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ON SUBEXPONENTIAL CONVERGENCE TO EQUILIBRIUM OF MARKOV
PROCESSES

ARMAND BERNOU

ABSTRACT. Studying the subexponential convergence towards equilibrium of a strong Markov
process, we exhibit an intermediate Lyapunov condition equivalent to the control of some moment
of a hitting time. This provides a link, similar (although more intricate) to the one existing in
the exponential case, between the coupling method and the approach based on the existence
of a Lyapunov function for the generator, in the context of the subexponential rates found by
[FRO5], [DFG09] and [Hail6].

Acknowledgements: I would like to acknowledge Nicolas Fournier for all the fruitful discus-
sions and advices he offered me while preparing this note. This work was supported by grants from
Région Ile de France.

INTRODUCTION AND MAIN RESULT

The study of the convergence towards an invariant measure of continuous-time Markov processes
has generated a large literature devoted to the geometric case (also referred to as the exponential
case). Meyn and Tweedie and coauthors [MT93c, MT93b, DMT95], developed stability concepts for
continuous-time Markov processes along with simple criteria for non-explosion, Harris-recurrence,
positive Harris-recurrence, ergodicity and geometric convergence to equilibrium. When applying
those stability concepts, the key question of the existence of verifiable conditions emerges. In the
discrete-time context, development of Foster-Lyapunov-type conditions on the transition kernel has
provided such criteria. In the continuous-time context, Foster-Lyapunov inequalities applied to the
(extended) generator of the process play the same role. One of the key results of this theory is
the equivalence of two conditions, both implying an exponential convergence towards equilibrium:
the control of the moment of the hitting time of a set with appropriate properties, which can
be seen as the conditions necessary to apply a coupling method, and the existence of some test
function satisfying a Foster-Lyapunov inequality with respect to the generator. Loosely speaking,
considering a topological space E and a E-valued strong Markov process (X;):>0, with semigroup
(Pi)i>0, invariant probability distribution 7 and with appropriate properties (irreducibility, non-
explosion and aperiodicity, see Section 1 for precise definitions), we have the following result.
Roughly, a set C € B(FE) is said to be petite if there is a probability measure a on B(R;) and a
non-trivial measure v on B(E) such that Vo € C, [;° Pi(, -)a(dt) > v(-).

Theorem 1 (Exponential case, [MT93a]). Assume that (X;)i>0 is non-ezxplosive, irreducible, and
aperiodic. Then the following conditions are equivalent.
1. There exist a closed petite set C € B(E) and some constants 6 > 0 and k > 1 such that,

setting
70(0) = inf{t > 4§, X; € C},
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we have

(1) sup E,[£7¥)] < co.
zeC
2. There exist a closed petite set C € B(E), some constants b >0, >0 and V : E — [1, 0]
finite at some g € E such that, in the sense of Notation 5,

(2) LV < —BV +blc.

Any of those conditions implies that the set Sy = {x : V(x) < oo} is absorbing and full (see Section
1 for the precise definitions) for any V solution of (2), and that there exists p < 1 and d > 0 such
that for all x € E,

[Pe(x,) = m()[|lov < dV(x)p'.

In the study of subgeometric rates, the situation is quite different. While a moment condition
of some hitting time set similar to (1) can be found, as well as a Lyapunov condition similar to
(2), there is no equivalence between them. In this note, we identify an intermediate Lyapunov
condition, equivalent to the moment condition for subgeometric convergence rates, and prove the
following result, with the same notations as above.

Theorem 2. Assume that (X;);>0 is non-explosive, irreducible and aperiodic. Let ¢ : [1,00) — R

C1, strictly increasing, strictly concave with ¢(z) < x for allx > 1 and @ 10, ¢(z)—xz¢d'(x) 1 00

when x — oco. Define the function Hy(-) on [1,00) by
* o ds
Hy(u) = _—
L e
and let sz_l :[0,00) — [1,00) be its inverse function. Consider the three following conditions.

1. There ezists a compact petite subset C of E and some r > 0 such that, for 7/ defined by

t
T
7T = 1 . > —

(3) 76 = inf {t > 0,/0 10(X5)ds > . },

where T is an exponential random variable with parameter 1 independant of everything
else, we have

(4) EI[H(;l(%E)] <oo forallzeE and sugEm[H(;l(%{;)] < 0.
rEe

2. There exists a compact petite subset C' of E, two constants k,m > 0 and a function
on Ry x E with values in [1,00), continuous and non-decreasing in its first argument,
continuous in its second argument, such that for allt >0, z € F,

H'(t) < o(t,x)  and (8 + L)Y(t,x) < wH ' (D1o(x) — (H, (1)),

with moreover ¥(0,x) < k for all x € C and for oll x € E, L3Y(0,z) < kle(z) — 7.
3. There exists a compact petite subset C of E, a constant K > 0 and V : E — [1,00)
continuous with precompact sublevel sets such that for all x € F,

() LV(x) < —¢(V(2)) + K1c(x).

Conditions 1. and 2. are equivalent, and both are implied by Condition 3. Moreover, in those three
cases, there exists an invariant probability measure w for (Pg)i>0 on E and for all x € E,

Jim G(HG (@) IIPaC, ) = 7()llry = 0.
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The fact that (5) implies the convergence was proved by Douc, Fort and Guillin [DFG09], see
also [FRO5] for the polynomial case, and was simplified, with stronger hypothesis and for the case
of the total variation distance, by Hairer [Hail6]. The papers [FR05] and [DFG09] also identify a
moment condition similar to (4), however they do not provide an equivalence result between the
two conditions.

The remaining part of this note is organized as follows. In Section 1, we recall the main
definitions of the theory of convergence for continuous-time strong Markov processes, and define
our notion of extended generator, following [Dav18]. In Section 2, we prove the new results of
Theorem 2 above.

1. SETTING, DEFINITIONS AND PRELIMINARY RESULTS

1.1. Setting and definitions. Let X = (X;);>0 be a continuous-time strong Markov process
with values in a Polish space E. For x € E, we write P, for the probability measure such that
P,(Xo = z) = 1, E, the corresponding expectation. We denote by (P;);>¢ the corresponding
semigroup: for all functions f in By(E) with By(E) = {f : E — R, f measurable and bounded},
for all z € E, we have Pyf(x) = E,[f(X;)]. Weset, for f € By(E), z € E, Lf(x) = LB, [f(Xe)]lt=o0

provided this object exists. We call L the (strong) generator and D(ﬁ) its domain given by
N P _
D(L) = {f :E— RV € B lim M exists}.
—

Let us recall some more definitions. We say that a continuous-time Markov process (X;)i>o
with values in E is non-explosive if there exists a family of pre-compact open sets (Oy,)n>0 such
that O,, = E as n — oo, and such that, setting for all m > 0, T, = inf{t > 0, X; & O,,}, for all
zeFE,

]P’m( lim T, = oo) =1.
m— o0

We say that (X;);>¢ is ¢-irreducible for some o-finite measure ¢ if ¢(B) > 0 implies that for
all B € B(E), for all z € E, E,[f;~ 15(X,)ds] > 0. A ¢-irreducible process admits a maximal
irreducibility measure v such that p is absolutely continuous with respect to i for any other irre-
ducibility measure p [Num84|. A set A € B(E) such that )(A) > 0 for some maximal irreducibility
measure 1 is then said to be accessible, and full is ¥(A°) = 0. A set A € B(FE) is said to be ab-
sorbing if P, (X; € A) =1 for all z € A, ¢ > 0. We simply say that (X;);>0 is irreducible if it is
p-irreducible for some o-finite measure .

A non-empty measurable set C is said to be petite if there exists a probability measure a on
B(R;) and a non-trivial o-finite measure v on B(E) such that

Vo € C,/OOO Pe(z, )a(dt) > v(-).

We say that a process (X;)¢>0 with associated semigroup (P;)¢>0 is aperiodic if there exists an
m > 0 such that, denoting by d,, the Dirac mass at m, there exists an accessible J,,-petite set
C (i.e. petite with measure a = §,, on Ry) and some ¢, > 0 such that for all x € C, t > #,
Pt (1‘7 C) > 0.

We assume furthermore that our process is Feller, in the sense that for all ¢ > 0, all continuous
bounded function f: E — R, the function P;f : E — R is also continuous.

The (weak) Feller property implies that (X;)s>0 has a cadlag modification, which we will always
consider from now on, see for instance [RY91, Theorem 2.7]. In particular, the hitting times of
closed sets are stopping times.

We have the following result on D(L).
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Proposition 3. [Dav18, Propositions 14.10 and 14.13] For f € D(L), for allz € E, all t > 0, we
have fot ILf(X,)|ds < 00 Py-a.s. Moreover, defining the real-valued process (C)y>0 by

t
¢l = 1) - (X0 - [ £7(X.)ds,
0
the process (th)tZO is a Py-local martingale for any x € E.
Following Davis [Dav18], we define an extension of the generator L in the following way.

Definition 4. Let D(L) denote the set of measurable functions f : E — R with the following
property: there exists a measurable function h : E — R such that for all x € E, there holds

P, (vt > O,fg [h(X,)|ds < 00) = 1, and the process

t
¢l = £0x0) — (%0) — [ h(x)ds,
0
is a Py-local martingale. In this case, we set Lf := h. We call (L,D(L)) the extended generator
of (Xt)>0-

The extended generator is indeed an extension: we have D(£) C D(L) and £ and £ coincide on

D(L). Following [Dav18] again, we introduce the following notation.

Notation 5. For f: E = R, for g : E — R measurable such that fot |9(Xs)|ds < oo for allt >0,
P.-almost surely for all x € E, we write

Lf<g

if the process

(X)) — f(a) - / 9(X,)ds

is a Py-local supermartingale for all x € F.

Remark 6 ([Hail6]). It is possible to have Lf < g even in situations where f does not belong to
the extended domain of L. For instance, take f(x) = —|z| when (X;)i>0 s ¢ Brownian motion.

In this case, one has Lf <0, but f &€ D(L), and a fortiori f & D(L).
Similarly, we introduce

Notation 7. If j : R, x E — R is C! in its first argument, for k: R. x E — R measurable such
that for all t > 0, we have fot |k(s, Xs)|ds < 00 Py-a.s. for all x € E, we write

O+ L)j<E

t
if My =j(t,X:) —4(0,z) —/ k(s, Xs)ds
0
is a Py -local supermartingale for all x € F.

In this note, we use the following definition of the total variation distance: for two probability
measures p, v on E, we set

sup [u(A4) —v(4)].
AEB(E)

[N

| —v|rv =

As a consequence, we have
w—v|ry = inf P(Z#Z
| vl ZNBL,Z/NV ( ),

where the infimum is taken over all couples of random variables such that Z has law p and Z’ has
law v.
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1.2. Extended generator and local martingales. As we are working in an abstract framework,
we heavily use the extended generator (see Notations 5 and 7) and the inequalities of the form

Lf<g and (Or + L) < 1hs.
For this reason, we will use several preliminary results from [Hail6] that we detail below.

Proposition 8. Let (y:)i>0 be a real-valued cadlag semimartingale and let p : Ry xR — R be a
function that is C* in its first argument, and C? and concave in its second argument. Then, the
process

t t
w(t,yt)f/ 3x<p(8,ys_)dysf/ dep(s,ys—)ds
0 0
18 non-increasing.

Proof. As (y:)i>0 is a semimartingale, we can write it as y; = A, + M, where (A;);>¢ is a process
of finite variation and (M;);>¢ is a local martingale. From It6’s formula for cadlag processes, see
for instance [JS87, Theorem 4.57], we then have

t t
ot ) = o(0,50) + / Dapls, ys_)dys + / Drip(s, yo_)ds
0 0

+ [ et s+ 30 (s m) = (o)~ Duplo e )Ae).

s€[0,t]

where (M)¢ denotes the quadratic variation of the continuous part of M at time ¢, with Ay, defined
by Ays = ys — ys—. Since (M)¢ is an increasing process, and 92¢(-,-) < 0 by hypothesis, the claim
follows. 0

Recall that we write £ for the extended generator of our E-valued Markov process (X;);>o.

Corollary 9. Let F,G : E — R such that
LF LG

in the sense of Notation 5. Then, if ¢ : Ry x R — R is a function that is C* in its first argument,
and C? and concave in its second argument with additionally O, > 0, then for allt > 0, allz € E,

(Or + L)p(t, F(x)) < Opp(t, F(x)) + 02 p(t, F(2))G(x),
in the sense of Notation 7.
Proof. Set y = F(X;) for all t > 0. We have
dy: = G(X¢)dt + dNy + dM;,

with M a cadlag local martingale such that My = 0 and IV a non-increasing process. By Proposition
8, there is a non-increasing process (R;):>o such that

do(t, ye) = Oup(t, ye—)dye + Opp(t, yo—)dt + dRy,
so that
do(t,ye) = Op(t, o) (G(Xy)dt + ANy + dMy) + Opp(t, yi—)dt + dRy.
Since 9, is non-negative, the process

p(t.) = 0.0 = [ (ol + 05,0, )G(X,) ) s

is indeed a local supermartingale (as sum of a local martingale and of a non-increasing process). O
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1.3. Properties of ¢ and H(;l. We recall that ¢ : [1,00) — R, is C1, strictly increasing, strictly

concave such that ¢(1) > 0, ¢(x) < z for all z > 1, @ 10 and ¢(z) — zd'(x) T 0o when z — oo.
The function Hy is defined, for all v > 1 by

v s
H¢>(U) = . @7

and we consider the corresponding inverse function H(;l :10,00) = [1,00).

Lemma 10. The following inequality holds:

(6) Hy'(s+1t) < HJ'(s)H,'(t) for all s,t > 0.

Proof. Set g(-) := (In oHd,_l)(~)7 and consider the function given, for all s,¢ > 0, by

h(s,t) == g(s + ) = g(s) = g(t).

For all s > 0, h(s,0) = 0 since H(;l(()) = 1. Moreover, using that (H;l)’(u) = (qSoH(;l)(u) for all
u >0,
G(Hy ' (t+35)  o(HS (1)

O¢h(s,t) = — <0
t (37 ) H(;l(t+s) H_l(t) >~ Y,

using that @ 1 0as x — oo. Hence h(s,t) < 0 for all s,¢ > 0 and the conclusion follows by
taking the exponential. 0

An immediate study also shows that
(7) o(kx) < kp(x) forall z >0, all k> 1.
We will use several times the following remark, based on the definition of 75, see (3).

Remark 11. For all x € E and all non-decreasing C* function f : Ry — R, such that f(0) =0,
E,[f(75)] :Er[/ e Ji e (X p1(5) ]
0

Indeed, it suffices to use that By [f(75)] = [)° Po(78 > 5)f'(s)ds and that

P, (76 > 5) =P, (T > r/os 1c(Xu)du) =F, [e"’ Is lc(Xu)du].

2. PROOF OF THEOREM 2
In this section, we give the proofs of the results stated in Theorem 2.
2.1. Proof that Condition 3 implies Condition 2. We introduce ¢ : Ry X [1,00) — [1,00)

defined by 1o (t, z) = H;l(H¢(x)+t). It is C! in its first argument ¢ and C? in its second argument.
Moreover, for all t > 0, all z > 1,

o(H; ' (Hol(x)+1))
@

Outho(t,x) = Hy()(Hy ) (Hy(w) +t) =
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Next,
) o' (3 (Ho) +1) )6 (H (Ho(w) +1) ) = &' (@)o (H; (Hylw) +1) )
zo(t, z) = ()
el ;Hfg +) (¢ (7" (Hola) +1)) = /() <0,

since the first factor is positive, while the second one is negative because ¢’ is decreasing and
x < del(H(p(x) +t). We conclude that g satisfies the assumption of Corollary 9. We set
P(t,x) = 2¢o(t, V(z)) — Hy ' (). On the one hand

Hy (1) =2H ;" (t) — Hy ' (1) < 200(t, V(@) — Hy ' () = ¢(t, )
for all t > 0, all z € E, and, using Corollary 9 and that (H;l)’ = ¢o H ', one has
(0 + L)Y (t, ) < 2010 (t, V() + 202100 (8, V (2)) LV (2) — (H (1))

0] (V(x))
:2¢(H;1(H¢(V(m))+t))+2 ( (Hy ) )ﬁV:v — ¢(H, (1))
¢ s(V(z))
§2¢(H51(H¢(V(x))+t))+2 ( (( Vi) ) ) + Klc(x)) — ¢(H (1))

o(H; (Ho(V (@) +1))
V(@)

where we used the bound on LV from Condition 3. Using now (6) and (7) (recall that H;l(t) > 1),
we conclude that

<2K

o(H; ' (O)V () . . i
(0 + L)p(t,z) < QKW1C(:E) — G(H; (1)) < 2K H ' (H)1c(x) — o(H(1)).

We also have ¥(0,z) = 2V (z) — 1, so that indeed sup o (0, z) < oo (because C' is compact and
V has precompact sublevel sets), and, using that £1 = 0, recalling Condition 3, that V' > 1 and
that ¢ is non-decreasing,

Ly(0,2) = 2K1o(x) — 20(V(2)) < 2K1c(z) - 26(1),

which completes the proof.

2.2. Proof that Condition 2 implies Condition 1. Let z € E and set, for all ¢ > 0,

Mt = w(t,Xt) — w(O,x) — I*i/o 10(XS)H¢:1(S)CZS +/0 ¢(H_1

then by Condition 2, (M;)i>o is a P,-local supermartingale starting at 0. Hence there exists an
increasing to infinity sequence (0;);>1 of stopping times such that for all ¢ > 1, (Mins,)e>0 is a
bounded supermartingale.

Step 1. We introduce the stopping time

%1—inf{t20,/0t c(Xu )d“>i}

2K
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and note that X;1 € C almost surely. In this step, we show that for all x € F,
By [H, " (71)] < 200, ).
For all « > 1, using that H;l is non-decreasing and then that 7! A o; < 71,

Eo[H, ' (7 A 03)] SEo[0(F' Aoy, Xzino,)]
=E, [6(0,2) + /0 Lo(Xo) Hy ! (u)du — /0 GH (3))ds + Mo

<(0,2) + KE, | /0 o 1o(X)H ™ (u)du]

<0(0.0) + kB [H (7 no) [ 1o(Xu)du]

0
=(0,z) + IE [H LFEY A 0y)).
We obtain that for all ¢ > 1,
E.[H, (7! A o)) < 24(0, ),

and an application of the monotone convergence theorem allows us to conclude.

Step 2. We consider the quantity defined for all z € F, for p > 0 and r > 0 by
Agpri=Eg [/0 el 1C(Xu)d“(H;l)’(s)e_pszds]

which is finite because (del)’(s) = qS(H;l(s)) < Hd:l(s), whence H;l(s) < H;l(())es =e°. We
have

~1

Ay =B /0 e e XDt (Y (5)e P ds | + B | / e ey () ds|

7t ') 21 .
<E, [/0 (H;l)’(s)ds} +E, {/ﬂ e "o te(Xu)dug—r [5 1C(X'“)d“(qul)'(s)e_”52ds}
< Ez[Hd)_l(’fl)] + Em[ 7rf0 1c(Xw) [1 7rf 1c(X4) (Hgl)/(s)efpszds]

Using the strong Markov property
Ay pr < B [H (7))

JrEI[ T e 7 [/ e Jo teXuadu (g oty (71 4 s)e*ﬂ(s+%1)2dSH
0

S Ex[del(%l)] 4 Ea: [efrf: 1C(Xu)duH¢:1(7~'1)EX;l |:/ eirf()s lc(Xu)d’u.(del)/(s)efps2d5:|:|
0

because (H; ') (7! +s) = ¢(H, (7! +5)) < p(H ' (F)H (s)) < H, ' (71)p(H, ' (s)) by (6) and
(7). Using the definition of A, ,, and the fact that Xz € C, we conclude that

8) Am,p,rgEm[Hgl(fl)]+]Ex[ —rJ§ Lo (Xu)du =1 (2 )} sup Ay .
yeC
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Step 3. We now prove that there is 7o > 0 (large) such that

sup Ew |:e—7'0 foﬂ‘l lc(Xu)dqul(i_l)} < 1
zeC ¢ -2

~1
By definition of 7!, fOT 1¢(Xu)du = 5-. Hence, for all z € E,

#1 r r
E, [e—’"fo 1C<Xu>duH;1(%1)} ~E, [e‘WH(;l(%l)} < 2¢= % 4(0, 7)

by Step 1. Since k = sup ¢ ¥(0,x) < oo by assumption, the conclusion follows.

Step 4. Coming back to (8), choosing r = rg and taking the supremum over z € C on both
sides and using Step 3, we find

4, 1
sup Ax,l)yro < sup E; [H¢ 1(7—1)] + 5 sup Ax,pﬂ”o?
zeC zeC 2 zeC
so that, using Step 1 and that ¢(0,:) <k on C,

sup Az p.r, < 4kK.
zeC

We now apply Fatou’s lemma and Remark 11,

sup E, [H;l(?go)] = sup E; {/ e lo IC(X“)d“(Hgl)’(s)ds} < sup liminf A, , », < 4k.
zeC zeC 0 zeCc pP—0

Conclusion We come back to (8) using the results of Step 1 and Step 4. For all z € E,

#1
Az7p,1‘0 < ]Ew[H(;l(f'l)] +E, [e—ro Js 1c(Xu)duH(;l(7~_1):| Slelg Am,p,’ro

< EL[H ' (71)](1 + 4k)
< 29(0,2)(1 + 4r).

Hence, as in Step 4,

EL[H; (727)] = Ea / 1o i 1 XD (1 (5)ds)| < Timinf Ay < 20(0,2)(1 -+ 45).
0

p—

2.3. Proof that Condition 1 implies Condition 2. We fix » > 0 so that Condition 1 holds
and recall that the randomized hitting time is given by

t
T
7l = inf {t > 0,/ 1c(Xs)ds > ;},
0

where T is a random variable with exponential law of parameter 1 independent of everything else.
For the sake of simplicity we will omit the superscript  in what follows and write 7¢ = 75. Our
goal is to show that

b(t,@) =B, [H; (7o +1)] = B, {/OO e RO XIB(F 1 (s 4 1)ds |
0

satisfies Condition 2. The second equality follows from Remark 11.

We of course have 9 (t,z) > H;l(t) for all t > 0, all z € E, and k = sup,cc ¥(0, z) is finite by
assumption.
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Consider a sequence (¢¢)e>o of continuous functions such that ¢.(z) | 1o(x) and € < p(x) <1
for all x € E. This is possible because C' is compact. We set, for all € > 0,

Ye(t,x) = E, [/Oo e s @e(Xu)du(Hgl)/(S + t)ds}.

0

Step 1: Computation of (0; + L£)v.(t,xz). We first have, for (t,2) € Ry x E,

atwe(t7 .T) = E:L’ |:/ e T fos ‘Pe(X“)du(H;l)N(S + t)d8:| .
0

This is easily justified, using that ¢ > 1¢(2) and that
E, [ /O e T I e (Xudu oty (s 4 t)ds} = E,[(H;") (7o + )] < (1) H;  (E[H, (7)) < o0

by assumption. We used that (th_l)/(ert) = ¢(H(;l(s+t)) < qS(l)H(;l(ert) < qﬁ(l)qu_l(s)H(;l(t)
by (6).

We use the strong generator. We fix ¢ > 0 and recall that

! (Ea? W)S(t’ Xv)] - '(/Je(ta -T))

= lim —
v—=0 v

L(t, x)

For v > 0, we have

)
— :r|:/ e—rf(fﬂae(Xquu)du(H;l)/(s_’_t)ds}
0

= ]Em |:/ e*TfUSJrU SOe(Xu)du(Hgl)/(s +t)d8:| )
0

Noting that

s+uv S v s+uv
(Xu)du = (Xu)du — (Xu)d eXuda
| eaa= [Ceixom— [ axiaus [ edx
we find
Eqx[Ye(t, Xo)] — ¥e(t, v)

)
—E, |:/ e—rfos ‘Pe(Xu)du(del)/(s + t) (eT Jo %e(Xru)due—rszw) Pe(Xu)du _ 1)d8:|
0

Note that since (Xi):>o is cadlag and ¢, is smooth, it holds that lir%% OU 0e(Xu)du = p(Xo)
- V—r

and ll}l_I{%) % f :+U ©e(Xu)du = . (X5) a.s. We easily conclude by dominated convergence, using that
1c < e <1 and that

Ez|:/ e—rfdﬂpe(Xu)du(H;l)/(s+t)d8 SEx[H;I(%C‘i‘t)] SH(;l(t)Ew[H(;l(%c)] < 00,
0
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that
Lelt,2) = i+ (Balibet, X,)) — (6, 2))
=rE, [/OOO e "o peaddu (Y (5 4 1) (e () — goE(XS))ds}

:wpe(:v)we(h f) — T’EI [Aw e_Tf(f Soe(Xu)du(H;:l)/(S 4 t)SOE(XS)dS:| .

Note that ds(e~"Jo pc(Xu)du) — _po (X )e " Jo ¢e(Xuw)du 5 5 5o that, by integration by parts,

rE, [/0 eI eI LY (5 4+ 1) (X )ds] = By [ [ — eI e X (E Y (s 4-1)] ]

+]Ea7|:/ efrfoséae(Xu)du(qul)//(s+t)ds:|’
0

Using that ¢, > € and the properties of ¢ ((H;l)' is subexponential), one can check that

lim E, e " /o sﬂe(XuM“(del)’(s + t)} =0,

S5— 00

from which we conclude that
B [[ - e I e 0Ot B (s 4 0] = (B (6) = o(H, (1),

We have proved that, in the sense of the strong generator (which a fortiori implies the result for
the weak generator),

9) (O + LYe(t, ) = roc(a)ye(t,z) — o(HF (1))
< r(pg(x)th_l(t)we(O,x) — ¢(H(;1(t)).
We finally used that (¢, 2) < H;l(t)d}e(o,x), because H;l(t +35) < H;l(t)qul(s)

Step 2: limit as € — 0. By (9), we know that

Mf = (t, X¢) — (0, 2) — r/o Pe(X)H, " (5)9e(0, X, )ds +/O G(H ' (s))ds

is a local supermartingale for each € > 0, and we want to check that

My =9(t, Xy) —¢(0,x) — T/o lc(Xs)Hgl(s)w(O,Xs)ds +/O qS(Hgl(s))ds

is also a local supermartingale.

It classically suffices to check that for all T > 0, supjg gy | My — M| — 0 a.s. as € — 0. To this
aim, the only issue is to verify that for all 7' > 0, all compact subset K C F,
(10) sSup W)e(ta (E) - 1/)(ta$)| — 0.
[0,T]x K

Recalling that ¢, > 1¢ and that (del)’ is non-decreasing, we observe that by definition of 1),
and 1, it holds that

sup |Ye(t,x) — (t,x)| = (T, x) — (T, x).

(0,77
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Since now @, | 1¢ pointwise, we deduce from the monotone convergence theorem that for each
zeFE,

0
=E.[H; (7o + T)] = 9(t, ).

By [Kal02, Theorem 17.25], it follows from the Feller property that when y — z, the process
(X?)i>0 with semigroup (P;)i>0 and X = y converges in distribution, in the Skorokhod space
D([0, 00), E), towards the process (X7 );>o with semigroup (P;)i>0 and X§ = z. We easily deduce
the continuity in « of (T, z) and ¢ (T, z). We then may use Dini’s theorem to conclude that, as
desired,

'l,be(Tax) = ]Ez |:/; ef.fos @e(Xu)du(Hgl)/(T + S)d8:| 6¥0Em |:/ e fos 1C(Xu)du(H¢—l)/(T + s)ds}

sup ['@[J(Tﬂ z) — P(T), .%')] —0
zeK

as € — 0, for any compact K of E.
Step 3 : Conclusion. It remains to verify that
LY(0,2) < klo(z) —n.
Using Step 1 with ¢ = 0, we have

Lpe(0, ) =rp(z)1pe(0,2) — Eq [ /O Tl “"E<X“>d“<H;1>”<s>ds] — ¢(H'(0))
Sr@e(m)¢e(0,z) - ¢(1)

We throwed away the non-negative expectation and used that del(O) = 1. Using the same limit
procedure as in Step 2 (through local supermartingales), we conclude that

L(0,2) <rle(x)(0,7) —¢(1)
and conclude using that (0, x) is bounded on C.

2.4. Proof of the result from Condition 2.

Existence of an invariant measure. According to [MT93a, Theorems 5 and 6], an invariant
probability measure 7 exists as soon as there exist a petite set C, a constant b > 0 and a continuous
function W : E — [0, 00) such that

LW(z) < =1+ ble(x).
It directly follows from Condition 2 that W(x) := @ is convenient. Moreover, by [MT93a,
Theorem 7], for all x € E,
(11) |Pi(x,-) = w()|lrv — 0, ast — occ.

Convergence result By [FR05, Theorem 1], with f. = 1 and r.(s) = gf)(H(;l(s)) for all s > 0,
Uy (u) = u and Po(v) = 1, it suffices to verify the following three conditions.

(a) r. is a rate function in the sense of [FRO5], i.e. lim,_,o +log(r.(s)) = 0. Indeed, setting

g(s) = ln(Hd)_l(s))7 g'(s) = % — 0 as s = oo, by hypothesis on ¢. Therefore g(ss) — 0 as

s — oo. Since (b(H;l(s)) < gb(l)H(;l(s), the conclusion follows.
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(b) There is tg > 0 such that the Markov chain with matrix P, is irreducible. This follows from
(11) and [MT93b, Theorem 6.1].

(c) There is § > 0 such that, with the petite set C' of Condition 2 and recalling that

7e(8) = inf{t > 6, X, € C},

7c (6) Tc ()
sup E, [/ 1d5} + sup E, [/ (;S(Hqﬁ_l(s))ds} < 00.
zeC 0 z€C 0

Since ¢ is bounded from below, it suffices to study the second term. By the usual supermartingale
argument, recalling the condition on 1, we have

7c(9) 7c (8)
B [9(7c(8), Xroa))] < w(o,x)mﬂzx[/o Lo (X, H ()3 —Ex[/o o(H; ())ds].

Since now fOTc(é) Hy ' (s)1o(Xs)ds = f(f Hy'(s)1o(Xs)ds < qul(é)é7 we conclude that

EI[/OTC@ qﬁ(H(;l(s))ds} < (0,3) + K6H 1 (5).

Since (0, -) is bounded on C' by assumption, we conclude with e.g. § = 1.
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