hamilton-Jacobi-Bellman
equation with nonsmooth and quadratic growth cost in viscosity sense.
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1 Introduction

The purpose of this paper is to study the existence of the following limits (1.1) and
(1.2) for general Markov processes {X;,t > 0} and unbounded functions c:

1 !
A= tilinoogl()gEI <exp {7/0 c(XS)ds}> , (1.1)

o= e (e [ etaas)) -l 0

The existence of the limits (1.1) and (1.2) is closely related to spectral theory, large
deviations and functional inequalities. For bounded functions ¢, Wu [27] proved the
limits (1.1) and (1.2) exist under a logarithmic Sobolev inequality, and Kontoyiannis and
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Long time asymptotics of additive functionals

Meyn ([13]) studied the existence of the two limits by the spectral theory under the
geometric ergodicity assumption. In [14], the results were extended to a large class of
functions whose growth at infinity are strictly less than quadratic when their results are
applied to diffusion processes. Cattiaux, Dai Pra and Reelly ([3]) proposed an approach
based on cluster expansion (a method in statistical mechanics, see [15]) to establish the
existence of (1.2) for a class of unbounded and nonsmooth functions. Their result can
be applied to a class of ergodic HJB equations with constant diffusion coefficient and
quadratic growth cost. But the condition

Ip(t, -, ')”Lp(uw) < oo for some p > 2

in [3] restricts its applications, where p(t, z, ) is a transition density. One motivation of
this paper is to improve the condition to

||p(t, K ')”LP(;LXM) < oo for some p> 1.

Using the perturbation theory of linear operators, we establish existence of the pair
(A, V) of limits (1.1) and (1.2) of unbounded additive functionals for general Markov
processes under hypercontractivity and L,-integrability of transition density p(¢, z, -) for
some p > 1. This improves the condition ||p(t,-, )|z, (ux,) for some p > 2 in [3]. The
improvement plays an important role in application to stochastic differential equations
with multiplicative noise. This method can give a precise representation of V by the
projection operator. The second motivation is to study moderate deviations of additive
functional fot ¢(Xs)ds with unbounded function ¢. Wu ([26]) studied the problem by the
perturbation theory, a key step ((2.11) in [26]) is to check when ¢ — oo,

Az) = T log B, <exp {z/ot c(Xs)ds}>

converges to a holomorphic function in a neighborhood of 0 € C. But this is far from
trivial because it is very difficult to verify that {A:(z),¢ > to} is a family of holomorphic
functions in a common complex neighborhood of 0 € C for some t; > 0. To overcome
these difficulties, we restrict the logarithmic function on R to avoid the logarithmic
function of complex Feynman-Kac operator in [26] and use the Taylor expansion of the
largest modulus eigenvalue of the Feynman-Kac semigroup to replace C?-regularity
in [26]. For stochastic differential equations with multiplicative noise, we show the
hypercontractivity and the integrability based on Wang’s Harnack inequality ([25]). As
an application of our general results, we establish the existence of the pair (A, V) for
stochastic differential equations with multiplicative noise under some explicit conditions
on the coefficients and the moderate deviation principle for additive functionals with
quadratic growth of the solutions and prove that the pair (A, V') solves an ergodic HJB
equation with nonsmooth and quadratic growth cost in viscosity sense.

Let us first introduce some notations. Let (F, £) be a Polish space and let {P(t, z, A),
t € [0,00),2 € E,A € £} be a transition probability function. P, denotes the proba-
bility measure on F such that under P, the coordinate process {X;, t € [0,00)} is a
right-continuous Markov process with the transition probability functions P(¢,z, A) and
starting from x. We assume that P(¢,z, A) has a stationary distribution x. Set

Pf(z) = / )Pt . dy).

Let b€, and CL(E) denote the spaces of bounded measurable and bounded continuous
complex functions f : E — C, respectively. Set

LE(E,,u) = {f: E — C; measurable and || f||, < oo},
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where ||f||p = ([|f(2)[Pu(dz))'/?, p > 1. For any probability v on E, set E,(g) =
Jpv . We also denote by

bE:{f:E—HR;febSC}, Cy(E)={f:E—=R;fecCLE)},
Ly(E,p)={f:E—>R;feLJ(Epn}

We introduce the following conditions:
(C1). {P,,t > 0} is u-hypercontractive, i.e., there exists f; > 0 such that

1P ll2a = sup [Py flla =1. (1.3)
Fll2<1

[fll2<1

(C2). {P;,t > 0} has the strong Feller property, i.e., P;f € C,(FE) for any f € b€.
(C3). There exists transition density function p(t, z,y), i.e

Pf = /f p(t. . y)u(dy), f € Cy(E).

and there exist #; > 0 and p > 1 such that for any ¢ > ¢;, any compact set X C E,

sup |[p(t, z, )|, < oo. (1.4)
zeK

(C4). Let ¢ : F — R be a mesurable function which satisfies that for any a > 0, there
exist 4, > 0 and a locally bounded function M, (z) such that

E, (exp {da]c(Xs)|}) < M,(x) for all s € [0, a). (1.5)

Moreover, there exists § > 0 such that

/ exp{d|c(x)|p(dr) < 0. (1.6)
E

Our two abstract results are the following two theorems.
Theorem 1.1. Assume that the conditions (C1), (C2),(C3) and (C4) hold. Then there
exists 4 > 0 such that for all v € [—7, 7], the pair (A, V) of limits (1.1) and (1.2) exists
and uniformly converges on each compact subset.

Theorem 1.2. Assume that the conditions (C1), (C2),(C3) and (C4) hold. Let a(t),t > 0
be a positive function such that as ¢ — oo,

a\([tt)—)o’ @—w.

Then for any z € R,

t a(t) [* Cends b - ()|
tlggo 20 log E,, (exp{ " Z/o (e(Xs) — u(e))d }) —5 = 0; (1.7)
and for any compact K C F,
a(t) [* 3 B o?(e)2?|

tlggojgg ( ] log E,, (exp{tz/o (e(Xs) ,u(c))ds}) 5 =0, (1.8)

where -
2(e) = c(x) — () Ps(c — pu(e))(z)pu(dx)ds. .
)=2 [ [ (o) = ule) Pufe p(e))@(da)d (1.9

In particular, Pﬂ(ﬁ fot (¢(Xs) — p(e))ds € -) satisfies a large deviation principle in R with

speed t/a?(t) and rate function J(y) = #2@ and P, (55 J3(c(Xs) — plc))ds € -) satisfies
a local uniform large deviation principle in R. Namely, for any compact K C E, for any
closed set F'in R,
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log P, ( -1~ ths —u(c))ds € F
limsup% ! (a(t) fo( ( )t (©) ) < —inf J(y); (1.10)
t—soo  a2(t) Sup,.cx log Py (ﬁ Jo (e(Xs) = p(e))ds € F) yeF

and for any open set GG in R,

1 t

litlginf a%(t) %og P (a(t) fo (CgXS)t ul(c))ds € G> >—inf J(y). (1.11)
= infciclog o oty fy (c(X0) — p(e))ds € G) e

Remark 1.1. (1). The local uniformity in Theorem 1.2 is with respect to initial points

rather than initial measures in [26], Theorem 2.4.

(2). Using the method in this paper, that is the Taylor expansion of the largest
modulus eigenvalue of the Feynman-Kac semigroup which can avoid the logarithmic
function of complex Feynman-Kac operator in [26], we can prove the main results in
[26].

Next, we apply Theorem 1.1 and Theorem 1.2 to the following SDEs with multiplica-
tive noise:

dX; = b(Xy)dt + o(X)dB,, Xo=x € RY, (1.12)

where the coefficients of the SDEs (1.12) satisfy the following conditions (see [25]):
(A1). b: R > R%, and ¢ : R* — RY ® R? are continuous differentiable functions, and
there exists a constant K, ; such that

lo(a) = o(W)llrs +2(b(x) = bly),x — y) < Koplz —yl?, @,y € R,

where ||Allgs = /tr(AA7), tr(AA™) denotes the trace of square matrix AA”™ and A”
denotes transpose of matrix A, and (y, z) = Zle y;z; for any y, z € RY.
(A2). There exist constants 0 < k1 < k9 < 0o such that

kI < a(z) < K2, © € RY,

where a(z) := o(z)o" ().
(A3). There exists a constant ¢ > 0 such that almost surely

l(0(z) —a(y)(x —y)| < V]z—yl, z,y € RV
Then under (Al) and (A2), there exists a constant L such that
lo(x)o™ (@)llms < L, (b(x),2) < L(1+[x]?),

and the fact that a is continuous and uniform positive definite yields the existence and
uniqueness for the weak solution of (1.12) (see [21],Theorem 7.2.1 and localization), and
the weak solution has the strong Feller property. On the other hand, the assumption (A1)
ensures the uniqueness of the solution of (1.12). Thus, by Yamada-Watanabe theorem
(see [10] ), we obtain the existence and uniqueness for the strong solution of (1.12) and
the strong solution has the strong Feller property.

Theorem 1.3. Let (A1)-(A3) hold for constants K,;, ~; and ¢ and let the following
condition (DC) be valid,
(DC) . there exists ¢, > 0 and R > 0 such that for |z| > R,

(b(zx),z) < —cplz]?.
Assume ¢, > K, r3 /K3, where K, = max{K,,0}. Then

(1). The solution {X;,t > 0} of the SDEs (1.12) has the following properties:
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(a) There exist a unique stationary distribution x4 and a constant g > K;b /K% such that

/ Ao u(da) < oo, (1.13)
Rd

In particular, {P;,t > 0} is p-hypercontractive.

(b) There exists a constant M, such that for any a > 0, when 8 < %, for all z € R4,
s> 0
E, (exp {B1X,?}) < el 4 1. (1.14)

(c) There exists a transition density function p(t, =, y) with respect to i, and there exist
to > 0 and p > 1 such that for any ¢ > £,

sug lp(t, z, )|, < oo, |p(t,-, ')HLp(uXu) < 00. (1.15)
S

(2). Let ¢ : R* — R be a cost function with quadratic growth, i.e., there exists
constant L > 0 such that
le(z)| < L(|z]? + 1), = € R%. (1.16)

Then there exists 4 > 0 such that

(a) For all v € [—7,%], the pair (A, V) of limits (1.1) and (1.2) exists and uniformly
converges on each compact subset.

(b) For z € R,
t o *(c)2®
i |z o 8, (oo { s [t — pienas}) - =95 <o aan
and for any compact K C F,
t 2( )52
lim sup log E, (exp{a(t)z/ (c(Xs) ,u(c))ds}) O =0. (1.18)
=00 zeK |G ( ) t 0 2

In particular, P, ( fo u(c))ds € -) satisfies a large deviation principle in R

with speed t/a?(t ) and rate function J(y) = #2(6) and Pm(ﬁ fot(c(Xs)—p(c))ds €)
satisfies a local uniform large deviation principle in R.

Definition 1.1. Let V be a continuous function on R and A € R. (A, V) is called a
viscosity solution of the equation (1.19):

d d d

1 0’V oV oV
)‘75.2 a”m*ﬁ_ + Z U s O +7e, (1.19)

1,j=1

if V is a viscosity supersolution of (1.19), that is, for any » € C?(R?) and any local
maximum point x of V — 1),

d

1 8%
+3 Zd: D) @) <o
2 e &m z; -
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and V' is a viscosity subsolution of (1.19), that is, for any ¢ € CQ(IRd) and any local
minimum point z of V' — v,

d

1 <& a%
A= (2 Z ij &tlax] ; 811

1< 0y () Oy () .
3 3 @ p 2 B o) 2 0

where
c*(x) :=limsup ¢(y), ci(x) := liminf c(y).
y—z y—rx
Theorem 1.4. If (DC) and (A1)-(A3) hold and ¢, > K+b:‘€2/1€1, then for any v € [—7,7],
(M, V) is a viscosity solution of (1.19).

Remark 1.2. Theorem 1.3 and Theorem 1.4 extend Theorem 2 and Proposition 2 in [3]
to non-constant diffusion coefficients. They can not be obtained by the method in [3]
because some rigor conditions for the diffusion coefficient are needed when the method
in [3] is applied to general diffusion processes (see Remark 3.1).

The existence of the solution of (1.19) can date back to [7] and [19], where (1.19)
takes the form

d

d
1= 9%V oV oV (x
A= 52%3 +; Z Bo; (’)xz + ve(z). (1.20)

Under sufficient ergodicity assumption on {X;,¢ > 0}, if ¢ is bounded and sufficient
smooth, then (1.20) has a solution. The case of ¢ unbounded was considered in [16].
Recently, under some smooth conditions, Ichihara and Sheu [9] considered the solution
of a type of ergodic HJB equation in the classical sense. When a € C?**7, and b € C'17,
and ¢ € C'*7 for some v € (0,1], Robertson and Xing ([22]) studied the solution of
ergodic HJB equation (1.19) in the classical sense. The advantage of our method is that
it can be applied to general nonsmooth and quadratic growth cost functions.

The proofs of Theorem 1.1 and Theorem 1.2, and The proof of Theorem 1.3 will be
given in Section 2 and Section 3, respectively. The main tool of the proof of Theorem
1.1 is the perturbation theory of linear operators. The proof of Theorem 1.3 is based
on Theorem 1.1 and the Harnack inequality of stochastic differential equations with
multiplicative noise in [25]. A sketch proof of Theorem 1.4 is in Section 3. We introduce
briefly Kato’s perturbation theory of linear operators ([12]) in Appendix.

2 Long time asymptotics and moderate deviations

In this section, we prove Theorem 1.1 and Theorem 1.2 using the perturbation theory
of linear operators. we restrict the logarithmic function on R to avoid the logarithmic
function of complex Feynman-Kac operator in [26] and use the Taylor expansion of the
largest modulus eigenvalue of the Feynman-Kac semigroup to replace C?-regularity in
[26].

2.1 Proof of Theorem 1.1

Step 1. Analyticity of the Feynman-Kac operators in a neighborhood of 0. By
Theorem 5.5.12 in [5], under the assumption (C1), for any f € b€, t > to,

IPf = p(f)l2 < 3717012 ]|,
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where u(f) := [}, fdu. Moreover, if one set ay = %, then for 1 < u < v < oo, and
t > 4f, with e®? > Z—j

||Pt||u—)v = sup HPtva =1 (21)
FELS(E.p).| fllu<1

Let to > 4 max{ty,t1,1/4} be given. PZ¢ denotes the Feynman-Kac operator:
Ptz(')cg(x) — Ex (ej’oto zC(Xs)dsg(Xt0)> ) (22)

Then, under the assumptions (C1) and (C4), by Holder inequality, for any ¢ > 1, there
exists a positive constant ¢ > 0 such that {P7°,z € U := {z € C; |z| < 2¢}} is a bounded-
holomorphic family of operators on (LE(E, 1), - lq), and

Pti‘c‘IE € LQ(E7 ,U),

where Ig(z) = 1 for all z € E. In fact (see [26],P.433), by (2.1), there exists u € (1,q)
such that || Py |lu—q = 1. Take I > 1 with lu =¢. Set¢' = (1 —1/g) ' and I’ = (1 — 1/1)~*
i.e., the conjugated numbers of ¢ and /. Then for any nonnegative g € LS(E, ),

1Pl < [ (o055 o)
E

’

"B, (l9(X )Y u(de)

a/(q'l") l 1/1
] [ Puld@ionias)

q/(d'l") -
Ig' 1%/

< / 6l’(;('ztg|,2'c(a:)|¢is’u(dm)
E

< / el’q'ztg|zc(a:)|ds#(d$)
E

q/(d'l")
llgll3-

_ / el tol=e(@ds 1)
E

Thus, if one takes ¢ = min{ 727, %’, .}, then forany z € U := {z € C; 2| < 20}, P’ is

bounded on (Ly(E, p), || - llq)-

It is easy to check that U 2 z — [ f(x)Pitg(x)p(dr) is analytic for any f, g € b€. Thus,
by a characterization of bounded-holomorphic family of operators (see Appendix A), P;¢
is bounded-holomorphic in U.

Step 2. Strong Feller property and its density estimates for the Feynman-Kac
operators.

Firstly, let us show that for any ¢ € [0,%y], x — P?“g(zx) is continuous, where g is a
bounded function on E and z € (—2g, 2p).

By the Markov property, we can write that

P*q(x) =E, (ez I C(Xs)dSPtz_cEg(XE)) C0<e<t,
and so
[Prog(w) — Pig(y)| <E. (
+ By ( P lo(X.)) 2.3)
+ [ Po(Pfg) (@) — Pe(Pi.g)(y)].

For each ¢ fixed, for each M > 0, z — P.(P7°.gl{pz-_gi<my)(z) is continuous from the
strong Feller property. Thus for any sequence x,, — x, for each 0 < M < oo

e? Js e(Xs)ds _ 1‘ Ptz_cg|g(Xs)|)

e* fOE c(Xs)ds _ 1

Jim |Pe(PE gIypze g1<ary) (n) — Pe(PEcglypze gi<ary)(@)] = 0.

By (C4), # — P.((P#°.9)?)(z) is locally bounded. Therefore, for each z € E, for any
sequence , — T,
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C(z) = limsup(P-((P7<.9)%) (xn) + P-((Pif.g)*)(x)) < o0,

n—oo

and
1

PPl pee g2y (2) < 47

P.((Pit.g)°)(x).
This implies that

lim limsup Pe(| P gl pze_gi>n1) (@n) + PP gl pre_g 1>y ) () = 0.

M—00 n—oco

Thus,
Tim [ P.(P72.g) () — P.(P.g) ()] = 0. (2.4)

By the Holder inequality,

E, (
(o
2
o)
€ 2 2
< 24 <Eqc ((/ C(Xs)d5> 2zl s C<Xs)d5>>
0

€ £
< 8224/ E, (le(Xo)[*) ds/ E, (e4|z‘5|C(XS)|) ds.
0 0
Thus, by (C4), for any compact K,

e*Ii (X0 1| P g (X))
1
2

e 2 c
o7 I e(X)ds _ 1’ >) (P |g 2 (2)) 12

and

lim sup E,

( o2 ¢ e(Xo)ds _ 1‘ Ptzfs|9(Xs)|) —0. (2.5)
e=0,cK

Combining (2.3), (2.4) and (2.5), we obtain that x — P7“g(x) is continuous.
Next, let us give some estimates for the density of the Feynman-Kac operators. Let
z € (—o, 0) Since for any A € &, it is shown that 2 — P?*“I4(z) is continuous. Since

PieIa(z) < (PE°Ip(2)) /(P la(z))/?, A€E,

there exists (z,y) — p.(to, ,y) non-negative measurable such that
PieLa(e) = [ palto.zputdy).
A

Let r be the conjugated number of 2p/, i.e., r = %. Then

||pz <t07 €, )HT = sup |Ptzocg(x)|

9]z <1
< sup |PEIg()|M P (Pilgl* ()
lgll2pr <1

1
<|PZeIg(@)"?p(to, =, )3 -

Thus, by (C3) and (C4), for any compact set K C F,
sup ||pz(to, z, )| < c0. (2.6)
zeK

Since ||p:(to, z,-)|1 = |P?**Ip(x)| > 0 is continuous, for any compact set K C E,

nf [pa(to, )]l > 0. (2.7)
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Thus, for any compact K C F,

Pz (t07 x, y)
M(K) = {Vz(dy> = w(dy); = € K}
fE’ Dz (t07 z, y)/’(‘(dy)
is a tight family of probability measures on E.
Step 3. Existence of the Limits (\, V). Let ¢ be the conjugated number of r, i.e.,
qg=2p = %. By Riesz-Thorin interpolation theorem, P, also has a spectral gap in
Lf;(E, ), thus, there exists 0 < € < 1/4 such that

SO\ (1) N{AeC A > 1} =1, (2.8)

where Eig) denotes the spectra of P, regarded as an operator on LS(E, ).

Similar to [26], set T(z) = P7° and B = LY(E, p). Then {T(z) € C(B,B);z € U}
is a bounded-holomorphic family of bounded operators. SetI' = {\ € C;|A — 1] =
€/2}. Then by Theorem A.1 in Appendix, there exists 0 < d; < 2p such that for any
|z| < &1, T' C P(T(z)) (i.e., the resolvent set of T'(z)) and the spectra ¥(T'(z)) := Zgg)
is likewise separated by I" into two parts ¥/(z) = {A(z)}, ¥”(z) with the associated
decomposition B = M’(z) @ M"(z) of the space. Furthermore, the dimension of M’(z) is
1, i.e., dim(M’'(z)) = dim(M’(0)) = 1.

Let G4, (z) denote the complex number with the largest modulus in the spectrum of

P;¢ regarded as an operator on (Lf;(E7 @), || - |lq)- Define
1 1
J(z)=—-—— | =——dC. 2.9
&)= /F P (2.9)

Since J(z) is the projection on M’(z) along M"(z), by T'(z) — T(0), we see that there
exists 0 < d2 < 2p such that for any |z| < 2, G4, (2) = A(2), and so

|G, (2)] > 1 —¢/2.
Since I — J(z) is the projection on M"(z) along M’(z), we have
T(2)" = Giy(2)"J(2) = T(2)"(I = J(2)).

Since the projection J(z) converges to J(0) as z — 0, T'(z)({ — J(z)) — T(0)(I — J(0)).
Noting that || 7(0)[|ar(0) = SUPgerr (o), jgl,=1 |7(0)g] < 1—¢, there exists 0 < §3 < 20 such
that for any |z| < 03, [|T'(2)|[amr(2) <1 —2¢/3, and so,

[(T(z)"(I = J()I<(A-2/3)", n=1,
For z € [—2p,2¢], t € [0, 1], Set
9z1(x) = PiIp(x),

Then for z € [—2¢,2¢], t € [0, 0],

where
—2pl|e _ 20le
g(x) = P2 () € Ly(E,p), g(x) = PP Ig(z) € Ly(E, p).

Note that J(0)Ig = 1 and J(z) — J(0) as z — 0. Since M(K) is tight, there exists
0 < 4 < 2p such that if |z| < dy,

we= gt | /E (J(2)9:.) ()va(dy)| > O
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Since M'(z) is also one dimensional and J(z) is the projection on M’(z) along M"(z), we
obtain that for any ¢ € [0, ¢o],

[E J(2)g- 1 Wa(dy) = T() (T (2)g20)() = Guo (2)(J (2)g2.) ().

and there exists a constant 6, € C such that J(2)g, s(z) = 0,J(2)Ig(x). By T(z)PF° =
PF°T(z), we also have that J(z)P7° = P/°J(z). Thus

OrsJ (2)Ip(x) =J(2)gz,t45(x) = PFOJ(2) P I ()
=0,P7°J(2)Ip(z) = 050, (2)Ip(x),

which implies 0, = 60;. It is obvious that §; = 1 and by
01, J (2)Ig(x) = J(z)PfUCIE(x) = PfOCJ(z)IE () = Gty (2)J (2)Ig(x),
0,, = Gi,(2). Thus |6;] = eio 181G @) jo
|7 (2)gz1(2)] = et 81Nt |] (2) I (2)).
Note that for any z € K,

5, (exp {Z/nto C(Xs)ds}) _ E, (exp {z fo(n+1)t° C(Xs)d,s})’
0

||pz(t07$7 )”1

and for any t € [(n + 1)to, (n + 2)to],

E, (exp{z / t c(XS)ds})

(n+1)to
=E, | exp Z/ c(Xs)ds ¢ gz (t—(nt1)t0) (X (nt1)t0) | 5
0

Thus, for any ¢ € [(n + 1)to, (n + 2)to],
os . (o= | t c(X.)ds ) = L g G (2]~ log (=) ()
—log E, (exp {z /O t c(Xs)ds}> (14 1) 1og |Gro (2)] — 10g [T (2)gs (1 (ms1yee) ()]
=logE,, (eXp {Z /Omo C(Xs)ds} yz,(t<n+1>to>(Xmo)>

/ J(z)gz,@_(nmto)<y>um<dy>\

S T(2)" 9t (n11)t0) W)V (dy)
|f Gto(Z)nJ(Z)gz,(t—(n+1)to)(y)Vm(dy)|.

Set ¥ = min{d, d2, 83,4 }. Then for n large enough, for any z € [—7,7]

—nlog |Gy, (2)| — log

=log

sup

sup | log E, (exp{z/ot c(XS)ds}> - %10g|Gt0(z)| _10g|J(2)1E(x)|‘

supgeg J |T(2)"(1 = J(2))g- (t—<n+1)to)(y)|1/z(dy)>

<1 1+ - - (2.10)

= ( (1 - 5/2)71 lnf:rGK | IE J(Z)gz,(t—(n—i-l)to)(y)yz(dy”

2(1 —2¢/3)" gl
(1—e/2)""1n

§10g(1+ >%Oasn%oo.

EJP 22 (2017), paper 94. http://www.imstat.org/ejp/
Page 10/21


http://dx.doi.org/10.1214/17-EJP104
http://www.imstat.org/ejp/

Long time asymptotics of additive functionals

Set
1
A= - 10g|Guy(2)], and V(@) = log |/ (=) ()]

Then the limits (1.1) and (1.2) uniformly converge on each compact subset. The proof of
Theorem 1.1 is completed. O

2.2 The proof of Theorem 1.2
Set T(z) = P;° "9 and B = LC(E, u). Let G(z) be the complex number with the

largest modulus in the spectrum of Ptzo(c_“(c)) regarded as an operator on B and

Then, it is similar to (2.10) that for any z € R,

g 5, (exo {= [ (e(x) pie)ds} )

t
- £ log[6(2)] ~ log () x(a) \ 0.

lim
t—o00

and for any compact set K,

lim sup
t—o00 z€K

g 2. (e {= | (e(x) - pe)as

_ tilog G(2)| —log |J (2)I(x)|
0

=0.

In particular,

, a(t) ("
i | ig £ (o {(t{ [ et - enas}) -
- M log ‘G ( ; ) ’ = 0;
and t
tlir?oigg a%(t)logEI <exp asjt)z/o (e(Xs) — M(C))ds}) 012)

gl ()] -

We can write

where

By the definition of S(9) (see (A.14) in Appendix A), S = —J. Since M’'(0) is one
dimensional and J is the projection on M’(0), we have

~-S©0g=Jg=E.(g), geB.
By the definition of S (see (A.6)), for any g € B with u(g) =0,

R(¢)g
(-1

o0
I T _ -1 _ !
Sg—%l_}ﬂll(é“—l) X = (P, — 1) 9——§Ptog-
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By Corollary A.1, there exists o > 0 such that for any z € R, when ¢ is large enough,
(22 -1 2220 oo

. (‘@)222 (tr (T<2>5<0>) o (T“)ST(”S(O))) ’ (2.13)

a(t) ‘3

— <

“2z))

g

2r2(rg —

For [ > 1, let \ be an eigenvalue the operator 7W S(®) and let g be a eigenvector of \.
Then

to l
M) = (TOSOg)(2) = (o) Ex (( [t = utenas) ) ,

Nilg) =~ 1 (o) B (( / * e(x,) pe)ds ) ) .

Thus, if u(g) = 0, then A = 0; and if u(g) # 0, then

and so

Thus, tr (T(VS©) =0, and

tr (T(z)s(o)) == %Eu ((/Oto (e(X,) — M(C))ds>2>

Similarly, we can get

tr (70 ST SO)

—E, <</t0(( dS>ZEx, (/Oto ((Xoqizy) — u(c))ds>>
/ / / () Ps(c — p(c))(y)pu(dy)dsdu.

Therefore
—2(tr (T<2>S<°>) —tr (T<1>ST<1>S<0>))
— / ) / / ) (1) Pa(c — u(e)) () p(dy)dsdu
+2 / / /E (e(y) — (&) () Palc — () () a(dly)dsd
=2 [ [ (ety) = )W) Pe — o)ty
0 E
—02(c)
EJP 22 (2017), paper 94. http://www.imstat.org/ejp/
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Now, by (2.13), we obtain

lim =0
t—o00

amisle () -5

Which yields (1.7) and (1.8) by (2.11) and (2.12). Finally, by the Gartner-Ellis theorem,
(1.10) and (1.11) follow from (1.7) and (1.8). O

3 Applications to SDEs

In this section, we show Theorem 1.3 and Theorem 1.4. By Theorem 1.1, we only
need to show Theorem 1.3 (1). Using Theorem 1.3, the proof of Theorem 1.4 is similar to
Proposition 2.2 in [3]. We only give a sketch proof in the section.

3.1 Proofs of Theorem 1.3
By the assumption (DC), if we take g(x) = |z|?, then

sup Lg(z) < L? — inf (b(x),z) < L? — ¢, R* — —00 as R — o0,
|z|>R lz|>R

where
1 & 92 B
L= 3 ijz::laij(m)iaxiaxj + Zbi(x)aj

Thus, the existence and uniqueness of the invariant measure p follow from Theorem 3.7
in[11].

Step 1. The proof of Theorem 1.3 (1)(a). We prove that for any 0 < § < cb/ng,
(1.13) holds.

Similar to the Setup 2 in the proof of Theorem 2 in [3]. Let g, € CZ(R) be a concave
function such that g, (u) = uifu <n —1and g,(u) =nifu > n. For 0 < 8 < ¢,/k3, set
fo(x) = €59:(1) Then by Ité’s formula,

fn(Xt) :fn(XO)‘FQﬁ/O fn(Xe)gil(|XS|2) <X8,0'(Xs)st>
98 / Fa(X)gh(1X4[2) (Xa,b(X,)) ds
0
+ / Fa(X) @B (X2 + 2607 (1X.12)) (Xor a(X,)X) ds
8 / Fa(X)gh (1 X2 a(X) [ sds.

By the condition (DC), there exists a constant [ > 0 such that (b(z),z) < —cp|z|? + 1 for
all z € R?. Note that g// < 0 and g/, € [0,1]. Then for any 0 < s < ¢,

By (fa(X0) — Ex (fa(X0)) < — 28(cs — i) / By (Fa(X0)d (1 X0l Xu[2) du
(R34 20) / By (fo(X)gh(1X0u]?) du.

For n large enough, we can take a constant 1 < R* < n — 1 such that 3(c;, — 8x3)(R*)? >
B(k3d + 21). Then

EJP 22 (2017), paper 94. http://www.imstat.org/ejp/
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E; (fn(Xt)) - E; (fn(XS))
t
<803+ 20) [ Eu (1 (6) (X P e (X
t
- B(Cb - ﬂﬁg)/ E, (fn(Xu)g;L(|Xu|2)|X1L|2[[—R*,R*](|Xu|)) du

< B(s3d + 20) fu (R7))(t — 5) — Bley — Br2) / By (fa(X.)) du.

Therefore,
OB UnX) < sz 1 ) () — Blen — B3 B (£a(X0)
By Gronwall’s inequality, we obtain
6(I€§d+ 2l)fn(R*)) 75(cbfﬁng)t
E, (fn(Xy)) < B(es = Brd) +e fn(x).
Therefore,

/ eﬂg”(lxlz)u(dx)Z/ Ey (fn(X¢)) p(de)
Rd R4

B(k3d + 21) f(R*)) —B(ey—B 2)t/ 5 2
< + e PP eBon21%) 1y (d).
Bes - frd) . Hldo)

That is,

(1 _ e—ﬂ(q—ﬂng)t) / eBon71%) 1y (dz) < B(r3d +20) fn(R"))
R4 Bey — 5“3)

Now, choosing ¢ such that e=A(ce=Br2)t < % and then using the monotone convergence
theorem , we obtain [y, e?I7° u(dz) < oco.

Since ¢, > K, x3/k?, there exists 8 > K, /r? such that 0 < 8 < ¢,/3 and (1.13)
holds. By Corollaf‘y 1.3 in [25], we obtain the flypercontractivity of P,.

Step 2. The proof of Theorem 1.3 (1)(b). Set 7, = inf{¢ > 0, |X;| > n}. Then by
1td’s formula, for 0 < 3 < ¢,/k3, we have

E, (eXp {[3|Xt/\m\2}) - FE, (eXP {/3|Xs/\m|2})

t
< —28(cp — ﬁng)/ E, (exp {BlXu/\‘rn‘g} |Xu‘2) du

t
¥ B(r2d + QZ)/ E, (exp {B| Xunr,|*}) du.

Similar to the proof of (1.13), when n large enough, we can take a constant 1 < R* <n—1
such that B(c, — BK3)(R*)? > B(k3d + 21), and

B(Kgd_FZZ)er(R*)) — —Br2)t 2
B, (exp (8| Xinr, 2 < 4 e Bles=Pr3)t fBlz]”
(P 101Xern ) < =50 = i)
Letting n — oo, and set M = %, then
2

E, (exp {81 X:|*}) < M + €Pl=l”,

Step 3. The proof of Theorem 1.3 (1)(c).
The existence of the transition density function p(¢, x,y) with respect to u follows
from Malliavin calculus (see [2],[20]).
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Finally, let us show (1.15) using the Harnack-inequality in [25]:
(P f(z)™ < Pof*(y)exp {a(t)|z —y|*} forallt >0,z,y € R, f € BF (RY),

where, for a > (1+ 19/<;1*1)2

I{a,b\/a(\/a — 1)
o (Vo = k1 — Vo) (1 — e Kerl)’
and ¥, = max {9, & (vVa —1)}.
Choose t large enough such that p(U(0,t)) > 0 where U(0,t) = {z € R% x| < t}.
Integrating the above inequality for P, with respect to u(dy) on U(0,t), and by Holder’s
inequality we get

(P ()" exp {a(t)|z — y[2/a} u(dy)

a—1

i) o :
< e </U(o,t>e’<p{a1“‘ y}“‘dy)>
< exp{m“)w e )} TR

Let p be the conjugated number of «. Then,

P() <

Ity < sup [Pf(@)]] < exp {Qd(t)(le T |t|2>} .
Iflla<1 o

2a(t)

Since for any ¢ > 0, when oo — oo, — 0, thus when « large enough,

2a(t
ot My < [ exo { 2ol 142) f ) < o 61

The proof of (1.15) is completed.

Remark 3.1. For the diffusion process (1.12), we only obtain that (3.1) holds for some
p > 1 which is due to the restriction of the Harnack-inequality. In order to obtain
that (3.1) holds for some p > 2, using the method on P.2609 in [3], an additional rigor
restriction condition ¥ < (m — 1)k, is needed. The improved condition (1.4) plays an
important role in application to stochastic differential equations with o # I.

3.2 The proof of Theorem 1.4

We only give a sketch proof, because its proof is similar to Proposition 2.2 in [3].
It is sufficient to show that v(z) = ¢V (®) is a viscosity solution of the following linear

equation
d

)\vzlz ”8 8 Jer +"}/CU (3.2)

7,7=1
Firstly, as the same in [3] or Step 2 in the proof of Theorem 1.1, we can show
continuity of the function ¢(¢, z) defined by

ot 7) = By (exp {'y/ot c(Xs)ds}> . (3.3)

Next, we show that vr(¢,z) := (T — t, z) is a viscosity solution of the parabolic equation

| dwr + = Zawa o Zb +yevr | =0, tel0,T). (3.4)

z]l

EJP 22 (2017), paper 94. http://www.imstat.org/ejp/
Page 15/21


http://dx.doi.org/10.1214/17-EJP104
http://www.imstat.org/ejp/

Long time asymptotics of additive functionals

Let (¢,z) € [0,T] x R¢ be given. Let ¢ : [0,¢) x R? — R be a smooth function such
that ¢ (¢, ) = vr(t, ) and vy — ¢ has a local extreme at (¢, ). We can assume that vy — 1
has a strict local extreme in (¢, z). We write

o(t,x) = Ex(p(t — e, X.)) +vE, (/05 o(Xs)p(t — s,Xs)ds> , €>0.

By a change t — T — t of the time variable, we get

vr(t,x) — Ey(vr(t +6,X.)) =~vE, </08 co(Xs)vr(t+ S,Xs)d8> . (3.5)

Now we use (3.5) to prove that vy has the subsolution property. Without loss of generality,
we assume that v is a smooth function with compact support such that v — 1 has a local
minimum at (¢, ), and (¢, z) = vr(t,z) at (¢,z). In the same way as [3], we can get

vr(t, z) — Ex(vr(t + ¢, Xc)) Uit 2) - Bo (Yt +e, Xe))

lim sup < lim sup (3.6)
e—0 3 e—0 g
On the other hand, by It6’s formula, we have that
lim sup "/}(tv :E) — Em(¢(t +e, XE))
e—0 3
d (3.7)
1 821/1 t, ) 87,0 t, 1:)
=— | ow(t 5 i bi(
t¢( 9 x) + 2 ijzz:l a J( awlax] lz:: axl

Thus, from (3.5),(3.6) and (3.7), we get

1 S
" (z)vp(t,z) <limsup —E, (/ e(Xs)or(t+ s,Xs)ds>
e—=0 € 0

. v
< lim sup
e—0 3

Ut x) = Eo[p(t + &, Xo)]

< lim sup
e—0

and so, the subsolution property holds. The supersolution property is proved in the same
way.
Set op(t, z) := vp(t,z)e M7=, Then, o7 is a viscosity solution of

9oy
— | Oy + = Z a” Zb —|— ~yevor | + Aop =0 (3.8)
4,j=1

Moreover, or(x) — v(z) as T — +oo uniformly on compact sets. In particular, v is
continuous.

Finally, we show that v is a viscosity solution of (3.2). Let z € R4, and (L R¢ — R be
a smooth solution such that v(z) = ¢(x) and v — ¢ has a local minimum at z. Fix ¢ > 0,
and define ¥ (s, y) := ¢(y) — |y — x|* — (s — t)2. Then v — ¢ has a strict minimum at (¢, z),
and

01+ 3 s o 43 )

(3.9)
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That shows that there is a sequence (t,, #,,) — (£, ) as n — +oo such that @, — ¢ has a
local minimum at (¢,, z,). Therefore,

d

i 1 0% (tn, Tn)
_ <8tw(tn,(1,‘n) + 5 ‘Z_:l Qi (mn)W
ij= (3.10)

T

Letting n — +o0 and using (3.9) and lower-semicontinuity of c,, we obtain

1 RGN SHPTIC)
2 z:: 8@83;] + 2 bi(z) axf +yes(2)Y(z) + Mp(z) >0

The subsolution property is proved. The supersolution property can be shown in the
same way.

A Perturbation theory of linear operators

In this section, we introduce briefly Kato’s perturbation theory of linear operators
(see Chapter 7 in [12]).

Let B be a Banach space. Let T be an operator on B and let D(T") and R(T") denote
its domain of definition and range, respectively. The set of closed operators on B will be
denoted by C(B, B).

M, N are called two complementary linear manifolds of B, if B = M & N, namely,
each u € B can be uniquely expressed in the form v = v’ +v” with v/ € M and v” € N.
u’ is called the projection of v on M along N.

T is said to be decomposed according to B = M & N, if

JD(T) c D(T), TM C M, TN C N, (A1)

where J is the projection on M along N. When T is decomposed as above, the parts T},
Tx of T'in M, N, respectively can be defined. T, is an operator in the Banach space M
with D(Ty) = D(T) N M such that Thyu = Tu € M. Ty is defined similarly.

The resolvent set of 7' € C'(B, B), denoting by P(T), is the set of the complex number
¢ such that T' — ( is invertible with

R(¢) =R T)=(T—-¢)! (A.2)

a bounded operator. The operator-valued function R(¢) defined on the resolvent set is
called the resolvent of T'. Thus R(¢) has domain B and range D(T'). The complementary
set X(T') in the complex plane of the resolvent set is called the spectrum of 7.

Let D be a domain of the complex plane with 0 € D. Let {T'(x) € C(B,B);x € D} be a
family of bounded operators. {T'(x) € C(B,B); x € D} is called bounded-holomorphic if it
is differentiable in norm for all y € D. A subset S of B is said to be a fundamental subset
if the span of S is everywhere dense. It is known that 7'(x) is bounded-holomorphic if
and only if (T'(x)u, g) is holomorphic for every u in a fundamental subset of B and every
g in a fundamental subset of B*.

Assumption (GP): There exist ¢ > 0 and simple eigenvalue Ay of 7'(0) such that

(S(TO)\ {o}) N{N € C;|A— o] < e} =0. (A.3)

SetT'={A e C;|\—X| =

From Theorem VII-1.3 and the comment and the proof of Theorem VII-1.7 in [12]
(see VII, Sect. 1.2 and Sect. 1.3, and the proof Theorem IV-3.16), we have the following
result.

EJP 22 (2017), paper 94. http://www.imstat.org/ejp/
Page 17/21


http://dx.doi.org/10.1214/17-EJP104
http://www.imstat.org/ejp/

Long time asymptotics of additive functionals

Theorem A.1. Let the family of bounded operators {T'(x) € C(B,B); x € D} be bounded-
holomorphic and let P(T'(x)) be the resolvent set of T'(y). Assume that the assumption
(GP) hold. Then

(1). Theresolvent R((,x) = (T'(x)—¢)~ ! is bounded-holomorphic in the two variables
on the set of all ¢, x such that ¢ is in the resolvent set of 7'(0) and |x| is sufficiently small
(depending on ().

(2). The spectrum X(7°(0)) of 7'(0) can be separated in two parts ¥'(0) = {\}, X" (0)
by the curve I' in the manner previously described.

(3). There exists an open set U > 0 such that for any x € U, I' C P(T(x)) and the
spectra X(T'(x)) is likewise separated by I into two parts ¥/(x) = {\(x)}, ¥ (x) with the
associated decomposition B = M’(x) & M"(x) of the space and M’'(x) and M’(0) have
same dimension. The projection J(x) on M’(x) along M"(x) given by

1
271

J(x) = /F R(¢, x)dC. (A.4)

converges to J(0) as x — 0.

Under the assumption (GP), )\, is a simple eigenvalue of T'= T'(0), then M’ = M'(0)
is finite-dimensional and

R(Q) = —=(C=X0) "+ D (¢ = Ao)" 5™, (A.5)

n=0

where S is the reduced resolvent of 7" with respect the eigenvalue A,

_ 1 [ R()
2w Jr C— o

dc. (A.6)

Let {T'(x) € C(B,B); x € D} be a bounded-holomorphic family in x near x = 0 with

the form
T(x) =T+ xTY +x*T® ... (A.7)
where T®), k > 1 are bounded.

Note that under the assumption (GP), the resolvent R((,x) = (T'(x) —¢) ™' of T(x) is
holomorphic in the two variables (, x in each domain in which ( is not equal to any of the
eigenvalues of T'(x). R((, x) can be expanded into a power series in y with coefficients
depending on ( as follows:

R(C,x) =R(¢)(1 + ACOR() ™

oo

> (A.8)
=R(O) D (~ANRQ)" = R(Q)+ Y x"R™(Q),
k= n=1
where A(x) = T(x) — T, and each R(" is an operator-valued function defined by
R = 3 (C)PRQOTWRQOTE) - T R(Q). (A.9)

vyt tvp=n
1<p<n,v;>1
(A.9) is uniformly convergent for sufficient small x and ¢ € I'. It is called the second
Neumann series for resolvent.
Assume that there exist constants a, ¢ € (0, 00) such that

ITM] <ac®™t, n>1. (A.10)

Set
ro = min{(a| B(C)]] +e)7' (A11)
EJP 22 (2017), paper 94. http://www.imstat.org/ejp/
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Then for any x € {x;|x| < 70/2},

Do IMITM RO < 1
n=1

(Zl x| ) Q] <

Therefore, (A.8) is uniformly convergent for x € {x;|x| < ro/2} and ¢ €T,
Under the assumption (GP), the only eigenvalues of the operator 7,.(x) := T(x)J(x)
are 0 and \(x), thus

which yields that

1A(x) <1

AX) = 2o = tr((T'(x) — Xo)J (X))
Since (T(x) — Ao)R(¢, x) = 1+ (¢ — Ao)R(¢, x), we have

(T'(x) — X0)J(x)

— (= xR

 omi

1

=51 €= 0) <R(<) +> x’”R‘")(o) d

%ZZX [€=2) X CPROTIRQOTE T R

vi+-trp=n
1<p<n,v;>1

Now, by (A.5), we obtain that

oo
—Xo= Y xX"AM (A.12)
where
zn: (=P 3 () glks) .. ) g
A = tr (T vi) g(k1) ... pp) g k,,)) (A.13)
p=1 p vt tvp=n,
kit thp=p—1,0;>1,k;>0
with

SO = _j 80 =g pn>1. (A.14)

It is obvious that if (A.10) holds, and the function A(x)— A is holomorphic and bounded
by /2. By Cauchy’s inequality for Taylor coefficients, we have

A <erg™/2, n>1.

Thus, rg is a lower bound for the convergence radius of (A.12), and the following result
holds.

Corollary A.1. Let the assumption (GP) and (A.10) hold. Then there exists t 0 < n < ro/2
such that the conclusion in (3) of Theorem A.1 holds and for any x € U := {x;|x| < n},

and m > 1,
‘ — o — Z X"AM| <

n=1

elx|" !

= 2 (ro — |x])

(A.15)
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