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Abstract

By using a Iy approach like in [ALOO], we establish a modified logarithmic Sobolev
inequality for the law at time ¢ for some Lévy processes, which yields Poissonian con-
fidence intervals in a Monte-Carlo method by means of a concentration inequality for
Lipschitz functions. Actually, this result was already obtained in [Wu00] via a martingale
representation (Clark-Ocone formulae).

It is well known that the law at time ¢ of a standard Brownian motion (B;)¢>o on R¢ satisfies
to a logarithmic Sobolev inequality with constant 2¢ for the usual Euclidean gradient, cf.
[Gro75]. The independent increments of the Brownian motion and the tensorisation property
of such inequalities allows to extend this result to path spaces for the Wiener measure by
replacing the gradient on RY with the Malliavin derivative. Recently, such inequalities were
extended in a suitable modified form to some continuous time random walks on graphs in
[ALOO], to the Poisson point process in [AL00] and [Wu00], and to normal martingales in
[Pri00]. Tt is then quite natural to ask if such inequalities hold for diffusions with jumps. In
this direction, we are interested in particular Lévy processes (X;);>o on R? with infinitesimal
generator L of the form

L:=0cA+b-V+XK-1I), (1)
where (0, \,b) € R, x Ry x R? and K is defined for any f: RY — R by

(K@) = [ flaty)vidy)

where v is a fixed probability measure on R?. In other words, L acts on a smooth function
f:R? — R as follows:

(Lf)(z) =0 (Af)(@) +b- (V[)(z) + A /d(f(iﬁ +y) — f(x)) v(dy).
R
The process (X;);>o can be viewed as the independent sum X, = /20 B, + tb + Y;, where
(Bt)i>0 is a standard Brownian motion and (Y;):>o is a compound Poisson process with jump
kernel K and jumping rate A. In other words, Y; = Zy, where (Z,),en+ is a Markov chain
with i.i.d. increments of law v and (IV;);>o is a simple Poisson point process of intensity A



independent of (Z,)nen+. As for any Markov process, one can define the associated Markov
semi-group (Py)¢>o given by

Pi(f) (x) == E(f(X:) | Xo = x),

and the “carré du champ” operator I' given by
D(f)(x) = 1 (L() — 2 /L) ()
— VP +5 [ (o) - )P vidy)
R4

We establish modified logarithmic Sobolev inequalities for Py(-) () uniformly in z € R™ with
constant 2¢, as stated in the following theorem.

Theorem 1. For any t > 0, and any positive smooth function f : R? — R,

P,(flog f) — Pu(f) logPi(f) < 2t P, (FTf) | 2)

Notice that the constant 2¢ is not optimal when the jump part is not present (i.e. A=0)
and may be then replaced in this case by . When v is compactly supported, we are able to use
the techniques developed in [BLIS8] (see also [Led99]) to deduce the following concentration
result for Lipschitz functions of X;.

Corollary 1. Let (X;)i>o be the Lévy process on R? generated by (1). Assume that v is
compactly supported with supp(v) C B(0, K), then, for any t > 0, any r > 0 and any 1-
Lipschitz function f,

P1SX) ~ BFCG)] > 1) < 2exp (otog (14520 ) ). )

This inequality for the law of X; expresses a Gaussian concentration for small values of r
and a Poissonian concentration for large values of r. It gives exact confidence intervals for a
Monte-Carlo method, as presented in Section 4.

Finally, since (X;);>o has independent increments, inequality (2) can be tensorised to
cylindrical functions of the process (X;)i>0, as stated in the following theorem. It can be
viewed as an extension of certain results of [AL00] stated to derive local inequalities on path
spaces.

Theorem 2. Let (X;);>0 be the Lévy process generated by (1). For any smooth function F of
(Xey, s Xy,) where 0 =ty <ty < -+ <ty:

B(Flog F) ~ B(F)log B(F) <2 (1~ 1, 1) B (FFF) | ()
where )
L A 2
M) = o | V@) 45 [ (Fon)e) - F@)irdy)
and

FOTl(y)(x) = F(xlw"axifl’xi +y77xn+y)



1 Proof of Theorem 1

Towards the derivation of the local inequality (2), we introduce the Iy operator which is
constructed from L and T':

where T'(f,g) := (L(fg) — fLg — gLf))/2 for any smooth functions f,g : R — R. In the
sequel, the exponent () (resp. (@) always refers to the continuous part (resp. jump part) of
the generator (1). For example, I'(f, g) is the sum of

rY(f,9)(x) = o Vf(z) - Vg(z)
and of

2

At this stage, an easy calculus gives that,

D))= 5 [ (e 9) = Fa)ole -+ 1) = gla)) vldy).

Lf = LV(f) + B2(f) + oA / 9SGt ) — VAP uldy),

where IV f := o2 |[Hess(f)||? and

)\2

LY (M) =75

[ vy 2) = flat ) = Fla+ 2) + 1@ vldyode)

One can notice that I is always non negative, which is a general property of Markov processes.
On the other hand, the positivity of I3 yields local Poincaré inequalities for Py,

P.(f?) —P(f)’ < 2tPy(Tf). (5)

More generally, the celebrated Bakry—Emery criterion Iy > pI' implies a Poincaré inequality
with constant p~! (1 — exp(—2pt)), cf. [Bak97]. In our case, since linear functions have a null
I; and a positive I', the best constant p is 0. Nevertheless, we are able to prove the more

precise bound
L >T(VT), (6)

which yields the local modified logarithmic Sobolev inequality (2), improving in this way the
local Poincaré inequality (5).

Proof of (6). The chain rule formula T (®(f)) = ®2(f) TV f and the Cauchy-Schwarz in-
equality yield the bound

iV >0 (V). (7)

Unfortunately, there is no chain rule formula for I'®. Nevertheless, we are able to show that
the bound (6) still holds. The quantity to estimate is given by :

C(VEF) @) =0 [V +5 [(VEF@ty) - VET@) vidy)




The triangle inequality yields for any « and (3

VTF(a) - VTT(B)|
< \/ 7|V f(a) = Vi@ + % / [Fla+2) = fla) = f(B+2) + [(B) v(de).

Hence, the second part of I‘(\/l" f ) (x) is bounded above by

2 [t - Vi@P vidy) + T (1) @)

On the other hand, the first part of I‘(\/I‘_f) (x) is equal to
o [VTO£(@) + A [V 1@ +9) = VF@) (o + ) - Fla) )|
4 T f(a) + T f()

The Cauchy-Schwarz inequality yields that the numerator of the latter is bounded above by

(y/I‘(l)f( )ZZHT + /TP f( \/QA /|Vfa:+y — V()] u(dy)) .

Again by the Cauchy-Schwarz inequality, this expression is bounded above by

VI f(z)
T f(x)

2
(T () + T 1 () o 1V +9) = Vi@ vidy
But now, observe that by virtue of (7),

2

o VT f(@)
4 T f()

—TO(VI®)(2) <GV (f) (),
and therefore the first term of 1"(\/ I'f ) (x) is bounded above by
(1) O)\
L ()= IVf$+y) V(@) v(dy).
Summarising, we get that I'(y/T'f)(z) is bounded above by

L (N@+ L (N@ oA | VI +y) = V@) vidy)

which is exactly Ix(f)(z). O

For the sake of completeness, let us recall the derivation of (2) from (6), which is taken
from [ALOO].



Proof of (6) = (2). Since Py(flog f) — Pi(f)log P:(f) = a(t) — «(0), where
a(s) == Py(P;_flog P, [)
for any s in [0,¢], we just have to control o/. With the notation g = P;_,f, we get
o/(s) = Py(L(glogg) — (1 +log g)Lg) .
Now, L(glogg)(x) — (1 +log g(z))Lg(z) is equal to

Vg(z)|?
AL 3 [tate -+ lioggto +) ~ ogala)] ~ laa + ) = g(o)]) vldy).
Then, using the inequality logb — loga < (b — a)/a, which is true for a,b > 0, we get

T
L(glogg) — (1 +logg)Lg < 2 79,

(notice that the absolute constant 2 above may be removed when there is no jump part, i.e.
when A = 0, and thus, the preceding inequality is not optimal in the continuous part.). As a

consequence,
PPtsf)
Pt—s.f .

At this step, we need a commutation relation between vT and P,. Consider the function §

defined on [0, t] by:
B(s) =P, (VTP f).

Then, with the notation g = P,_,f, its derivative is equal to:

5) = P(L(VE9) - STl

_ Ps(ﬁ [2\/I‘_gL<\/I‘_g) - 2F(9,L9)D
Ps(% [Fzg - F(\/F_9>D > 0.

Therefore, the function 3 increases

VIPT <P, (VTT).

This commutation relation provides:

o/(s) < 2Ps<

o(s) < 2P8<(Pt—s(ﬂ_f))2) |

P, sf
At last, the Cauchy-Schwarz inequality
(P X)? S P y(X?/Y)P_(Y)

o (5) < 2Pt(r7f> |

which achieves the proof. O

leads to



Remark 1. Notice that it is perhaps more easy to derive the I, bounds separately:
) > r<1>< F<1>> and L2 >1® (\/ 1“@)).

This yields to the following local inequalities for any ¢ > 0 and any smooth f : R? — R:

NN

Ent(f(W,)) < tE( (Wt>>,

and

)
Ent(f(Y;)) < QtE(Fff(Yt)),

where Ent (F) := E(F'log F') — E(F)log E(F'). The first one, which concerns the Brownian
motion W, := /20 B, + tb, is well known and can be viewed as a direct consequence of
the logarithmic Sobolev inequality for the standard Gaussian measure. Since (X;):>o is an
independent sum of the Brownian part (W;):>o and the Poisson part (Y;):>o, the couple of
inequalities above gives by tensorisation

Ent(f(W,,Y;)) < tE(ﬁ(Wt, Y,) +2 F(;)f

Finally, the latter yields (2) by taking f(z,y) of the form f(z + y).

<Wt,Yt>).

Remark 2. One can ask if the bound (6) holds when b is not constant, for example when
(X¢)i0 is the Markov process generated by A — VU -V + X (K — I). In this case, (X;)i>o is
not the independent sum of the diffusive part and the jump part. The additional term in I3 is

(5 fa), Hess(U)()V (@) + X [ V(o +5)(VU G +3) = VU@ (o +3) = F(@) ).

Unfortunately, even in the case where U(x) = |z|*/2 and v = 8y, due to the presence of the
crossing term, the associated I3 operator can be negative. Notice that

1 [ Glren) — f@) i) = Vi(a) [ i)

Rd e—0t R4
and then, the jump part acts asymptotically like a constant drift in the generator. Hence, one
can see the jump part in general like a drift perturbation of the diffusive part of the generator.
The behavior of the local inequalities under bounded perturbations of a convex drift is still
an unsolved problem. On the other hand, one can ask if I; remains bounded below when the
jump kernel K (z) is not of the form §, . In this case, we have by denoting v, the probability
measure associated to K (z):

L@ f(z) = A 5 ) valdy) — f(),

and



and

e X /// F(2) = F(5) — () + F@) 1y (d2) va(dy) ve(du)

2 /[ s ()] vy (d2) v (dy) v ().

As we can see, 1‘2( ) is not positive in general. Nevertheless, when v, = 04, the bound
I‘2(2) > I‘(l)< I‘(l)> still holds, for any function z — «a(x).

2 Proof of Theorem 2

For simplicity, we give the proof for n = 2 and (¢1,t2) = (s,t). By denoting ®(u) := ulogu,
we have that E(®(F)) — ®(E(F)) is equal to
E[E(®(F) | Xs) — ®(E(F | X,))] + E(R(E(F | X)) — P(EE(F | X,))). (8)
In other words, Ent(X) = E(Ent(XY)) + Ent(E(XY)). If G.(y) := F(x,x + y), we have
by virtue of (2),

E(D(Ga(Xi-0))) — P(E(Ga(X,_.)) < 2(t — s) E( % )

But now,
A
T(G.)(y) = o |0 F(z,z + y)\2 + B / |\F(r,24+y+2)— F(z,z+ y)]2 v(dz).
Rd

Therefore, since X; = X, + X; — X, where X; — X, has the same law than X;_, and is
independent of X, the first term of (8) can be bounded above as

BE((F)| X.) - oE(F | X)) < 20— 9 E( ).

On the other hand, if we define H;_4 by
Hy s(x) =E(F(z,x + X)),
we have by virtue of (2),

E(®(H,—s(X,))) — D(E(H,_(X,))) < st(%)

Now, the Cauchy-Schwarz inequality E(Z)* < E(Z%/Y)E(Y) gives,

(THy_s)(x) = o [E( F(x,z + Xi—s) + 0o F(z, 2 + X4 S))]2

+ A /Rd[E(F(x o+ 2+ X)) — Fo, o+ X)) v(dz)

2

2

|01 F(x, 04+ Xi—s) + 0o F(x, 2+ X)) H, ()
F(l’, T + ths)

A |F(z+ 2,2+ 2+ Xi_y) — Flz,z + X,_y)|?
— E H; dz).
2 /Rd ( F(z,z+ X;_) o-s(@) V()

Therefore, the last term of (8) is bounded as

B(B(E(F| X)) - S(E(E(F| X)) < 255~ ).

This achieves the proof.

<oE

~




3 Proof of Corollary 1
For any smooth function f : R? — R, one have by the definition of I:

I'(ef)(z) = ale(I)|Vf|2(x) + % e2f(m)/ (ef(”y)_f(m) - 1)2 v(dy).
Rd

Hence, if || f||Lip < o, we get

T €f x A x x —Jz 2
( if )>(9€) < ga?e/® + 2o )/ (SE1@ 1)y (dy).

Rd

Now, the inequality (e* — 1)? < u?e? yields,
f 2
<F(i ))(x) < [aoﬁ + ;\K2 2 2aK:| f@) < < (U+)‘12( >a262Ka f@)
e

Therefore, by virtue of (2), we have obtained that for any smooth Lipschitz function f such
that | lup <

E(f(X)e! ™) —E(f(X))E (/X)) < Ba) E(e/),
where N
B(a) := 2t (O‘ + 5 )04262K°‘ =: Aa’ePe.
This inequality is known to give the desired concentration bound by the classical Herbst’s
argument, cf. [Led99, Cor. 2.12]. Namely, for any 1-Lipschitz function g, let
H(B) = 57 B(e#0),

Now, the previous inequality can be simply rewritten as H'(3) < B(8)/3?. Since H(0) =
E(g(X¢)), we get

E(e9) < exp <5E( (X)) +ﬁ/ 5 du)
u
= exp (BE(9(Xy)) + BAB™' ("7 — 1))
This yields by Chebychev’s inequality,
P(g(X,) — E(g(X2)) > ) < exp (—Br + ABH (e — 1)),
The desired result follows by choosing 3 = r(4A4)~! when r < 4AB~!, which gives

exp (—ﬁr + BAB™ (PP — 1)) < exp ( Or + 2A62) exp ( 8751)’

and 8 = B~ 'log(Br/(2A)) when r > 4AB~!, for which

B
exp (—ﬂr + BAB™ (PP — 1)) < exp (—% log 2;;)

Remark 3. Actually, the compact support hypothesis for v can be relaxed, but the concentra-
tion inequality is then different. More precisely, one can take

A
B(u) := 2t u* (a + 5/ ly| 22l y(dy)).
Rd

This gives various concentration inequalities [Led99], depending on the behavior of v at infinity.

Notice that ° B(s) \
8 o
/ 5 ds =200t + 0 /d|y|(€2 lyl _ 1) v(dy).
0 R

S



4 Application to the Monte-Carlo method

As we said, the process (X¢);>o can be viewed as the independent sum

Xy =V20 B, +th+ Y,

where (By);>0 is a standard Brownian motion and (Y};);>0 is a compound Poisson process with
jump kernel K and jumping rate A. This gives a way to simulate X; for any time ¢, but in
general, the law of X, is not known explicitly. Therefore, by virtue of the law of large numbers,
E(f(X;)) can be approximated by the empirical mean

(XY @) o FE)),

n

where Xt(l), e ,Xt(") are n i.i.d. copies of X;. The problem is then to control the error
in terms of all the parameters A\, o, v, t and n. The usual methods used in practice are
asymptotic (CLT or LDP) or badly depend on n and on the variance of f (Chebychev’s or
Berry-Essen’s bounds). In contrast, when f is Lipschitz, (2) gives ezact confidence intervals
for this approximation method, as stated in the following theorem. Moreover, n can be clearly
chosen in a sharp way.

Theorem 3. Let f : R? — R be an a-Lipschitz function and (X;);>o be the Lévy process
generated by (1), where v is compactly supported with supp(v) C B(0, K). Then, for every
t>0,r>0,neN*

w(tgg;fufh—Eunm»\>r)s;z@m(—i%gmg(r+a£§}%%5))

where Xt(l)7 e ,Xt(n) are n i.1.d. copies of X;.

Proof. The proof is based on the tensorisation of (2), which yields an inequality of the same
type of (2) with the same constant for the probability measure £(X;)®" on (R?)®" with the
sums of the I' operators on the n coordinates. The desired result follows with an argument
similar to the proof of Corollary 1. ]

5 Simpler and stronger

Let Pi(f) (z) := E(f(X;) | Xo = x) where (X;):>o is the Markov process with infinitesimal
generator L given by

@ﬁurzxfl%ﬂmuuw,

R4

where Dyg(x) := f(x+vy) — f(z) and v is a Lévy measure (i.e. fRd(|y]2 A1) v(dy) < 4+00). We
have for any ¢t > 0 and any f : R — R with f > 0:

Pi(foz) = P g Pif) = alt) = a(0) = [ o/(s)as.

where a(s) := Py(P,_s(f) log P,_s(f)). But now o/(s) = Ps(L(glogg) — (1 + log g)Lg) where
g :=P,_,(f). At this stage, we notice that

L(glogg) — (1 +logg)Lg = A/ [Dy,®(g) — @'(g)Dyg] v(dy),

Rd

9



where ®(u) := ulogu. But D,®(g) — ®'(9)D,g9 = ¥(g,D,g), where

U(u,v): = d(u+v) — ®(u) — d'(u)v
(

u+ v)log(u + v) —ulogu — (14 logu)v,

for any (u,v) € R? with v > 0 and u + v > 0. Hence, by the Fubini Theorem,

() = A [ PuW(o.D,0) wd)

Now, since g = P;_,(f) and since the process have independent increments, we have D, g =
D,P,_s(f) = P._s(Dyf). Then, by the Jensen inequality for the bivariate convex function ¥
and the probability measure P;_¢(-)(z) = L(Xi—s | Xo = 2):

\Ij(ga Dyg) = \Ij<Pt—S<f) 7Pt—s(Dyf>> < Pt—8<\11<f7 Dyf)) )
Hence, we have:

() <A [ PuPL((ED) vldy) = A [ POV, ) vidy).

Therefore, again by the Fubini Theorem:

@ <A [ oD van).

Finally, we have:

P(flog )~ P og ) < MR [ WD, 0 wla) ).

This inequality gives two bounds in terms of (D, f)?/f and D, f D, log f since we have

U2

U(u,v) < — and  ¥(u,v) < v(log(u+v) —logu).
u

In other words:

2
P(flog /) — Pu(f) log Pu(f) < AP, ( [ i ((D;f S D,fD,log f) v(dy)) .

Notice that T'f = 3 [o.(Dyf)? v(dy).
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