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Exponential contraction for the McKean-Vlasov type 
Langevin dynamics with Levy noises

王健 福建师范大学

【摘要】By the probabilistic coupling approach which combines 
a new refined basic coupling with the synchronous coupling for 
Levy processes, we obtain explicit exponential contraction rates 
in the standard   -Wasserstein distance of the following  Langevin 
dynamics               of McKean-Vlasov type on      :

where             ,                   and                        are two globally 
Lipschitz continuous functions, and                 is an       -valued pure 
jump Levy process. The proof is also based on a novel distance 
function, which is designed according to the distance of the 
marginals associated with the constructed coupling process.
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