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1. Introduction

Coupling methods are well-known powerful probabilistic tools, see [24,38] for an extensive
overview. They can be efficiently used in order to prove ergodicity of Markov processes (see,
e.g., the book [10] or the article [1] for the convergence of Markov processes to stationary distri-
butions), and to show regularity properties of Markov semigroups — we refer, for instance, to [13,
31] for gradient estimates of diffusion semigroups. Coupling techniques have also been applied
in a broad variety of contexts, including Markov chain Monte Carlo (MCMC) algorithms (see
[16,34] and references therein), interacting particle systems (see [23]) or optimal transportation
(cf. [32,39]), to mention but a few examples.
We call X = ()N(tl, f?);zo a Markov(ian) coupling for the Markov process X := (X;);>0, if

(i) each of the three processes i, X! = ()N(}),Zo ang X2 :=~(§,2)t20 is a Markov process
with respect to the filtration generated by the pair X Uand X2,
(ii) the processes X' and X2 have the same transition semigroup as X.

We call the coupling successful, if the paths of the processes X! and X2 meet in finite time.

The main contribution of this paper is the study of Markovian couplings for stochastic differ-
ential equations driven by Lévy noise from the point of view of coupling operators. This is one
of the first attempts to study, in a systematic way, coupling of jump processes which are not Lévy
processes. This new approach allows us to unify the construction reflection coupling and refined
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basic coupling for Lévy processes; both are non-trivial. We will apply coupling techniques to
prove regularity results for the transition semigroups and construct successful couplings of the
solutions to stochastic differential equations driven by additive Lévy noise.

Let us briefly recall some definitions related to couplings; our main reference is [10], Chap-
ter 2.

Definition 1.1. Let 1%, k = 1, 2, be probability measures on (R?, 8(R%)). Any probability mea-
sure ;I on (R, B(R?)) is called a coupling of ' and p?, if the measures u* are the marginal
probabilities of 1, i.e. if

EAxRY =plA), AR x A)=p*(4), AecB(RY).

In probabilistic terms, coupling amounts to construct a random variable X = ()? X %) such
that the components X are distributed like X*.

Clearly, the product measure ;i = ' x u?, is a coupling of u! and u?; for obvious rea-
sons this is often called independent coupling. This means, in particular, that there always exists
a coupling of u! and p?. Similarly, we can define a coupling process of two stochastic pro-
cesses (X ’),>0 in terms of their distributions at each fixed time ¢ and for ﬁxed mmal points. Of
course, for given marginal Markov processes, the resulting family of pairs (X Lits Xz ¢)1>0 may
not be a Markov process; for example, the maximal coupling introduced by Griffeath [18] for
time-discrete Markov processes is non-Markovian. In this paper, we will restrict ourselves to
Markovian couplings.

Definition 1.2. Let X¥, k =1, 2, be Markov processes with values in (R, JB(R"[ )) and transition
semigroups (P )i=0. A Markov coupling of X! and X? is a Markov process X on (]RM £(R2d))
whose transition semigroup (P) >0 satisfies the following condition

P(f®Dx, =P f(x), PA® &,y =Pf(), t=0,feBy(RY).

As usual, f ® g(x,y) := f(x)g(y) denotes the tensor product of two functions f, g : RY — R,
and By, (Rd) is the set of all bounded Borel measurable functions on R¢.

Probabilistically, this definition means that X and its coordinate processes Xk are Markov
processes such that X* and X* have the same finite-dimensional distributions.

The semigroup description of coupling immediately leads to a coupling version for the in-
finitesimal generators. In the following definition, & denotes a suitable domain (of an extension)
of the operator L. We do not insist that (L, D) is a closed operator.

Definition 1.3. Let Ly : Dy — B(R), Dy C B(Rd) k=1, 2 be the infinitesimal generators
of two Markov processes. A linear operator L:D—>B R), DcC B(R*) is called a coupling
operator with marginals L1 and L7, if 1®@ D, UD; ® 1 C D and

LfeDG,»=Lifx), LA®HE.y)=Lof(y). x.yeR’ feCy(R).
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For example, if the Markov processes are Feller processes such that the test functions C2° (R4)
are contained in the domain of L; (in the sense of Feller operators and semigroup theory, that
is, such that (L, D (L)) is a closed operator), then we can take Dy = Dr» = Cp, (R?) and D=
Cp(RM ), see, for example, [7].

In many applications, one has (P!);>0 = (P?);>0, hence Lj = L,, and we will make this
assumption from now on. In this case, we simply call the process X in Definition 1.2 a Markov
coupling of the Markov process X! (or X?).

While there are many publications on the coupling of diffusion processes, see for instance [4,
11,13,19,25,31] and the references mentioned in these tracts — in particular, the papers [11,31]
use the notion of coupling operators —, only few papers consider the coupling of Lévy processes
with jumps. The first systematic investigations on coupling of Lévy processes are [7,35,36] and
[6], Chapter 6.2, which use the structure of Lévy processes in an essential way. Only recently,
there have been some developments on the coupling of non-Lévy jump processes, which arise as
solutions to stochastic differential equations (SDEs) driven by Lévy noises, see [26-28,41]. Cou-
pling of jump processes is — compared to the diffusion case — still in its infancy. The starting point
of the present paper is [10], Open Problem 2.19, page 26]: “What should be the representation
of Markovian coupling operators for Lévy processes?”

We are going to investigate d-dimensional SDEs driven by an additive pure jump Lévy noise

dX, =b(X)dt +dZ,, Xo=xeR?, 1)

where b : RY — R? is a measurable function and Z = (Zt)i=0 is a pure jump Lévy process
on RY. We assume that the SDE (1) has a unique strong solution X = (X;);>o0. This holds, for
example, if b satisfies the local Lipschitz and linear growth conditions, see [20], Chapter IV.9, or
if b is Holder continuous and Z a Lévy process satisfying some moment condition for the Lévy
measure at zero and at infinity and such that its transition semigroups enjoy certain regularity
properties, see, for example, [12,21,30,42]. It is straightforward to see that the generator of X is
given by

Lf(x) =<Vf(X),b(x)>+/Rd[f(x+u) — ) = (V@) ullon(jul)]v@duw), (2

where v is the Lévy measure of the pure jump Lévy process Z.

We are mainly interested in two questions: (i) we want to find a uniform formulation for cou-
pling of the SDE (1) — this serves as a model case for more general SDEs with multiplicative
noise, see Section 5.2; this can be done using the concept of coupling operators. Note that this
covers all currently known non-trivial couplings for Lévy processes: coupling by reflection, re-
fined basic coupling and coupling from the point view of optimal transport introduced in [28].
The new representation via coupling operators also presents a new understanding of [10], Open
Problem 2.19, page 26. (ii) we want to establish new regularity results for the transition semi-
groups and the coupling property (i.e., the fact that the coupling is successful) of the solution
to the SDE (1). These results are also new for Lévy processes and they illustrate the power of
the coupling and coupling operator method when applied to Lévy processes. Lastly, we discuss
the “optimality”’of the three known couplings mentioned above. The notion of optimality can
sometimes be deceptive, since its use and meaning depends on various applications of coupling



A unified approach to coupling SDEs with Lévy noise 667

techniques. Our point of view partly coincides with Chen’s notion of optimality as in [9]. The
readers may want to consult [8,16] for further discussions on optimal couplings with regards to
coupling rate or coupling time. Let us finally point out that couplings for SDEs with Lévy noise
turned out to be extremely useful for constructing numerical schemes, see [14,15].

Our paper is structured in the following way: In the next section, we study properties of
Markov coupling operators for operators of the form (2), and then we provide a new construction
of a coupling operator, see (6). In Section 3, we derive three types of coupling processes for the
SDE (1) from the coupling operator (6). In particular, we establish the existence of the associated
coupling process as strong solution of a suitable SDE. Section 4 is devoted to applications of our
coupling techniques, including the regularity of the semigroups and the coupling property for the
SDE (1). In the last section, we consider the optimality of three coupling operators mentioned
in Section 3. A possible extension to SDEs with multiplicative Lévy noises are also discussed
there.

Notation. Most of our notation is standard or self-explanatory. Lévy measures v(du) and Lévy
kernels v(x, du) are, as usual, defined on R? \ {0}; for simplicity we will not make this explicit
in our notation and keep writing f]Rd ...v(du) etc. By a A b, we denote the minimum of a and
b, and agree that “A”, when combined with “+” or “—”, takes precedence over these operations,
thatis,axaAnb=a=x (a A D).

2. Coupling operators for SDEs with additive Lévy noise

Recall that the infinitesimal generator L of the SDE (1) is given by (2). The purpose of this
section is to obtain a general formula for the coupling operator of the operator L.
Assume, for a moment, that A is the generator of a Feller process such that the test functions

ll-lloo

cx (R?) are contained in the domain D (A). It is well known, cf. [6], that C % (R9) c D(A)
and Af, f e C° (Rd ), is necessarily of the form

1.
Af(x) =(Vf(x), b(x))+ > divQ(x)V f(x)
+ fRd [f G+ w) = £ = (V) upon (Jul) Jvix, du);
here, (b(x), Q(x), v(x, du)) is for every fixed x € R? a Lévy triplet, that is, b(x) € R?, O(x) €
RI*d jg positive semidefinite, fRd [1Au]?]v(x, du) < 0o and all expressions are measurable and
locally bounded in x.

Therefore, the following Ansatz provides a natural candidate for a coupling operator related to
(2): forany f € Cg(RZd),

Lfx,y)= (Vi f (e, 9), b))+ (Vy f(x, y), b(Y))
+/ [fx+u,y+v)— O, y) = (Ve fx, 9), u)Lo,n)(lul)
R4 x R4

—(Vy f e ) v) Lo ()P, v, du, dv), A3)
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where V, f(x,y) and V, f(x, y) denote the gradient of f(x,y) with respect to x and y, and
V(x,y,du,dv) is a Lévy-type kernel, that is, a measure on R?¢ \ {0} satisfying

/RM[I A (Jul* + o) V(x, y, du,dv) < oo, x,yeR’. 4)

Lemma 2.1. The operator L defined by (3) is a coupling operator with marginal operator L of
the form (2) if, and only if, V(x, y, du, dv) satisfies for all A, B € B(R¢\ {0}) and x, y € R? the
following conditions

V(x, v, AxRY) =v(A),  V(x,y,R?x B) =v(B). )
Proof. By (3), we have for any f € CZ(RY),
L(f ®1)(x,y) =(Vf(x), b(x))
+ /Rdxﬂ{d [fx+u)— f) = (VFE),u)Lon(lul)]V(x, y, du, dv).

Let f € C2(R?\ {0}). We have

L(f ®1)(0, y) =/

R4 x

fw)v(x,y,du,dv) and Lf(O):/ fu)v(du).
R4 Rd

Since L (f ®1)=Lf, we get the first equality in (5) since the family CZ(]Rd \ {0}) is measure-
determining on R? \ {0}. The second equality follows in a similar way.

Let us show that (5) is also sufficient. For any f € Ci (R%) and x € RY, set Fy(u) := f(x +
u) — f(x) — (Vf(x),u)L1)(Jul). By definition, Fy(u) € Cp(RY) with F,(0) = 0. Thus, (5)
along with a standard approximation argument yields

/ Fy(u)v(x,y,du,dv) =/ Fy(u)v(du).
R4 xRd R4

Similarly, we get in the other coordinate direction
/ Fy(v)ﬁ(x,y,du,dv)zf Fy(v)v(dv).
R4 x R4 R4

Hence, L defined by (3) is a coupling operator with marginal operator L. ]

The condition (5) for a coupling operator — it is equivalent to the fact that for any x, y € R?
the marginals of the kernel V(x, y, du, dv) coincide with the Lévy measure v — is stronger than
the requirement (4) for general Lévy-type operators. This means that the class of Lévy-type
coupling operators is smaller than the class of Lévy-type operators — but to-date we are not
aware of a structural characterization of general Lévy-type coupling operators, and we have to
restrict ourselves to concrete examples.
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To proceed, we need some further notation. For any bi-measurable function f : R¢ — R? and
A € B(RY), we define

o fHA)=v(f(A) and jyr=vA@of)
the minimum of two measures v; and v, on (Rd, £(Rd)) isdefined as v] Avy = v; — (V] — V)T
where (v; — v2)* are the positive resp. negative parts of the Hahn—Jordan decomposition of
the signed measure vi — v>. For any 1 <i <n + 1 < oo, let v; be a nonnegative measure on
RY, B(R?)) such that Y vi<v,and \; : R? — R? a bijective and continuous mapping,

that is, W; is invertible and continuous satisfying ¥; (R?) = R?. In particular, W; is bi-measurable
from R? to R¥. For any f € C,%(Rd X Rd) andx,y € RY, we set

Lf(x,y) =(Ve O, ), 600) +(Vy £(x, ¥), ()
+ Z/Rd[f(x +2,y+ Wi (@) — fx,y) = (Ve f(x, ¥), 2) Lo, (12])
i=1

—(Vy £, ), Wi (@) Lo,y (| Wi @)|) ] 1r,w, (d2)

+ A;d[f(x +z.y+2) — fx,y) = (Ve f (), 2)10,1)(I2])

—(Vy S 20 (121)] (U - ZMV,-,\I/i)(dZ)- (6)
i=1
Proposition 2.2. If

i

n n
D o tuw =Y iy, s (7)
i=1 i=1

then, the operator L defined by (6) is a coupling operator with marginal operator L given by (2).

Proof. Set
n n
T, y. du, dv) =Y ., (du)Su, ) (dv) + <v - Zuw,w,.) (du)8, (dv).
i=1 i=1

The operator L defined by (6) is of the form (3) with the Lévy type kernel V(x, y, du, dv) shown
above. It is clear that we have V(x, y, A x ]Rd) =v(A) forany x,y € R and A € B(RY \ {O}).
On the other hand, we have

(kv w; 071 (A) = 1, g-1(A) forall Ae B(RI\{0})and 1 <i <n+1.

Together with (7) this yields that for x, y € R? and B € B(R4\ {0}), V(x, y,R? x B) = v(B).
The claim follows from Lemma 2.1. (I
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The coupling operator L defined by (6) can be uniquely described by the drift b(x) and the
following jump system

(x+z2,y+ ¥ (@), Mywd)forl<i<n+1;

(.X+Z,y+Z), (V—ZMV;,\IJ,->(dZ)-
i=1

We will adopt this description throughout the rest of the paper.

®)

(x,y) —

Remark 2.3. The coupling (8) has a very intuitive interpretation. Recall that the Lévy measure
v(dz) appearing in the formula (2) for the generator L stands for the frequency of jumps of
height z; since v does not depend on the last position x before a jump occurs, the measure v(dz)
governs jumps from x > x + z.

In a coupling, both marginal processes have to jump, and in the literature there are a few
different possibilities of couplings for jump processes. For example,

synchronous coupling (or march coupling) means that (x, y) — (x + z, y 4 z) with frequency
v(dz),

basic coupling means that (x,y) — (x +z,x +2) = (x + 2,y + (z + x — y)), with frequency
v(dz),

see [10], pages 22-23.

The coupling proposed in (8), assigns to the first component x the full jump height x — x 4z
with frequency v(dz), while at the same time the second component is treated differently:
with frequency u.,, g, (dz) it is sent to y — y 4+ W;(z) while with the remaining frequency
(v — 37| iy w;)(dz) we have a synchronous coupling y +— y + z. If the jump of the first
margin from x — x + z happens with frequency v;, @y, w; = vi A (v; o ¥;) is the biggest pos-
sible frequency for the jump of the coupling from (x, y) — (x + z,y + W¥;(2)) to guarantee
the marginal condition of the coupling, that is, the fact that we still get a coupling. The maps
;. RY — RY are bijective and continuous; if ¥; (z) = z, then we recover the synchronous cou-
pling, if W;(z) =z + x — y, then we are in the setting of the basic coupling.

It is clear from (8) that the total mass of the first component jumping from x to x 4z is v(dz),
and (7) is a natural condition to ensure that the total mass for the second component is also v.
We stress that W; may depend on x, y € RY.

Remark 2.4. In most applications, one needs a pathwise realization of the coupling in form of
a Markov process, that is a 2d-dimensional Markov process (X;, Y;):>0 such that (X; — Xo)s>0
and (Y; — Yo)s>0 are Markov processes with infinitesimal generator L. Clearly, if (X;, Y:)s>0
exists, then the coupling operator L (with the generator L as marginal operator) is indeed the in-
finitesimal generator of (X;, ¥;);>0. The converse is more of a problem: from the mere definition
of a coupling operator L we cannot immediately deduce the existence of an associated Markov
process — we refer to [6] for an exhaustive discussion of the existence of processes generated by
Lévy-type operators.
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In general, one needs a further argument to deduce the existence of a coupling process
(Xt, Yi)i>0. For diffusions, the well-posedness of the associated martingale problem is the
method of choice, see [11], Sections 2 and 3, and [31], Section 2, see also [40], Section 3.1,
and [41], Section 2.2, for the Lévy case.

In the present context, all processes are given by SDEs, so it is more natural to require the
existence of a strong solution to the SDE, see e.g. [22,27].

3. Explicit coupling processes for SDEs with additive Lévy noise
via coupling operators

In this section, we will establish three different kinds of coupling processes for the SDE (1) by
making full use of the coupling operator constructed in the previous section. In the literature,
these three — in general highly non-trivial — couplings are treated in different settings; it is, there-
fore, surprising that we can handle them in a single framework based on the coupling operator (6).

3.1. Coupling by reflection: Rotationally symmetric Lévy noise

Assume that Z = (Z;);> is a pure jump rotationally symmetric Lévy process with Lévy mea-
sure v. Forany x,y,z € R4, we write

2{(x —y,2) .
I————(x—y), ifx#y,
Rx,y(z) = lx — y|2

Z, ifx=y,

€))

for the reflection at the hyperplane orthogonal to x — y. Obviously, Ry ,(z) = Ry x(2), Ry, y(2) =
R;;(Z), |Rx,y(Z)| = |z| and Rx,y(Z) —(x—-y)= Rx,y(Z) + Rx,y(x —y)= Rx,y(Z +x—y).

If we setin (8) n =1, W1(z) = Ry,y(2) and vi(dz) = 1{jz|<y|x—y}v(dz) for some fixed n €
(0, o0], we get

(x+z,y+ Rey(@), Lz=nix—ypv(da);

(10)
(x+2z,y+2), Ljel>nlx—yV(d2)-

(x, y) —
Since v is rotationally symmetric, vy is invariant under the transformation Ry y(z) ~ z, as
Ry y(2) = R;ly(z) and |Ry y(z)| = |z|. This shows vi o W3 =vj 0 ‘-IJ;1 = v; which means that
(7) is satisfied. Thus, according to Proposition 2.2, the jump system (10) determines a coupling
operator L.
Let us briefly verify the existence of a 2d-dimensional coupling process which is generated
by the coupling operator L given by (10). By the Lévy-Itd decomposition, there exists a Poisson
random measure N (dt, dz) such that

dz,=/ zN(dt,dZ)+/ N (dt, dz),
{lz|=1} {lzl<1}
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where N (dt,dz) = N(dt,dz) — dtv(dz) is the compensated Poisson random measure. To keep
notation simple, we set N (dt, dz) = 10,1)(|z|)N(dt, dz) + 1[1,00)(I2|) N (dt, dz), and so

dZ, = /zN(dt,dz).

Consider the following system of SDEs on R%¢:

dX, =b(X,)dt —i—/zN(dt,dz), t>0,
dY, =b(Y;)dt +f Rx,_,y,_(z)]V(dt,dz) an
{lzl<nlX;=Y:[}
+ zl\?(dt,dz), t>0.
{lzI=nl X =Y:1}

For any x, y, z € R? with x # y, we have

. 2 .
(md — @) )z = Ry y(2).

where id; denotes the d x d identity matrix. Thus, for any fixed z € RY, (x, y) = Ry y(2) is
locally Lipschitz continuous on {(x, y) € R?? : x  y}. If we assume, in addition, that the drift
term b is Lipschitz continuous, then the SDE (11) has a unique strong solution (X;, ¥;) up to t,
where 7 is the coupling time defined by

Ti=inf{t > 0: X; = ¥,}, (12)

see also the discussion in the proof of Proposition 3.1 below. Since, by assumption, the first SDE
in (11) has a unique strong solution (X;);>0, it is natural to identify the solution of (11) with
(X, Xy) forall t > . By 1t6’s formula, we can easily verify that the generator of (X;,Y:)i>0 is
the coupling operator L given by (10). Originally, the coupling operator L having the jump sys-
tem (10) with n = 2, appears in [41]; for the existence of the associated process, the martingale
problem for the operator L was used. The present approach via SDEs (11) is new. We believe
that this approach will be useful in applications, and it is more natural from the viewpoint of the
coupling by reflection for diffusions which will be described below.

Recall that coupling by reflection for SDEs driven by an additive Brownian motion B =
(B:)r>0 can be realized through the following system of SDEs, cf. [11,25]:

dXt Zb(Xt)dt+dBt,
dYt = b(Yt)dt + (ldd 26[6[ )dBt,

where

e =X, = Y7 (X, = Y,



A unified approach to coupling SDEs with Lévy noise 673
e,—r is the transpose of e¢;, and 7 is defined as (12). In particular, we have (X;,Y;) =
(X¢, Y)Lis<ry + (X¢, Xi)14>¢y. For any ¢ > O the matrix A; = idy —Zete;r is an orthogo-
nal matrix and, by the Lévy characterization of Brownian motion, the process B* defined by
Bt# = A;B;, t > 0, is also a Brownian motion. We can use a similar idea to construct the corre-
sponding coupling for the SDE (1): If Z = (Z;);>0 is a rotationally symmetric pure jump Lévy
process, then the process Z* defined by Zf = A;Z;, t >0, is again a rotationally symmetric pure
jump Lévy process which has the same distribution as (Z;);>0. Indeed, let L* be the generator
of the process Z*. For any f € CZ (RY), we know

L f(x) = / (f(x+Rey(@) = () = (VF@), Ry y(@)Lo,1) (| Rx.y(2)]))v(d2)

_ / (42 — FG) = V£, Do (121))v(d2) = Lf (o).

where we use the fact that v is invariant under the change of variables Ry y(z) ~» z due to the
rotational symmetry of the process Z. This shows that Z# is a pure-jump Lévy process with the
same Lévy measure as Z, hence Z and Z* coincide in law. In particular, the associated coupling
process can be constructed using the SDE (11) with n = co. This is the reason why we call (10)
coupling by reflection.

The construction with n = oo is not always the best choice. In contrast to the diffusion case,
this is due to the fact that the above construction allows for a situation that two jump processes —
even if they are already close — suddenly jump far apart. In order to apply coupling by reflection,
we have to choose the parameter 1 carefully. If n = %, the coupling time is almost surely finite,
that is, the coupling is successful, for a large class of rotationally symmetric Lévy processes,
including symmetric a-stable processes, see Theorem 4.5 below; this is similar to the reflection
coupling of Brownian motion. Note that the above argument still works if Z is of the form
Z =27+ 7" where Z', Z" are independent Lévy processes and Z” is rotationally symmetric,
see, for example, [41].

3.2. Refined basic coupling: General Lévy noise

In this part, we will show that the refined basic coupling for a general Lévy noise in [27] can be
directly deduced from the coupling operator (6). Although the idea of the construction in [27]
is also based on the coupling operator, the starting point of [27] comes from the notion of basic
coupling introduced by M.-F. Chen [10], Example 2.10, when studying Markov g-processes. The
idea behind the basic coupling is to force the two marginal processes to jump to the same point
with the biggest possible rate. In the Lévy case, the biggest jump rate takes the form p, (dz) :=
[vA (8y—x *v)](dz), where v is the Lévy measure and x # y are the positions of the two marginal
processes immediately before the jump.

Let v be the Lévy measure of the Lévy process Z = (Z;);>0. Note that the construction of
coupling in this section does not require any further (e.g., geometric) assumptions on the Lévy
measure. For any « > 0 and x, y € R4, we define

(x—y)K:=<1A i )(x—y), (i: )
|x — ¥l 00
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The following refined basic coupling was introduced in [27], Section 2, for the first time:

1
(x+zy+z+@—2), Zho-»n,d2);

2
1
(x,y) —> (x+z,y+Z+(y—x)x), Eﬂ(x—y),((dz); (13)
1 1
(x+2z,y+2), V= SO0 T SRy (d2).

Obviously, (13) is the same as (8) if n =2, V1(z2) =z 4+ (x — ), ¥2(2) =2+ (y — x), and
V=1 = %v. Since \I-ff] (z) = W¥2(z2), (7) holds true, and so (13) yields a coupling operator.

Let us briefly discuss some properties of the refined basic coupling (13).

If |x — y| <k, then the refined basic coupling becomes

1
(x+z.y+z+@x—Y), =uy—x(d2);

2
1
o) — { (x+zy+z+ @ —x), 5 Hx—y(d2); (14)
1 1
(x+2z,y+2), <V - Eﬂy—x - EMX—y) (dz).

In the first row of (14), the distance of the two marginals decreases from |x — y| to [(x +2) — (y +
Z4+ (x —y))| =0, and this reflects the idea of the basic coupling — but only with half of the maxi-
mum common jump intensity from x to x +z and y to y +z + (x — y). In the second row of (14)
the distance is doubled after jumping, with the remaining half of the maximum common jump
intensity, while we couple the remaining mass synchronously as indicated in the third row of (14).

If [x — y| > «, then the first row of (13) shows that the distance after the jump is |x — y| — k.
Therefore, the parameter « is the threshold to determine whether the marginal processes jump to
the same point, or become slightly closer to each other. This is a technical point, but is crucial
for our argument to make the coupling (13) efficient for Lévy jump processes with bounded
(finite-range) jumps.

Using the technique from [27], Section 2.3, we can construct the coupling process associ-
ated with the refined basic coupling. In a first step, we extend the Poisson random measure N
from R4 x R? to Ry x RY x [0, 1] by adjoining an independent uniformly distributed random
component

N(ds,dz,du) = Z 8(r,az,)(ds,dz2) 1o, 11(u) du,
O<r<s:AZ,#0

ﬁ(ds, dz,du) = N(ds,dz,du) — dsv(dz) du,
and we set

N(ds,dz,du) = 111,000 x10,17(12], #) N (ds, dz, du) + Lo, 1yxj0,11(Iz], u)ﬁ(ds, dz,du),

t
leff zN(ds,dz,du).
0 JRIx[0,1]
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We are going to use the adjoined random variable to define a random threshold which determines
whether the processes X and Y move towards each other or extend their distance. For this, we
need the following control function p:

VA (b *v)(d2)

,)=——-—"—"¢€][0,1], , RY,
o(x,2) (@2 e[0,1], x,ze

Recall that (x), = (1 A (k|x|~1))x for any x #0. Set U; = X, — Y;,

Vi(z,u) = (Ui (Lo 1~ 1) = L (U0 L p(-Unesny (@ om @)

and

dL} =/ Vi—(z,u)N(dt,dz, du).
R4 x[0,1]

Consider for any x, y € R? with x # y the following system of SDEs:
dX,=b(X,)dt+dZ,, Xo=ux; (15)
dY, =b(Y,)dt +dZ, +dL¥, Yo=y.

It is shown in [27], Propositions 2.2 and 2.3, that the system (15) has a unique strong solution
which is a non-explosive coupling process (X;, Y;):>o of the SDE (1). Moreover, the generator of
(Xt, Yi)i>0 is the refined basic coupling operator constructed above, and X; = Y; for any ¢ > 7,
where T = inf{t > 0: X; = Y;} is the coupling time of the process (X, Y;);>0. Note that for

x #0,

1y (RY) 5/ 8y % v(dz) +/ v(dz) < 2/ v(dz) <oo,  (16)
{IzI=lx1/2} {Iz1>1x1/2} {lzl=lx]/2}

that is, w, is a finite measure on (R4, B(R?)) for any x # 0.

3.3. Coupling vs. optimal transport: Rotationally symmetric Lévy noise

In this section, we discuss the coupling of SDEs driven by rotationally symmetric Lévy noise
which was introduced in [28], Sections 2.1 and 2.2; the motivation of [28] was McCann’s solution
of the optimal transport problem for concave cost functions in R, cf. [29]. In contrast to [28], we
will use our coupling operator approach. This has the advantage that we can explicitly state the
SDE - see (18) — which admits a unique strong solution whose generator is the coupling operator;
[28], Section 2.4, only has the existence of a strong solution of some SDE associated with the
truncation of the coupling operator.

Let us return to the framework of Section 3.1. We will assume that the pure jump Lévy process
Z in the SDE (1) is rotationally symmetric and that its Lévy measure is of the form v(dz) :=
q(|z]) dz for some nonnegative measurable function ¢ (r). Let go(r) < q(r), that is, go(|z|) dz is
also a rotationally symmetric Lévy measure.
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For any x,y,z € RY, let R, y(z) be the reflection defined in (9). We consider the following
jump system on R?:

(x+z.y+z+@x—y), qo(lzl) Ago(lx —y+zl)dz;
(V) = 1 (x4 2.y + Ri y(2)), [90(Iz]) —qo(1zl) Aqo(lx —y +zl)]dz: (A7)
(x+z,y+2), [9(1z1) — go(Izl)] dz.
If we choose in (8) n =2, Wi(z) =z+ (x — ), ¥2(2) = Ry y(2), vi(dz) = qo(|z])) Aqo(lx —y +
z])dz and v2(dz) = [qo(Iz]) — qo(|z]) A qo(|x — y + z|)]dz, then (17) can be derived from (8).

Observing that Ry y(x —y) =y —x (x # y) and R, y(z1 + 22) = Ry y(z1) + Ry y(z2) for any
71,22 € R? we see

go(|¥ @) Ago(|x =y + 971 @) = qo(ly — x + 21) Ago(lzl)

and

ao(|R; @) = ao(|R: y @) Ago(|x =y + R 2)])
=qo(Iz1) — go(Iz1) A qo(|R: L (y — x +2)))
=qo(Izl) — q0(Izl) Aqo(ly —x +zl).

This shows that (7) is satisfied.

We are now going to construct the coupling process for the coupling (17). We continue to use
the notation introduced in Section 3.2. Denote by N(dt,dz, du) and ]\70 (dt, dz, du) the extended
Poisson random measure on Ry x R¢ x [0, 1] whose compensators are given by dtq(|z|) dz du
and dtqo(|z|) dz du, respectively. In order to keep notation simple, we set r(z, X;— — ¥;_) :=
(go(z]) A go(Xi— — Y;— 4+ 2))/q0(]z]). Consider the following SDE:

dX; =b(X,)dt +/ ZN(dt,dz, du),
R9x[0,1]

dY,:b(Yt)dt—Ff Z(N(dt,dz,du)—No(dt,dz,du))
R4 x[0,1]

+ / Rx, v (Do, 1,110 No(dt, dz, du)
RY x[0,1] (18)

+/ (Xi— — Y- + DL .x, —v, .11 () No(dt, dz, du)
RY x[0,1]

- / (Xe— — Yo+ D100 (|2 + Ko — Y0)]) = 10 (121)]
R4 x[0,1]

X Lz x,_—v,_),11) digo(|z]) dz du.

Proposition 3.1. If b is Lipschitz continuous on R?, then the SDE (18) has a unique strong
solution up to the coupling time t. The generator of this solution is determined by the coupling
an.
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Proof. Asin (16), we see that fq0(|z|) Aqo(lz+x — y])dz < oo for x # y. We can rewrite the
SDE for Y; in the following way

dy, =b(Y,)dt+/ 2(N(d1,dz, du) — No(dt, dz, du))
R x[0,1]
+/ Rx,_v,_(2)No(dt,dz, du)
R x[0,1]
—/ Rx, v, (D1¢e.x, v, ).11w)No(dt, dz, du)
RIx[0,1]

+/ (Xi— =Y +Z)]l(r(z,X,_—Y,_),l](M)NO(dt7dZ, du)
R x[0,1]

- f Xi— =Y+ 9)[Lon(|z+ Xi- =Y 0)|) = Lo (Iz])]
R7x[0,1]
X L(r(2,x,_—v,_),11w) diqo(|z]) dz du

=b(Y,)dt+/ 2(N(dt, dz, du) — No(dt, dz, du))
R4 x[0,1]
+ / Rx, v, (2)No(dt,dz, du)
REx[0,1]
—/ Rx,_v,_ (D142, x,_—v,_),11(w) No(dt, dz, du)
RIx[0,1]
+/ Xi— = Y-+ 2Lz, x,_—v,_),nW)No(dt, dz, du)
RIX[0,1]
+/ Rx, v, (D14 x, —v, ) 1w)digo(|zl) dz du
{lz|=<1}x[0,1]

_ / (Xie — Yo+ Do vy (0) dio(12]) dz du
{lz|=<1}x[0,1]

- / Xi— =Y+ 9)[Lon(|z+ Xi- = Y0)|) = Lo (Iz])]
R7x[0,1]

X L(r(2,x,_ v,y 11) diqo(|z]) dz du.

We will now rearrange the last three terms involving dtqo(|z|) dz du:
/ R,y (D)L x,-—v,).11 () diqo(|z]) dz du
{lz|<1}x[0.1]

_ / Lo et — o1 @) digo(l2]) dzdu,
{lz]<1}x[0,1]
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which follows from R, y(x —y) =y —x (x #y) and Ry y(z1 + 22) = Ry y(21) + Ry y(z2) for
21, z2 € R4, On the other hand,

/ Xi— = Y-+ 2[Lo, (|2 + Xi= = Y 0)]) — 10,1 (Iz]) ]
R4 x[0,1]
X Lr(2,x, v,y 11@) dtqo(|z]) dz du

2/ (Xi— = Yi— + DLz x,_—v,).11(w) diqo(|z]) dz du

{lz+(X;——Y:-) <1} x[0,1]

—/ (Xi— = Y- + D L(e.x,_—v,). (W) diqo(|z]) dz du
{lz]<1}x[0,1]

=/ 21[0,r ¥, —x, (W) diqo(|z]) dz du
{lz]<1}x[0,1]

- / (Xi— = Yi— + DL X, —v,). 1) diqo(lz]) dz du.
{lzl<1}x[0,1]
This means that the equation for Y; becomes simpler:

dY, = b(Y,)dt +/ 2(N(dt, dz, du) — No(dt, dz, du))
Rdx[O,l]

+/ Rx,_v,_(2)No(dt,dz, du)
R4 x[0,1]

—/ Rx,_ v, @DLl¢@ x,_—v,0),nm)No(dt, dz, du)
RY x[0,1]

+ f (Xie = ¥ie 4+ D Lgtex, 1.1 ) Nodt, dz, dun).
R4 x[0,1]

For fixed z € R?, the function (x, y) — R, y(z) is locally Lipschitz continuous on {(x, y) €
R4 : x = y}. The remaining two terms driven by

Loz, x,——v,_), 1) No(dt,dz, du)

may be regarded as stochastic integrals with respect to a finite Poisson measure; this is again due
to the fact that f qo(1z]) A qo(z +x — y)dz < oo for any x # y. Using the standard interlacing
technique, we see that the SDE (18) has a unique strong solution up to the coupling time 7, see
[20], Chapter IV.9. O
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4. Regularity properties and successful coupling of SDEs with
additive Lévy noise revisited

4.1. Regularity properties of the semigroup

We will now apply our coupling technique, to study regularity properties of the semigroup asso-
ciated with the SDE (1). Let (X;);>0 be the unique strong solution to (1) and denote by (P;);>0
its transition semigroup. We define

B(r) := ! sup (b(x) —b(y),x—y), r>0.

T x—yl=r

Theorem 4.1. Let Z be a pure jump Lévy process on RY with Lévy measure v.

(a) Let Z be rotationally symmetric and define forr > 0

r 1 l
_ 2 _
Y (r) —/{mg} |z|“v(dz) and ®(r) _/0 /u TG/ dsdu.

If

1 1
() /0 wis) ds <oo and (i) 1i£11j:)1p<B(r) / w(;/@ ds><§, (19)

then there exists a constant ¢ > 0 such that for any f € By(R?), x e R and t > 0,

L IRFO = PO _ (1
y%xp D(lx =y a t)

(b) For an arbitrary pure jump Lévy process Z and r > 0 define

r 1
Y (r)=r? inf (v A (5 % v))(RY)  and CD(r):/O / w(%/z)dsdu. (20)

[x|=<r

If

1 1
@) /(; Kﬁis) ds <oo and (il) lirrn_fglp(B(r)‘/; w(sl/Z) ds) < %, 21)

then there exists a constant ¢ > 0 such that for any f € By, R, x eRY and t > 0,

tmup | PF0) = PO §C<1 y 1)_
xt @(x =) :

Remark 4.2.

(a) Recently, the authors of [3] introduced the local coupling property for Markov processes
and proved that it is equivalent to the following condition

lim || p; (x, ) = pr(y. )|y, =0 forallx e R? and t >0, (22)
y—x
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where p;(x, ) is the transition probability of the Markov process X := (X;);>0. Let (P;);>0 be
the transition semigroup associated of the process X. Since

’

lpex, ) = Pe(ys ) |y = | Sup 1IPtf<x) — P f(y)

(22) implies that (P;);>0 is a strong Feller semigroup, that is, for any ¢ > 0, P; maps the set
of bounded measurable functions into the set of bounded continuous functions. On the other
hand, using [33], Chapter 1, Propositions 5.8 and 5.12, we can deduce (22) from the strong
Feller property. Therefore, the local coupling property and the strong Feller property coincide
for Markov semigroups.

(b) Since we have ®(0) =0, ®'(r) > 0 and ®”(r) < 0 on (0, 00), (x,y) > ®(|x — y|) is
a distance function in R?. Therefore, Theorem 4.1 guarantees the regularity of the semigroup
associated with the SDE (1) which in turn implies the strong Feller property.

(c) If b=0, thatis, if X = Z is a pure jump Lévy process, the conditions (19.ii) and (20.ii)
are trivially satisfied. Theorem 4.1(a) seems to be new even for Lévy processes. If X = Z is a
rotationally symmetric Lévy process, Theorem 4.1(a) also extends [2], Theorem 2.2, where only
the one-dimensional case is discussed.

(d) According to [27], Example 1.2, Theorem 4.1(b) holds for any Lévy measure v satisfying

v(dz) > 1,11(z1) dz

c
| Z|d+°‘
for some « € (0,2) and ¢ > 0. If we take, for example, v(dz) = Il(o,l](zl)lzl++u dz,then v is a
Lévy measure with zero symmetric part, and such settings are not covered by [3], Theorem 7,
which treats only the one-dimensional case.

In the proof of Theorem 4.1(b), we will apply the coupling operator L from Section 3.1 with
n= % We begin with the following simple estimate.

Lemma 4.3. Let L be the coupling operator given by the jump system (10) with n = % Pick
f € C[0,2]1 N C%(0,2] such that f(0) =0, f' >0, f” <0 and f" is increasing on (0, 2]. For
anyx,yeRd withO < |x —y| <1,

- b(x) —b(y),x—y) 2 .,
L —yl) < £/ — yl) ELZEOLX =0 2 o)y /{I PRI
Z|=Z|x—=y

lx =yl d
Proof. Let f € C[0,2]N C?%(0,2] with f(0)=0and x,y € R? with0 < [x — y| < 1.

(b(x) = b(y),x —y)
yl)
|x — ¥l

+/ [f(|<x—y)+(z—Rx,y<z))|)—f(|x—y|)
{lzI<lx—yl/2}

Lf(lx—yl)=f"(1x -
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/ <.X -y, Z)
- )2
' (Ix=yl) =] o.n(lz])
- ’R)C
+ f'(Ix - yl)%ho,l)(lzl)}v(dz),

where we use |Ry,y(z)| = |z|. Observe that L f(]x — y|) = Lf(|y — x|) and Ryy(z) = Ry (2).
This allows us to symmetrize the above expression and we get

) (b(x) = b(y),x —y)
[x — y

Lf(lx—yl)=f(lx-
1

T3 — )+ (R y(2) —

2'/{|Z§x—y|/2}[f(|(x y) ( (@) Z)|)

+ (| =)+ (= Rey@)]) =27 (1x — y))]v(d2)

b(x) —b(y),x —
=f’(|x—y|)< (x) i)’) x—y)
lx — ¥l

1 2(x —y,z)>>
+ - —ylf 1 =
2 /{|z5x—y|/2} [f<|x y'( Ix —y|?

T f(|x - y|(1 - M)) —2f (- yl)]v(dz);

Ix — y|?

to see the last equality, use that |z| < |x — y|/2.
We assume now, in addition, that f' >0, f” <0and f” is increasing. For any § € [0, r],

r+é ps
f(r+8)+f(r—8)—2f(r)=/ / f'w)yduds < f"(r +8)8°. (23)
r 5s—6
Using again the fact that v is rotationally symmetric, we get
Lf(1x—yl)
b(x) — b(y),x — , —y,2)?
< (= yl) PPN ooty | Gl 2L LAY
lx =yl {lzl<br—yl/2) X =Y
b(x) —b(y),x — ”
:f/(|x_y|)< (x) ), x—y) 12f (2|X—Y|)/ |Z]|2U(dZ)
lx =yl {Izl=lx—y1/2)
/ (b(-x)_b(y)vx_y> 2 V 2
=f{lx =yl + =/ (2x -yl |z|“v(d2).
( ) x — I ! ) (Izl<lr—y1/2) =

Proof of Theorem 4.1(a). Fubini’s theorem shows

CD(r)—/r/I dsdu Usar ds. r>0
o Ju v/ Jo ws/dH T
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Since r — ¥ (r) is increasing, ® is well defined under (19.1); moreover, ®'(r) = f To/A ( - / >

" _ 1
*0) = —yem
Lemma 4.3 and (19.ii), there exist constants €p € (0, 1] and ¢g > 0 such that for x, y € R4 with
0<lx—yl=<eo,

< 0, and ®” is increasing since r —> v (r) is increasing. Accordlng to

Lo(jx — y|) < —co. (24)

Let (X¢, Yi)r>0 be the coupling process constructed at the end of Section 3.1. Denote by Py
and E®) the probability law and the expectation of (X, Y;);>0 such that (Xo, Yp) = (x, y),
respectively. For €y € (0, 1] as above and any n > 1 we set

Oep :=inf{t >0:|X; Y| > 60},
T =inf{t > 0:1X, = ¥;| < 1/n}.

It is clear that lim,,_, o 7, = T, Where t is the coupling time.
Let x, y € R? with 0 < |x — y| < €g and choose n so large that |x — y| > 1/n. Because of the
monotonicity of ®, Dynkin’s formula and (24), we get for all ¢ > 0,

0 < ®(e0)P*Y (¢, < Ty A T)

=< E(X’y)®(|X,Mn/\a€0 - Yzm,,/\oeo |)

- NV
=d>(|x—y|)+IE(x’y)</(; 0L©(|XS—YS|)ds>

< &(lx — y|) — OEX (1 ATy A gy
Rearranging this inequality and letting  — oo yields
OB (5 A ) + P(e)P (0, < 1) < D(|x — ).
Therefore, we can use Markov’s inequality and get
Iﬁ(x’y)(r,, >1) < ﬁ(x’y)(rn A0Og >1)+ pe-y (0ey < Tn)

ECY (5, Aog)  D(lx — ) 1 1
< ; ol 4 e 5<I>(|x—yl)[— }

tco * (o) |

Letting n — oo, we find that

1 1
P y)(.L- >1) < CI>(|x — yl)[tco + (‘I)(E())i|'

Finally, we have for any f € By, (Rd ), x € RY andt > 0,

i PSP BV (X - f )]
im sup = lim sup
y—x P (lx =y y—x Q(lx —yD
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i sun BV X0 = f )
= limsup
y—=>Xx CD(|)C - )’|)

<20 o Timsup o> D)
< imsup———=
T —x @(x =y

1 1 1
<2 — < 1v-—).
-Lm+¢mJ—”< r) O

In order to prove Theorem 4.1(b), we use the refined basic coupling from Section 3.2.

Lemma 4.4. Let « > 0 be the constant from (13) and denote by L the coupling operator given
by the jump system (13). Let f € C[0,2k]N C(0, 2«] such that f(0) =0, f' >0, f” <0 and
f" is increasing on (0, 2«]. Forall x,y € R? with0 < |x — y| <k,

b —b(y),x — 1 1
) = b x =y 1 R — 32 (20 — ).

Lf(lx—vl) < f(1x =yl =l 2

where 11, (dz) = [v A (8x * v)](dz) for all x € R4,

Proof. If x, y € RY satisfy 0 < |x — y| < «, then we have (x — y), = (x — y). Using the jump
system (13), we get for any x, y € R? with 0 < |x — y| <«

L b(x) — b(y), x —
Lf (1 — yl) = f/(x — yp) LR 2OV x 2 )

X =yl
| 300 (B) (1215 = 1) = £ b = 31) = G100 (B (1= )
= 1 (=) PO
+ 31t (R (2l = 1) = 24 = 1),

2

where we use the identity fi(,_y) (R = H(y—x) (R?). This, together with the assumptions on f
and (23), yields the assertion. O

Theorem 4.1(b) can now be proved along the same lines as Theorem 4.1(a): all we have to do

is to use Lemma 4.4 instead of Lemma 4.3. Since the arguments are similar, we leave the details
to the reader.

4.2. Successful coupling

Let X := (X;);>0 be the unique strong solution to (1). A coupling (X;, ¥;);>0 of the process X
is called successful, if the coupling time t of (X, ¥;);>0 defined by (12) is almost surely finite.
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If the process X has a successful coupling, then we say that the process X has the coupling
property.

Theorem 4.5. Let Z be a pure jump Lévy process on R? with Lévy measure v such that

1
/ Y ds < oo, (25)
o V()

where  is defined in Theorem 4.1. If the drift b(x) satisfies
(b(x) =b(),x —y) <0, x yeR, (26)
then the process X has the coupling property.

Proof. For simplicity, we only consider rotationally symmetric Z. Let L be the coupling operator
given by the jump system (10) with n = % Fix ro > 0, and f € C[O0, 2rg] N C2(0, 2rp] such that
f©)=0, f'>0, f” <0and f” is increasing on (0, 2ro]. Following the argument of Lemma 4.3
and using (26), we get for any x, y € R4 with 0 < |x — y| <ro,

~ 2
Lf(lx—yl) < Ef”(2|x — y|)/ |z*v(dz). 27)

{lz|<lx—yl/2}

As in the proof of Theorem 4.1 ~(a), let (X t Y:)i=0 be the coupling process constructed at
the end of Section 3.1. Denote by P*¥) and E®-Y) the probability law and the expectation of
(Xt, Y)s>0 such that (Xo, Yo) = (x, y). Forn > 1, we set

op :=inf{t >0:|X; — ¥;| > n}, T, :=inf{t > 0:|X; — ¥;| < 1/n}.

It is clear that lim,,—, », T, = T Where t is the coupling time.
Fix x, y € R? and pick n and m so large that 1/n < |x — y| < m. Set

d (V)_/r/.zm ds du r>0
" e ws/d’

Following the proof of Theorem 4.1(a) and applying (27) to the function f(r) = ®,,(r), we get

Dy (lx =y
o ’

]’E(x,y) (th Nom) <

where ¢y > 0 does not depend on x, y, n and m. On the other hand, applying (27) to the function
f(r) =r and following again the proof of Theorem 4.1(a), we obtain

@(x’y)(am <71, < I~ yl‘
m
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Therefore, for any x, y € RY and ¢ > 0,

PO (g, > 1) < PO (1, A gy > 1) + P&V (0, < 1)

_E"Y @ Aowm) el
- t m
_ Pu(x =D . Ix—yl.
- tco m

Letting n — oo, then t — oo and finally m — oo, we see
PYY) (1 = 00) = 0.
This finishes the proof. O

Remark 4.6.

(a) Condition (26) is necessary for the coupling property for Ornstein—Uhlenbeck processes
driven by symmetric a-stable processes, see [37], Remark 1.3(2).

(b) For a pure jump Lévy process, the condition (26) is trivially satisfied. Note that Theo-
rem 4.5 is new even for Lévy processes. In particular, Theorem 4.5 and the coupling used in
its proof indicate that both coupling by reflection for rotationally symmetric Lévy noises with
the parameter n = % in Section 3.1 and the refined basic coupling for general Lévy noises in
Section 3.2 are successful, whenever (25) is satisfied. For symmetric a-stable processes we have

VY (r) = cer?™®, that is, (25) holds; this is also true for the process from Remark 4.2(d).

5. Comparison of coupling operators & coupling operators for
SDEs with multiplicative Lévy noise

5.1. Comparison of coupling operators for Lévy processes mentioned in
Section 3

The construction of (17) is motivated by optimal coupling of Gaussian distributions, see [17],
Theorem 1.4, or [19], Section 3, on the one hand, and by reflection coupling for Brownian motion,
see [25], Section 2, or [19], Section 2, on the other hand. Folklore wisdom from the theory
of optimal transport tells us that we should use most of the common mass of two probability
distributions if we want to obtain a coupling with nice properties. In this sense, the first row in
(17) is a natural choice, see [28], Section 2.1, for further details, and this is also the idea behind
basic coupling (14). The problem is, how we should use the remaining mass.

If the Lévy measure is rotationally symmetric, we use reflection of the remaining mass, cf.
the second row of (17). This approach is essentially due to [28], Section 2.2, where go(|z]) =
q(|z])1{jzj<m) for some large m >> 1. For Lévy processes which are subordinate to a Brown-
ian motion, [5] shows that this type of coupling with m = oo is indeed a Markovian maximal
coupling. For further discussions in this direction, we refer our readers to [5], Section 5.
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In a general setting, one can try to use independent coupling with the remaining mass; this
approach often has poor properties. Intuitively, a much better solution should be to couple the
remaining mass synchronously, but it turns out that such a construction does not produce a cou-
pling. In the preliminary construction of the refined basic coupling (14), the two marginal pro-
cesses jump to the same place only with half of the maximal probability (see the first row in
(14)), while with the other half we perform a transformation which doubles the distance between
the two marginal processes (see the second row in (14)). With the remaining probability we let
the marginal processes move synchronously, see the third row in (14). With a view towards the
refined basic coupling (14), it seems sometimes to be better not to have the marginals jump to
the same place with the maximal possible probability, but to use some of the mass for coupling
the marginals in a more convenient way.

In what follows, let f be a non-decreasing and concave function on [0, co) such that f(0) =
We will compare L J with the three coupling operators introduced in Section 3. There are several
good reasons to compare the corresponding coupling operators L f: (1) the estimates for L fin
Lemmas 4.3 and 4.4 play a crucial role in the study of the regularity and coupling properties
in Theorem 4.1 and Theorem 4.5, respectively. Roughly speaking, the smaller L f is, the better
become results like Theorem 4.1 and 4.5. (ii) recall from [9], Definition 2.3, that a coupling
operator L 7 is said to be f-optimal (f is a non-decreasing and concave function on [0, oo) such
that £(0) =0), if

Ly f(1x1 — x2l) =irZ1fo(|x1 —x2l), x1,x €R,

where the infimum ranges over all coupling operators L. This means, in particular, that the in-
fimum is attained for the coupling operator L r- The f-optimal Markov operator has been effi-
ciently used to consider the spectral gap or the exponential L?-convergence of symmetric Markov
processes, see [10], Chapter 2.4. Hence, it is natural to study optimal (in the sense of Chen) cou-
plings for Lévy noise. In contrast to the diffusion or the birth-and-death process cases — see
[9], Theorem 3.2 and Section 5 — there seems to be no general structure formula for coupling
operators relating to Lévy noise. Therefore, we concentrate on the three couplings presented in
Section 3.

Let Z = (Z;)>0 be a rotationally symmetric pure jump Lévy process whose Lévy measure is
of the form v(dz) = q(|z]) dz for some measurable function g(r) > 0, r > 0. We consider the
following two cases.

Case 1 (Jumps of infinite range). Denote by L, the “coupling-by-reflection” operator with
n = oo, cf. Section 3.1, and by L, ;, the “combined reflection-and-basic” coupling operator con-
structed in Section 3.3 with go(|z]) = ¢(|z]). For any f € C[0, c0) N C2(0, oo) with f(0) =0
and f’ >0, and any x, y € R? with x # y, we have

L, f(lx —yl)
- [f(\x 2= Ry @) = £l = 1) = £ (=) =2 0 (120)
R4 |x — ¥yl

— ) Rx y
+ £ (x - yl)%ﬂw,l)(lzl)}ﬂlzl) dz
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Since Z,f(|x -y = er(|y —x|) and R, (z) = Ry x(z), we can symmetrize the above ex-
pression, and get

L. f(lx = yl)

1

=5 /ﬂ;d[f(lx —y+z2—=Ry @)+ F(jx =y + Rey@ —z|) = 2 (Ix — y1)]q(1z]) dz.

For the other coupling operator, we get

Loy f(1x = yl1)

(x—y,z)

= /;«d [f(\x +tz—y—z=@=y)) = f(x=y) = f(lx=yl) Lo (12])

lx — ¥l

(x—y,z+x—y)

+ f'(lx = yl) P~ 10,1 (Jz 4+ (x — y)|):|q(|z|) Ag(lz+x—yl)dz
+/ [f(!xﬂ—y—R @) = £l =) = £ =y 22210032
R - =y @

(=)

11<0,1>(|Z|)} [q(Izl) —q(lzl) Aq(lz+x — y])]dz

:_/Rd f(|x+Z_y_Rx,y(Z)|)CI(|Z|) Aq(|z +x _y|)dZ

(X—y,z)

|x — vl

+/Rd [f(|x +2=y = Rey @) = f(le = y1) = f/(le = y1) 10.1y(Iz1)
X =y, Rey(@)

+ f'(Ix = I) =]

]1(0,1)(|Z|):|61(|Z|)dz.

In the last equality, we use that ¢(z) A ¢(z +x — y)dz, x # y, is a finite measure on R? as well
as the following identity which one easily checks using (in the last line) the change of variables
z~ Ry y(2) and Ryy(x —y) =Ry y(y —x):

/Rd (x—yz+ & _y)>1(o,1)(’Z+(x ~a(zl) Aqlz+x — yl)dz

|x — ¥l

_ [ r=»a -
_/I‘Rd Ty 1(0,1)(|Z|)61(Z x+Y)ACI(|Z|)dZ

_ [ =y R@) B
_/Rd Xy 10,1y(1z)g(Izl) A g(lz +x = yl) dz.
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Using symmetry as above, we can swap the roles of x and y in the second term of the right-hand
side for L, , f(Jx — y|), and get

Zr,bf(|x - y|)

= —Ld f(lx+z=y—=Rey@|)a(lzl) Aq(lz+x — yl)dz

1

+§/Rd[f(|x_y+Z—Rx,y(Z)|)+f(|x—y+Rx’y(z)—z|) —2f(1x — yl)]q(Izl) dz

Comparing the formulae for er(|x —y]) and Zr,bf(|x — y|) we see that

Lipf(x=y) <Lif(lx—yl), xyeR% (28)
Case 2 (Jumps of finite range). Denote by L, the “coupling-by-reflection” operator with n = %
cf. Section 3.1, and by L;, the “reﬁned basic-coupling” operator constructed in the same way as

(13) with vi(dz) = v2(dz) = 2 {lzl<lx—yl/2y9(|z]) dz in Section 3.2. For any f € C[O o0) N
C?(0,00) with £(0) =0 and f” <0, we get with the symmetrization argument for L, from

Case 1 that
= 1 2(x —y,2)
er(lx—yl)z—/ [f(lX—Y|+—>
2 J{jz1<ix—yl/2) lx — yl

2x —y.2)
+ f(lx —yl- W) —2f(lx - yl)]q(lzl)dz

and

! FOx =yl =lx =yInk)+ f(lx =yl +1x =yl Ak) =2f(lx = yl)]

Lof(x=y) =3l

X /Rd la (1) Lgei<ie—yim] A la (12 +x = ) Tgere-yi<ie—yz] dz.
By the mean value theorem and f” < 0, it is easy to see that
L f(x = yl) 0.
On the other hand, we have for all x, y, z € R4

0= [q(l2)Lzizix—yi/2] A [g (12 + % = ) Ljzx—yiziv—yi21]
<[a(lzD) 2212 x—yy23] Afa(lz +x = ) L2z x—yy23 D] =0 ae. (29)

This shows that

be(|x—y|)=0, x,yeRd.



A unified approach to coupling SDEs with Lévy noise 689

Let Zr,b denote the “combined reflection-and-basic” coupling operator constructed in Sec-
tion 3.3 with go(|z]) = Lyjzj<x—y|/2)¢ (Iz]). Using (29) it is easy to see that
Zr,bf(|x - yl)

(x—y,Z)

:A;P“x+z—y—z—@—vﬂ%ﬂﬂM—WD—f%u—yD|x_” 10,1 (1)

-y, 24+x—Y)
lx — yl
x [q(I1z2)Lgzi<i—yi/2] A g (12 +x = Y1) Ljetr—yi<ix—yi/21] dz

- %ﬁ:&ﬁ)_ B
+/{z|§x—y/2}[f<|x I+ Ix— | f(lx =)

, ~y, , (X — y. Ry (2)
—fOx—ﬂﬂ%t%?mmxuo+fOx—ﬂ%17§;ﬁf¥mmmmﬂ

x (q(121) = [a(Iz1) Lz <ix—yi2] Ala (12 + 2 = V) Ljzta—yi<ix—yi/21]) d2

2 _
=/ [f(lx—lerM)—f(lx—yl)
{lzl<lx—y1/2} lx — ¥l

(x =y, Rx,y(Z»
lx — ¥l

+f/(|x—y|)<x ]1(0,1)(|z+(x—y)|)]

(x—y,2) /
Wﬂm,l)(lzl) +f (|x - y|)

— f'(lx = yl) 1(0,1)(|Z|)}1(|z|)dz.

The symmetrization argument used in Case 1 allows us to change the roles of x and y, and we

get
- 1 2{(x —y,2)
Lr,bf(lx—y|)=5/ [f(lx—yl+4>
{lzI<lx—yl/2} lx — yl

2{(x—y,2)
+f(|x -yl - W) —2f(|x —)’|)]6](|Z|)d2

=L f(lx - yI).
If f € C[0, 00) N C2(0, 00) with £(0) =0 and f” <0, these calculations show that
Lopf(x=y) =L f(Ix = y) <Lpf(lx —yl) =0 forall x,y e R”.

Remark 5.1. Lévy processes which are subordinate to a Brownian motions are particular ex-
amples of rotationally symmetric Lévy processes. Thus, the conclusion of Case 1 shows that the
coupling defined by (17) is, for subordinated Brownian motions and from a coupling operator
point-of-view, optimal among the three couplings mentioned in Section 3. In particular, accord-
ing to the proof of Theorem 4.5, Remark 4.6 and (28), the coupling defined by (17) is successful
for a large class of subordinated Brownian motions.
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On the other hand, one essential point in the proof of Case 2 uses the fact that — if the Lévy has
finite-range jumps — the jumping density disappears, ¢(|z|) A ¢(|z +x — y|) =0, for x, y € R¢
which are sufficiently far apart, i.e. |x — y| >> 1. In this case, the second row of (17) disappears,
and (17) essentially becomes (10). This illustrates the advantage of the refined basic coupling
(13): it applies both to finite-range jumps and non-necessarily rotationally symmetric Lévy pro-
cesses.

5.2. Coupling operators for SDEs with multiplicative Lévy noise

It is possible to extend the coupling idea explained in the previous sections to SDEs with multi-
plicative Lévy noise

dX, =b(X,)dt +o(X,_)dZ;, Xo=xecR?, (30)

where b : R? — R? is measurable, o : R? — R? x R? is continuous, and Z = (Z,),>0 is a pure
jump Lévy process on R? with Lévy measure v. Since the drift term b is always coupled syn-
chronously, we only need to consider how to couple multiplicative Lévy noise. The multiplicative
term o (x) affects the jumps in a way that the jump height AZ, = Z, — Z,_ is not simply added
to X;— (as in the additive noise case) but it is first transformed by the matrix o (X;_) and then
added. This means that in our coupling scheme (8) we have to

replace W; (2) by o (y)¥; (2).

More precisely, forany 1 <i <n+ 1 < oo, let ¥; : RY — R be a bijective continuous map and
V; a nonnegative measure on (R4, B(R?)) such that Yo', vi <v. Now we change the general
formula (8) for the basic coupling with additive noise to

(x+o@)z,y+oWM¥i(@), wy,wd2)forl <i<n+1;
(31)

(x,y) —>

(x+o@z,y+0o()z), (v—ZMv,-,w,-)(dz).
i=1

As in the proof of Proposition 2.2, we can verify that (31) determines a coupling operator for
the infinitesimal generator of the SDE (30) if (7) is satisfied. It is natural that in the presence of
multiplicative Lévy noise, the maps W; (z) should depend on the coefficient o (x). In view of the
results from Sections 3.1 and 3.2, let us discuss the following examples.

Example 5.2 (Coupling by reflection for multiplicative Lévy noise). Assume that Z is a pure
jump rotationally symmetric Lévy process in RY with Lévy measure v. Let n = 2, vi(dz) =
v (dz) = %]lﬂz\f,ﬂx_y”v(dz) for some 71 € (0, co],

Vi) =0() 'o(@)Ryy(z) and Wa(z) =¥ '(2) = Ry (0 ()" lo(1)2);

where R,y (z) is the reflection operator defined in (9). It is easy to see from the rotational invari-
ance of the Lévy measure v and the properties of Ry y(z), that setting o (x) =idy reduces (31)
to (10).
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Example 5.3 (Refined basic coupling for multiplicative Lévy noise). Let Z be an arbitrary
pure jump Lévy process in R?, n =2 and v; = vo = v/2. For any x > 0 and x, y € R? with
x #y,let

and

Wi(2) = Wexy () i=0 () o)z + (x — y)i)

@)=Y @ =0 (02— (x — y)).

Again, if o (x) =idy, (31) becomes (13). This coupling was first introduced in [22] when study-
ing the regularity of semigroups and the ergodicity of the solution to the SDE (30).
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