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Abstract

We consider a continuous-time Robbins—Monro-type stochastic approximation pro-
cedure for a system described by a (multidimensional) stochastic differential equation
driven by a general Lévy process, and we find sufficient conditions for its convergence
in terms of Lyapunov functions. While the jump part of the noise may spoil conver-
gence to the root of the drift in some cases, we show that by a suitable choice of noise
coefficients we obtain convergence under hypotheses on the drift weaker than those
used in the diffusion case or convergence to a selected root in the case of multiple
roots of the drift.

Keywords Stochastic approximation algorithms - Robbins—Monro procedure -
Lévy-driven stochastic differential equations
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1 Introduction

Stochastic approximation algorithms concern convergence of sequences (Y;,) of ran-
dom variables defined recursively, i.e., by a stochastic difference equation Y, =
Y, + a, U, where U,,’s represent noisy observations and the step sizes o, > 0 satisfy
suitable smallness assumptions. Originally proposed as a tool for finding a root of
a function (the Robbins—Monro procedure) or its minimum (the Kiefer—Wolfowitz
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procedure), these algorithms found various applications in optimization and machine
learning. See, e.g., the books [2—4, 7, 13, 14] for a thorough discussion of various
aspects of stochastic approximation algorithms and their use. (Let us mention also [8,
Chapter 8] for very recent applications to variational inequalities with random data.)

Nevel’son and Khas’minskii developed a continuous-time approach to stochastic
approximation, which in the case of the Robbins—Monro-type procedure leads to a
stochastic differential equation

dY, = a(t)(R(Y,) dt + o (1, Y;) dW;) (1)

driven by a Wiener process W. Having advanced tools of stochastic analysis at their
disposal—in particular the Lyapunov functions method from the stability theory of
stochastic differential equations—they showed that sufficient conditions on coeffi-
cients of (1) implying convergence of its solutions almost surely as ¢ — oo to the
(unique) root of the drift R may be found and proved in a straightforward and trans-
parent way. See their book [21] for a systematic development of these ideas and, for
example, the papers [6, 11, 22] and the book [12] for further results on continuous-time
stochastic approximation.

As discrete-time systems indicate, it is reasonable to consider more general driv-
ing noises in Eq. (1). Stochastic recursive procedures described by equations driven
by semimartingales were considered by Mel’nikov [20] and Lazrieva et al. [15-18].
Precise statements of their results are rather technical, but roughly speaking, the mar-
tingale part of the driving noise is a locally square integrable martingale or a random
measure like a compensated Poisson random measure; proofs in these papers are based
on results on convergence of semimartingales. A number of results concerning equa-
tions driven by square integrable processes with independent increments are stated in
the book [12]; proofs, using Lyapunov functions techniques, are given, however, only
in the discrete-time case.

In our paper, we shall study equations of the type (1) but driven by a general
(multidimensional) Lévy process. Owing to the Lévy-It6 decomposition, such an
equation may be written as

dx, = a(t)(R(X,) d + o (1, X;) dW, + f H(X,_,y) Ndt, dy)
{lyl<e}
' @
+[ K@ Nana).
{lyl=c}

where N and N are an uncompensated and a compensated Poisson random measures,
respectively, and W is a Wiener process. Compared with the available results, we admit
a non-compensated Poisson process as a driving noise and essentially no hypotheses
of the L2-integrability type are needed. Employing the Lyapunov functions approach,
we generalize results on convergence of the Robbins—Monro procedure from [21] to
Eq. (2). It may look odd that the noise in Eq. (2) is not centered since then the last
term on the right-hand side influences the drift R (e.g., if ¢ is changed) and hence
also its roots. Indeed, it may happen that solutions of (2) converge to a given point
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which, however, is not a root of R. Nevertheless, a nontrivial class of coefficients H
and K exists such that solutions to (2) converge to the root of R under conditions
weaker than those used in the diffusion case (1) as no monotonicity-type hypotheses
are needed. Moreover, in the case of a drift with multiple roots, by choosing K in a
suitable way we may select a unique root of R the solutions will converge to. Again, in
the diffusion case the behavior is different. In Remark 4.1, we discuss the differences
between behavior of solutions to (1) and (2) in detail.

Let us note that the coefficients H and K is (2) are defined on disjoint sets R>g x
R™ x {]y| < ¢} and R>g x R" x {|y| > c}, respectively, so we may—and will—treat
them as restrictions of a single function defined on R>o x R” x R". This convention
simplifies the form of the It6 formula.

In the next section, we introduce the equation we deal with precisely and we state
the Itd formula in a form required in our proofs. In Sect. 2, the main results are proved:
Theorem 3.1 giving general sufficient conditions for convergence of solutions to a
stochastic differential equation driven by a Lévy process to a singleton and its Corollary
3.1 concerning the Robbins—Monro procedure, i.e., the problem (2). In Sect. 3, we show
how to apply these results to particular systems.

In the rest of this section, let us introduce some notations to be used in the sequel.
We set R>g = [0, 00) and R = (0, 0c0). By R™*", we denote the space of all m x n
matrices with real entries. If A € R"™*", then AT e R"*" is the transpose of the matrix
A. Further, we denote by %5 (R™; R¥) the set of all bounded continuous R¥-valued
functions on R, and by || - ||« its norm, i.e., |u#|loc = suppm |u|. Let %2 (R™) be the
space of all continuous real-valued functions on R™ having two continuous derivatives,
and let the first and second Fréchet derivatives of V € €2(R™) be denoted by DV
and DV, respectively.

2 Preliminaries

Let m, n € N and suppose that Borel functions
FiRs o xR" — R", g: Ryo x R" — R™", H: R59 x R" x R" — R,

and a Borel probability measure n on R” are given. We consider the equation

dX, = f(t, X;)de + g(¢, X;)dW, + / H(, X,—,y) N(dt,dy)
{yeR"; |yl<c}
3)
+ H(t, X,—,y)N(dt,dy), =0,
{yeR"; |y|=c}
Xo~u,

for some ¢ € R. and a pair (W, N), where N is a Poisson random measure, N isits
compensated counterpart, and W is a Wiener process independent of N, see, e.g., [1,

Section 2.3.1]. More precisely, recalling that a Borel measure on R” \ {0} is called a
Lévy measure if
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f (IyI* A 1) v(dy) < o0
R\ {0}

we define a solution of (3) as follows.

Definition 2.1 A triplet ((£2, .#, (%1):1>0, P), (W, N), X) is called a solution to Eq.
(3) provided

() (82, Z, (F)i>0, P) is a stochastic basis with a normal filtration (.%;);>0,
(i) W is an (%#,;)-Wiener process with values in R”,
(iii) N is an (:#;)-Poisson random measure N on R>¢ x (R"\{0}) whose intensity is
dr v(dy) for some Lévy measure v on R"\{0} and which is independent of W,
(iv) N = N —dtv(dy), and
(v) X is an R™-valued (.%;)-progressively measurable cadlag process such that the
distribution of Xg is i and

t t
Xt=X0+/ f(S,Xs)dS+/ g(s, X5)dW;
0 0

t
+// H(s, Xy, y) N(ds, dy)
0 Jlyl<e)

t
—l—// H(s, Xs—,y) N(ds,dy) P-as.
0 J{lyl=c}

for all 1 € Rxo.

In paragraph (v) of Definition 2.1, it is supposed implicitly that all integrals are
well defined, that is,

t
[ e xor 1 xR+ [

|H (s, X, y)|2 v(ds)] ds < oo P-as.
lyl<c}

forall ¢ > 0.
Throughout the paper, we impose the following assumption:

Assumption 2.1 We shall assume that
/ |H(t,x,y)|> v(dy) < oo forall (r,x) € Rsp x R™ )
{lyl<c}
and the function

(, x) — o }IH(t,x,y)l v(dy) 5)
yl=c

is locally bounded on R>g x R™.

Now, let us set
¥ ={V e €*R™); DV € €,[R™;R™), D*V € G,@®R™;R™™)}  (6)

@ Springer



Journal of Optimization Theory and Applications (2023) 197:817-837 821

and introduce an operator .Z associated with Eq. (3) that will henceforth play a crucial
role. For V € ¥, we define

ZV:Rso x R" — R,

(13— (£(0. 0, DY)+ 5 T (00,007 DV (01500,

™)

+/ [Vx+H(,x,y) = V(x)
R™\{0}

— <) W{H . x, y), DV ()] v(dy).

Using hypotheses (4) and (5), we can check easily that the definition of . is correct,
see analogous considerations in the proof of Proposition 2.1.

Remark 2.1 (a) Assumption (4) canbe omitted if we define £’V as a function on the set
{(t, x) € R0 x R™; the right-hand side of (7) makes sense}. It is a direct conse-
quence of the integrability condition in part (v) of Definition 2.1. We only adopted
(4) so that the formulation of our main results may be more straightforward.

(b) On the other hand, (5) is important and cannot be dispensed with easily. In a
companion paper [19], related results on stability of solutions to (3) are obtained
under a weaker hypothesis that

(t,x) —> / |H(t, x,y)|” v(dy) islocally bounded on R x R™ (8)
{lyl=c}

for some p € (0, 1). The same choice is possible in the present paper. Under (8),
we have to restrict ourselves to a narrower class of Lyapunov functions than ¥,
proofs become rather complicated while the gain is not very impressive: the final
criterion for convergence of the Robbins—Monro procedure remains almost the
same. That is why we opted for (5).

Using the operator .2, we can state the It6 formula for smooth functions of solutions
to (3) in a suitable form.

Proposition 2.1 Assume that V € ¥ and X solves (3), then

dV(Xy) = 2V, X)dt + (g(t, X" DV(Xy), ) dWy
+/{‘ ‘ }[V(x,_ + H(t, X;—, ) — V(X;-)] N(dt, dy)
yi<c

©)
+/{‘ VK H G X ) = Vo] Vna
ylz=c

—/{‘ ‘ }[V(X,+H(t,x,,y))—V(x,)]v(dy)dr.
yl=c
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Proof By [1, Theorem 4.4.7], we have

1
dv(X) = ([ X0, DV (X)) + 5 Tr (800, X7 D2V (X))gr, X)) ) dr
+ (gt X)T DV (X)), ) dW,

+ /n | }[V(Xl_ + H(t, X;—, ) — V(X,-)] N(dt, dy)
yl<c

(10)
+/{| [Ven s HE X - v
yl<c
—(DV(X), H(t, X;, y))] v(dy) dt
+/{| | }[V(X,_ + H(t, Xi—, y)) — V(X;-)| N(dt, dy).
ylze
Now adding and substracting
t
[ [ vt s e = vl v ds (an
0 Jlylzc}

to the right-hand side of (10) we obtain the formula (9) provided (11) is well defined
for every t > 0 [P -almost surely. However, realizing that 6 —— V(x + 60 H(s, x, y))
is a smooth function on [0, 1] and invoking boundedness of DV, we get

/{ | .}]V(x+H(s,x,y))— V(x)| v(dy)

a /{y|>c}

< ||DV||OO/ |H (s, x, y)| v(dy)
{ly[=c}

1
/ (DV(x +6H(s, x, ), Hs, x, y))d6| v(dy)
0

for all x € R™ and s € Rxp. Hence,
t
/ f |V(Xs + H(s, X5, y) — V(X;)| v(dy)ds < oo P-as.
0 Jlylze}

follows by (5) since the paths of X are locally bounded. O

3 Main Results
In this section, we first state a criterion based on Lyapunov functions for a solution to

(3) to converge to a given point of the state space R™. The following theorem and its
corollary generalize results from [21] to equations driven by Lévy processes.
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Theorem 3.1 Let Assumption 2.1 be satisfied and let there exist xo € R™, a mea-
surable function ¢: R™ — Rso, a function V € ¥, and measurable functions

o, y: Rsg — R such that
(HI) either

inf @x)>0 foralle >0

|x—xo|=¢

or

12)

lim V(x) = +o0 and inf ¢x) >0 forallo>e¢ >0, (13)

|x|—00 o0=|x—xo|>¢e
(H2) V(x0) =0,V € L'() and

inf  V(x)>0

[x—xo|>¢

forany e > 0,
(H3) o € L} (R>0) \ L'(R>), ¥ € L'(R>0) N ¢ (R>0) and

LVt x) = —a@®)ex) +yO)A+V(x)

forallt > 0 and x € R™,
Then, any solution (2, 7, (%), (W, N), X) to (3) satisfies

Iim X; =x9 P-a.s.
—00

Proof Let us set
o0
&(1) = exp </ )/(r)dr), t € Rxo,
t

and

(14)

5)

(16)

Ui, x)=E@)(1+V(x)) =exp (/ y(r)dr) (1+Vx), ¢ x)eRsoxR™.
t

Step 1 We establish convergence of V(X;) as t — oo. To this end, we first show that

(U (2, X)) is a supermartingale. Define

! =inf{t > 0:|X;| > n},

n

t
tnz =inf{t >0: / |g(s,XS)|2 ds > n}
0

w

L=t ATPAT

t
T, =inf[t >0 :/ / |H(s,Xs,y)|2v(dy)ds > n}
0 JHiyl<e}

7)

@ Springer



824 Journal of Optimization Theory and Applications (2023) 197:817-837

for n € N. Obviously, 7,,’s are stopping times and 7, — oo P-almost surely as
n— oo.
By the product rule for semimartingales, we get

dU(t, X;) =1+ V(X)) de@) + &) dV(Xy), te€Rso. (18)

Hence, combining (9) and (18), we obtain for any n € N and ¢t € Rx¢ (fixed but
arbitrary)

Ut At, Xear) — U0, Xo)
Ty AL
= fo [+ V(X))E () +£(5)LV (s, Xy)] ds

AL
+/ £(s)(g(s, X)) DV (Xy), -)dW
0

TN\ ~
+/0 /{ | }f(s)[V(Xs—-l-H(s,Xs_,y)) — V(X)) Fds. dy) 1Y
yl<c

Tp N\
+/0 /{ | }S(S)[V(XS‘ + H(s, Xs—, y)) — V(X,-)| N(ds, dy)
yl=c
Tp N\
_ /0 /{ | }S(S)[V(Xs + H(t, X5, y)) — V(XX)] v(dy) ds.
ylzc

By the hypothesis (H3), we may estimate

Ty AL
/0 [(1 4+ V(X)E () + E()ZLV (s, Xo)]ds

Ty AL
= - 1+ V(X)) + %L, X))} d
/O EO{—y )1+ V(X)) + Z(s, X)) ds 0

Ty AL
< —/O §(s)a(s)p(Xy)ds
<0

as o and ¢ are nonnegative. Therefore, from (19) we get
Uty AL, Xrn/\t) —U(0, Xop)
WAL
< /O £(5)(g(s. X)T DV (X,). ) dW,
WAL ~
+/ / EG)[V(Xs— + H(s, X5—, y)) = V(X,-)] N(ds, dy)
0 {lyl<c} 2n
T, At
+/ / E®)[V(Xs— + H(s, X5—, y)) = V(X,-)] N(ds, dy)
0 {Iyl=c}

Y
_/0 /{ | }§(S)[V(Xs +H(1, Xy, ) — V(X)] v(dy) ds.
yize
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We aim at showing that the right-hand side of (21) is a martingale for any n € N. This
having been established we find that

E[U@ A tn, Xiar,) — U0, X0)] <0,
so we may apply the Fatou lemma and arrive at

EU¢, X)) =E lim U(t A1y, Xing,) <Iiminf EU(t A 1, Xing,)
n—o0 n—o0

=EU(0, Xo)

—VlipR V(Xo) < 00
foreveryt € R>g,as V € L'(u). Using the Fatou lemma for conditional expectations,
we get in a completely analogous way that (U (¢, X;), t € R>g) is a supermartingale,
we skip the details.

Hence, now we fix n € N and we shall proceed with the terms on the right-hand

side of (21) separately.
First, since DV € 6, (R™; R™) by assumption we get

AT,
E / E){g(s, X DV(Xy), ) ds < 2DV |2 nt < 00
0
for all t € R>( due to the definition of tnz, so the stochastic integral

/0. n £()(g(s, X) DV (X,), -) AW,

is a martingale.
Similarly, the compensated integral

/0. /{ | }S(S)(V(Xs_—l-H(s,XS_,y))— V(X,_)) N(ds, dy)
yl<c

is a martingale, since proceeding as in the proof of Proposition 2.1 and invoking the
definition of 7. we get

IATy
E /0 /{.I | }|§(S)(V(Xs + H(s, Xy, y)) — V(Xx))|2 b(dy) ds
yi<c

[AT,
= [
0 {lyl<c}

AT,
Sez“y”L‘annioEfo /{l TG0 vid) s
yl<c

< ez\lyl\Ll ||DV||gont

<0

1 2
/é(s)(DV(XX+0H(s,Xs,y)),H(s,XS,y)>d9 v(dy)ds
0
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for every t € Rxo.
Finally,

tAT,
E/o /{I | }|%'(S)(V(Xs+H(S, X, ) — V(X)) |v(dy)ds
yl=c

AT,
=)
0 {lyl=c}

AT,
<Vl | DV E / / |H (s, X5, )| v(dy) ds
0 Jlylze}

1
/ E()DV(Xy +0H(s, Xy, ¥)), H(s, Xy, y))d0| v(dy) ds
0

< o0

for all t+ € R>o owing to (5). Therefore, by the same argument as in [9, Lemma
11.3.1] (see the proof of formula (3.8) on page 62 therein) or by modifying slightly the
definition of 7,,’s and using [10, Theorem II.1.8] we have that

ATy
/0 /u g SOV K+ Hs, Xomy y) = VX)) N (s, d)
ylzce
_A n ‘/{l ‘ }S(S)(V(Xs + H(S, XS, y)) — V(XS)) v(dy) dS
ylze

is again a martingale.

Hence, the proof that (U (¢, X;)) is a supermartingale is completed. Since U (¢, X;)
is plainly nonnegative and right-continuous, the martingale convergence theorem
implies that there exists an integrable random variable Uy, € L'(P) such that
lim; 0 U(t, X;) = Uy P-a.s., whence it follows that

o
lim V(X,) = lim exp(—/ y(r)dr)U(t, X)) —1=Ug— 1=V (22)
—o0 =0 ¢

P -almost surely.

Step 2 Now we show that
litrggf |X; — x| =0 P-as. (23)
Let w € £2 be such that
| Xt () — x| > &

for some 79 € R>g and ¢ > 0 and all t > 7. If (12) is satisfied, then clearly a § > 0
may be found such that

(X (w)) = 6§ forallt > 1. 24)
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If (13) is satisfied, then note that by (22) we may assume that V (X, (w)) converges to
a finite limit as t — o0, so by the first part of (13) there exists a constant { = ¢(w)
such that

sup | X; (w)| = ¢.

>0

Hence, the second part of (13) implies that
eXi(w) = inf @x) =4
{zlx|ze

for some 6 > 0 and all t > 1y, that is, (24) again holds. Thus, we have
o
/ a(s)p(Xs(w)) ds = oo,
0]

1
because o € L,
that

(REO)\L1 (R>p). Therefore, (23) is established provided we show
o
/ a($)p(Xs)ds < oo P-as. (25)
0

As & > 1, we have

AT, ATy
/ w(s)p(X,) ds < - / [(1+ V(X))E(5) +£6).2V (5. X,)] ds
0 0

forallr € R>pand n € Nby (20). Using (19) together with the fact that the stochastic
integrals in (19) are centered and U > 0, we obtain

tAT, INTy
E / a()p(Xs)ds < —E f [(1+ V(X:)E () + E()LV (s, X)) ds
0 0

=E{U(0, X0) = U(t A Ty, Xin,)}
=EU(, Xo)

forall t € R>p and n € N, thus passing first n — oo and then t — oo and applying
the monotone convergence theorem twice, we find the estimate

E /ooa(s)(p(Xx)ds <EU(0, Xo) = " IL'E v (Xp)
0

the right-hand side of which is finite by (H2). We see that (25) holds true.

Step 3 It remains to show that

lim X; =x9 P-as. (26)

—00
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Suppose that @ € §2 is such that
| X1, (@) — x0| > &

for some ¢ > 0 and a sequence #, /' co. By the hypothesis (H2) of Theorem 3.1, an
n > 0 may be found for which

VX, (@) =7 27)

for every n € N. We shall show that then either

Jim V(X (@) = Voo (@) (28)
or
litrg ggf | X/ (@) — x0| =0 (29)

does not hold, where V, is defined by (22). Indeed, (27) together with (28) imply
that Voo (w) > 5. On the other hand, if (29) is satisfied, then there exists a sequence
rp /' 0o such that

lim X, (w) = xo,
n—0o0
hence, again by (28) and (H2),
Voo(@) = lim V(Xy, (@) =V (x0) =0,
n—

which is a contradiction. However, we have already shown that both (28) and (29)
hold for IP-almost all w € 2, which concludes the proof of Theorem 3.1. O

Now we focus on a particular case of Eq. (3) corresponding to the continuous-
time stochastic approximation procedure of Robbins—Monro type with a general Lévy
noise. Recall that in this setting we are looking for a stochastic differential equation
such that its solutions converge to a root of the drift R for a class of noise coefficients
as wide as possible. Namely, we consider the equation

dx, =a(z)(R(X,)dt+a(t, X,)dW;—}—/{l ‘ }K(X;_,y)ﬁ(dt,dy)
yl<c

+ / K(Xi—.y)N@rdy). 120 (30)
{lyl=c}

Xo ~ u,
with Borel coefficients

a:Rsp—Rop, R: R"—R", 0: Ryg x R" —R™", K:R" x R" — R"
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and a Borel probability measure p on R™. The driving noise (W, N) is the same as
in (3). Since the function K is independent of time now, Assumption 2.1 takes the
following form:

Assumption 3.1 We shall assume that
/ IK (x, y)|*> v(dy) < oo forallx € R"
{lyl<c}

and the function

/ |K (. y)|vdy)
{lyl=c}

is locally bounded on R™.

Let us state a result which one obtains applying Theorem 3.1 to (30).

Corollary 3.1 Let Assumption 3.1 be satisfied. Let there exist xo € R™, a function
V e ¥ N LY(w) with V(xo) = 0 and a measurable function ¢ : R" —> Rxq such
that

inf @) >0 forallo>¢>0 3D
0=lx—xo|=¢
and
lim V(x) = +o0, inf V(x)>0 foralle > 0. (32)
[x|—00 |x—xo|>¢

Assume further that « € € (R0, R>0) satisfies
o0 o0
/ a(r)dr = oo, / o*(r)dr < oco. (33)
0 0
Let there exist a constant K, € R>q and a function B € € (R>0) N L! (Rxo) such that
(R + / K (x,7) v(dy), DV () < (), (34)
{lyl=c}

Tr(d(t,x)TD2V(x)0(t,x)) < [(0(1 + V(x)) (35)
and
/ﬂ;"\{O}[V(x +aOK (x. ) = V() —aO[Kx, y). DV ()] v(dy)
<BO(1+ V) 56

forallx e R™ and t € Rxo.
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If (2, %,(%), (W, N), X) is a solution to (30), then
lim X; =x9 P-as. 37

—>0o0

Proof To see that Corollary 3.1 follows immediately from Theorem 3.1, it suffices to
check that the hypothesis (H3) is satisfied. However, the operator . associated with
(30) takes the form

a?(t)

ZLV(t,x) = oz(t)(R(x), DV(x)> + Tr(a(t, X)TDZV(X)U(Z‘, x))

+f [V +a@®K(x,y) — V(x)
"\ (0)

—a(O)1yjyj<c) V(K (x, y), DV (x0))]°(dy)
—a(Rw) + [ Ky, V)

{lyl>c}
a?(t)

Tr(o(t, x)" D*V (x)a (1, x))

+ /Rn\{o}[V(x +a()K (x, ) = V(x) —a@®)(K(x,y), DV(x))] v(dy)

forany x € R andt € R. ¢; the last term on the right-hand side is well defined owing
to Assumption 3.1. The assumptions of Corollary 3.1 thus imply that

LV (t,x) < —aB)px) + %(K,,az(t) +260)(1+ V().

Since (K, 0% + 2B) € Ll(Rzo) N € (R>p), the proof is completed. O

Remark 3.1 (a) As in Theorem 3.1, we may replace (31) and (32) with

‘ inf| (V(x) Ap(x)) >0 foranye > 0. (38)
X—X0|=€
(b) If the function
X —> (R(x) +/ K(x, y) v(dy), DV(x)>
{lyl=c}

is continuous on R and

(Reo + /{

K(x, y) v(dy), DV(x)> <0 forx # xo
Ivlzel
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we may set

o0 =~(Rw+ [ Kpvan DVe) xer.

{lyl=c}
then both (31) and (34) are satisfied.

If H =0and K = 0, then Theorem 3.1 and Corollary 3.1 correspond essentially to
[21], Theorems 3.8.1 and 4.4.1, respectively.

4 Applications

Sufficient conditions for convergence of a solution X of (30) to a point are given in
Corollary 3.1 in terms of a Lyapunov function V. Choosing a particular Lyapunov
function, we get more applicable criteria in terms of the coefficients of (30). If K = 0,
thenV = |- —xg |2 is a standard choice; however, in the general case, we must proceed
in a different way since we need a Lyapunov function belonging to the system 7.

Example 4.1 Let xo € R™ and let us set
V:R" — Rog, x —> log(1 + |x — xo|?).

Obviously, the Fréchet derivatives of V are given by

X — X0
1+ |x — xol
2 4

I —
1+ |x — xol? (1+|x_xO|2)

DV(x) =2

D>V (x) =

5 (x — x0)(x — x0) ",

for all x € R™ and thus V € ¥, furthermore, V (x) — 400 as |x| = oc.
Let Assumption 3.1 be satisfied and suppose that the coefficients o and K of (30)
satisfy the linear growth condition: there exists a constant L € R>¢ such that

o (¢, x)|? +/ K (x, )P vdy) < L(1+ [x]) (39)
R7\{0}
for all x € R™ and ¢ > 0. Denote by ¥ the function

ER" — R, x —> <R(x) +/ K(x,y)v(dy), x — x0>.

{Iyl=c}

Since

E(x) (40)

R K (x, dy), DV =T .. -2
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for all x € R™, (34) is satisfied with the choice

—> 2¢() 41)
T X -
¢ 1+ x — xoP?
The function ¢ defined by (41) surely satisfies (31) if £ is continuous and
E(x) <0 forall x # xp. 42)

If € is not continuous, it may be difficult to check (31) and a more feasible way may
be to strengthen (42) assuming that there exists > 0 such that

B(x) < —n|x — xo|> forall x € R™. (43)
In this case, we may set

2n]x — xo/?
14 |x — xo|?

obtaining a function that clearly satisfies (31). We claim that the other hypotheses of
Corollary 3.1 (in the version of Remark 3.1) are also satisfied.
For any x € R™, we may compute using (39)

Tr(a(t, x)TDzV(x)o(t, x))

-2 24 T, 2
T 14 |x = xo)? o) (l+|x—xo|2)2}a(t7X) (x = x0)|

2
< o t’x

44)
1+ |x]? (

1+ |x — xol?

|x0]?
=4L(1 —)
+ 1+ |x — xo|?

2L

<4L(1+ xol?)(1+ V()
and (35) follows. Finally, we verify that (36) holds with the choice g = 202 L(1 +

|x0|?). Using that log(y) < y — 1 for all y > 0 plainly and the definition of V, we
obtain

[Rn\{o}[V(x +a()K (x,y) — V(@) —a@®)(K(x,y), DV(x))] v(dy)

_/ [Iog(1+|x+a(r>1<(x,y>—xo|2>
R™\{0} 1+ |)C — )C()|2
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2a(t) <
1+ |x — xol?

1 / 2 2
< — |x —xo +a(®)K(x, y)|” — |x — xol
1+ |x — xo|? R"\{O}[

—2a(t)(K (x, y), x — x0)] v(dy)

=—Jﬁ@—7/ K (x. ) v(dy)
L+ |x — xo0l* Jro\(o)
1+ |x?

14 |x — xo/?
<22 (1) L(1 + |x0*) (1 4+ V(x)) (45)

K (x, ), x = xo] | v(dy)

<a?()L

forallt € R>p and x € R™. Note also that Assumption 3.1 clearly follows from (39).

Therefore, whenever a € € (R>g, R-0) obeys (33) and (W, N), X) is a solution

to (30), then X converges almost surely to xg as t — 0.

Remark 4.1 It should be stressed that under the hypotheses of Example 4.1 the point
xo € R™ the solution of (30) converges to need not be a root of the drift R; therefore, a
priori it might be misleading to speak about a Robbins—Monro stochastic approxima-
tion procedure. Let us discuss this problem more carefully: Our main positive results
are illustrated in paragraphs (d) and (f), while (c) contains a counterexample. In (a),
(b) and (e), particular cases related to hitherto available results are treated.

(a)

(b)

Assume that K = 0. Then, (42) reduces to
(R(x),x —xp) <0 forall x # xg. (46)
Hence, if R is continuous (which is arather natural assumption) we have R(xp) = 0
(as it is well known from the theory of monotone mappings, see, e.g., [5, Lemma
1] for a much more general result) and plainly x¢ is the unique root of R. If o
satisfies the linear growth condition and R is a continuous function such that (46)
holds, then
lim X; = x9 P-almost surely 47
—00
for any solution of the equation
dx, = a(t)(R(X,) dr + o (t, X,)dW,), Xo ~ 1. (48)
This is a classical result going back to [21].
If the driving Lévy noise has a purely discontinuous component, but there are no
large jumps, that is, v{|x| > a} = 0 for some a € (0, 00), then the results are

virtually the same as in the diffusion case. Indeed, if R is continuous, obeys (46),
and o and K have at most linear growth, then (47) holds for any solution of

dx, = a(t)(R(X,) dt + o (t, X,) dW,
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()

(d)

o KGewREan) Ko~w @)
lyl<a

Again, x is the unique root of R. Related results, obtained by different methods,
may be found in [15, 20].

In the general case K # 0 and v{|y| > ¢} > 0, the situation changes considerably.
This should not be surprising: the last term on the right-hand side of (30), that is,
the process

‘f/ K(X,—.y) N(dr. dy) (50)
0 Jlyl=c}

is not centered in general. Moreover, if we would like to keep the driving Lévy
noise in (3) but to use a representation with a different c it results in a change of
the drift (and, a fortiori, of the roots of the drift). Hence, Corollary 3.1 need not be
applicable to the Robbins—Monro procedure, as it implies convergence to a point
Xo such that R(xg) # 0. Indeed, if in the setting of Example 4.1 the function ¥ is
continuous and satisfies (42), then we only know that

R(%o)+f{| | }K(xOv)’)V(dy):O
ylze

The following simple example illustrates this phenomenon. Define the coefficients
R and K by

R:x+— A(x —a), K:(x,y)— B(x —0>b)

for some a, b € R™ and matrices A, B € R™*"™ such that A + B is invertible and
negative definite, and A(xp — a) # 0 where we set xo = (A + B)"'(Aa + Bb).
We can assume for simplicity that v{|y| > ¢} = 1. Then,

B(x) = <A(x —a) +/

{lylzc}
= ((A + B)x — (Aa + Bb), x — xo)

= ((A + B)(x — x0), x — x)

2
< —nlx — xol

B(x —b)v(dy),x — x0>

for some 1 > 0 and all x # xo, however, R(xg) # O.

Therefore, in the general case of (30) we must add the assumption R(xg) = 0 if
Corollary 3.1 is to be applied to stochastic approximation; for Egs. (48) and (49)
this is redundant. On the other hand, by choosing K in an appropriate way we may
obtain (47) under rather mild hypotheses on R. Let us assume that R(xp) = 0 and
R is Lipschitz continuous, denote by Lip(R) its Lipschitz constant. If K satisfies,
still in the setting of Example 4.1,

</ K(x,y)v(dy),x — xo) < —(Lip(R) + D)|x — xo|> forall x € R™,
{lyl=c}
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then Corollary 3.1 is applicable. In the diffusion case (48), the mere Lipschitz
continuity of R need not be sufficient for the convergence of the stochastic
approximation procedure. (Indeed, consider (48) with the choice m = n = 1,
R(x) =o(t,x) =xfor(t,x) e Ryo xR, V = |-, and a(t) = (1 +1)~!
for t > 0, then all assumptions of Corollary 3.1 are satisfied except the hypoth-
esis (34), R is plainly globally Lipschitz continuous having O as its only root,
nevertheless, a simple direct calculation shows that X; — oo P-a.s. ast — ©0.)
(e) If

/ K(x,y)v(dy) =0 forallx € R"
{lyl=c}

then the process (50) is centered and we see that any solution X to (30) con-
verges to the unique root of R under the hypothesis that R is a continuous function
satisfying (46) (and o and K has at most linear growth). This result may be com-
pared with theorems stated in [12] where equations driven by centered square
integrable processes with independent increments are dealt with. We do not need
L’-integrability, on the other hand sharper asymptotic results than mere con-
vergence almost surely are established in [12] at the price of more restrictive
assumptions on noise coefficients and the cumulant process of the driving Lévy
process.

(f) Finally, note that the hypotheses of Example 4.1 may be satisfied even if R has
multiple roots. The coefficient K then “selects” a root of R which a solution to (30)
converges to. This may happen only if a noncentered non-compensated Poisson
process is allowed as a driving noise. As we have already indicated above, large
jumps of the Lévy process virtually change the drift and, consequently, it is possible
that a solution to (30) no longer converges to some (or all) of its roots. Again, in
the diffusion case or for Eq. (49) the situation is completely different, see, e.g.,
[21, Chapter 5]. For example, let m = 1 and let o and K satisfy (39) and

X - / K (x,y)v(dy) < =2|x|> forall x € R.
{lyl=c}

Then, any solution to

dx, = ot(t)(sin X, dt +o(t, X,)dW,; + / K(X,_, y) N(dt, dy)
{Iyl<c)

+f KX, y) N(dr,dy), 120
{lyl=c}

Xo ~ 1,
satisfies

lim X;, =0 P-a.s.
t—00

(g) It is possible to allow coefficients K depending on time, i.e., defined on R X
R™ x R"™. If Eq. (49) is considered, that is, there are no large jumps, this change

@ Springer



836 Journal of Optimization Theory and Applications (2023) 197:817-837

results in a trivial modification of the assumptions. In the general case, however,
the hypotheses become cumbersome and thus we content ourselves with time-
independent K’s.

5 Conclusions

We extended a Lyapunov-functions-based approach to convergence of a continuous-
time Robbins—Monro procedure of stochastic approximation from diffusion processes
to systems defined by a stochastic differential equation driven by a general Lévy
process. While for a driving noise with small jumps only our results are essentially
comparable with available results (albeit our proofs are different), if large jumps are
allowed we showed that new phenomena may occur: the large jumps may force the
procedure to converge to a “fake root of the drift, on the other hand, if the noise
coefficient is properly chosen, we obtain convergence under hypothesis weaker than
those of the standard theory.
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