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1. Introduction

As fundamental stochastic models in probability theory, Markov processes are characterized by
the memoryless property and have been widely adopted to describe random evolutions in physics,
engineering, finance, and biology [9, 14]. The long-term asymptotic behavior of Markov processes
is a central research topic, where quasi-stationarity and quasi-ergodicity are two essential notions for
characterizing the conditional dynamical behavior of absorbed Markov processes [1]. As a generalized
and refined concept, quasi-mixing limits encompass quasi-stationarity and quasi-ergodicity, and thus
provide a more precise framework for understanding the long-term conditional asymptotic behavior of
Markov processes.

Symmetric Markov processes admit rich spectral structures, and ultracontractivity serves as a
crucial regularity condition that dominates their asymptotic properties [10]. Although researchers have
investigated the quasi-stationarity and various quasi-ergodic behaviors of symmetric Markov processes,
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the intrinsic connection between ultracontractivity and quasi-mixing limits remains insufficiently
explored. Against this background, we focus on the quasi-mixing limits of symmetric Markov
processes. Under mild assumptions, we prove that the intrinsic ultracontractivity of the transition
semigroup implies the uniformly exponential quasi-mixing ergodicity of the corresponding process.
As a by-product, we further establish several types of quasi-ergodic behaviors, including uniformly
exponential quasi-ergodicity, uniformly exponential fractional quasi-ergodicity, and uniformly mean-
ratio quasi-ergodicity with linear temporal scaling. The results enrich and refine the asymptotic theory
of ultracontractive symmetric Markov processes.

Let E be a locally compact separable metric space with a Borel o-algebra B(E) and m a positive
Radon measure on E with full support. Let (&, D(E)) be a regular Dirichet form on L*(E;m),
(- A, D(A)) be its generator, and {P, := e}, be its associated semigroup. It is then well-
known, cf. Fukushima and Oshima et al. [10, Theorem 7.2.1], that (&, D(&)) is associated with an
m-symmetric Hunt process X = (Q, 7, {F}1>0, {Xi}r20, {Py}xek, ). Here, { is the lifetime of the process,
ie., ¢ = inf{r > 0 : X, = A}, with A being the cemetery state, and P, is the initial distribution of X
from point x € E. The Dirichlet form provides the analytic framework for constructing the symmetric
Markov process, defining its generator —#A, and studying its spectral properties. It is the fundamental
tool that links the analytic properties of the semigroup {P;} to the probabilistic behavior of the Hunt
process X. Notice that such a Hunt process is unique up to a proper exceptional set NV. That is, if two
Hunt processes are associated with the same Dirichlet form (&, D(&)), then their transition functions
coincide on E \ N (see [10, Theorem 4.2.8]). Defining

Puf(x) = Eof(X)Lycgy = Exf(X), 120, xe EAN, f € B,(E),

due to [10, Theorem 7.2.1], the relation between {P,} and {#,} is given by the equation P, f = P, f m-a.e.
forallz > 0 and f € B,(E) N L*(E; m), where E, denotes the expectation corresponding the probability
measure P, B,(E) is the set of all bounded Borel functions on E. Here, we are interested in exploring
quasi-mixing limits of X, or alternatively mixing limits of X conditioned to never exit E. There are
three useful tools, namely quasi-stationary distribution, fractional quasi-stationary distribution, and
mean-ratio quasi-stationary distribution, whose precise definitions are given by Definition 1.1 below
(see Chen et al. [3,5], as well as Zhang et al. [16]), for describing quasi-mixing limits.

Definition 1.1. Let P(E) be the set of all probability measures on (E, B(E)) and P,(-) = fE P,(-)p(dx)
be the probability taken for X with an initial distribution p € P(E).

(1) u € P(E) is said to be a quasi-limiting distribution of X if there exists a p € P(E) such that

lim P, (X, € B|{ > 1) = u(B), B B(E). (1.1)

(i1) Foreach0 < a < 1, n, € P(E) is said to be an (a-order) fractional quasi-stationary distribution
of X if there exists a p € P(E) such that

lim B, (X, € B|{ > 1) = 7(B), B e B(E). (1.2)

(iii) v € P(E) is said to be a mean-ratio quasi-stationary distribution of X if there exists a p € P(E)
such that
imE,(L(B) | { >1t) = v(B), Be B(E), (1.3)
t—00
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where L, is the empirical distribution of X,

1 t
L(B) = ;f 15(Xy)ds, t> 0.
0

A basic and useful property of the quasi-limiting distribution y is P,(X; € - | { > ) = p for any
t > 0; therefore, u is also called the quasi-stationary distribution of X. Provided that 7, in (1.2) are
independent of a € (0, 1), 7, must be a mean-ratio quasi-stationary distribution of X by using Fubini’s
theorem and the dominated convergence (see Corollary 3.1(iii) below). In (1.1)—(1.3), we also say
that p is attracted to u, m,, and v, or is in the domain of attraction of u, m,, and v for the conditional
evolution. Furthermore, if u, m,, and v attract all initial distributions p € P(E), we then call that X
admits quasi-ergodicity, fractional quasi-ergodicity, and mean-ratio quasi-ergodicity.

Exploring the long-term behavior of Markov processes is of great significance to mathematical and
physical sciences (see e.g., [4, 13, 16]). For instance, the existence of quasi-mixing limits implies
the existence of the aforementioned three quasi-stationary distributions of the process, which reflects
the phase transition phenomena and is beneficial for understanding the large deviation principle of the
empirical measure, quasi-ergodic theorem, and conditional functional weak law of large numbers of the
process. Besides, Knobloch and Partzsch [12] proved that intrinsic ultracontractivity of the transition
semigroup suggests uniform quasi-ergodicity of its associated process; He and Zhang [11] found
that the absorbed Markov process fulfilling Champagnat and Villemonais [2, Assumption A] exhibits
uniformly and exponentially quasi-mixing ergodicity; Zhang et al. [16] studied the quasi-stationarity
and quasi-ergodicity of general Markov processes, but assumed that the underlying measure is finite.
It is noteworthy that [11,12, 16] do not specify a specific value for the exponential convergence rate of
the quasi-stationary distribution.

In this paper, we show that (intrinsic) ultracontractivity of the transition semigroup implies
(uniformly) exponentially quasi-mixing ergodicity of its associated process. As a corollary,
we demonstrate that the process exhibits (uniformly) exponential quasi-ergodicity, (uniformly)
exponential fractional quasi-ergodicity, and (uniformly) mean-ratio quasi-ergodicity proportional to
time. We emphasize, comparing to [11, 12, 16], that our proof is straightforward, and the exponential
convergence rate of quasi-mixing limits is determined by the difference between the higher order
eigenvalues (depending on the initial distributions, but it is at least of second order) and the first order
eigenvalue of the generator.

The paper is organized as follows: In Section 2, we collect all necessary notations, hypotheses,
and technical lemmas. In Section 3, we state the major results (Theorem 3.1 and Corollary 3.1). In
Section 4, we provide an illustrative example showing how the abstract theorem applies to a concrete
differential operator.

2. Preliminaries

To highlight our results, we first provide an overview of mathematical notations and impose some
hypotheses on {P,}.

Notation 2.1. The norm in the usual Banach space LP(E; m) is written as ||-||,m, | < p < oo; the scalar
product and norm in L*(E; m) are written as (-, ), || - |ln, respectively; (f,8)m or m(fg) will be used
to denote the integration of fg with respect to m if fg € L' (E;m); for a fixed f € L'(E;m), define a
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signed measure on E by (f - m)(A) = m(f1,), A € B(E); and we occasionally write some symbols by
selectively omitting their subscripts when there is no confusion, e.g., writing (-, ), for (,-), || - ll,,m for

-1l

Hypothesis 2.1. Suppose that for each t > 0, P, is a Hilbert-Schmidt operator and has a joint
continuous positive integral kernel p(t, x,y) on (0,00) X E X E, i.e.,

PLf(x) = f p(t, %) f)m(dy), f f Pt % yym(dxm(dy) < oo. @1
E EJE

Denoting the arithmetic square root of p(t, x, x) by b,(x), i.e., b,(x) := +/p(t, x, x). We also assume the
following:

(A1) Foranyt> 0, b, € L'(E;m) N L*(E; m).
(A2) Forany t > 0, there exists a positive ¢, < o so that p(t, x,y) > ¢;b,(x)b,(y) for all x,y € E.

Remark 2.1. e P, is ultracontractive if and only if b, € L*(E; m) for every t > Q.
o [fm(E) < oo, then b, € L*(E;m) implies that P, is a Hilbert—Schmidt operator and, moreover,
b, € LP(E;m) for all p € [1, oo].
e Condition (A2) implies (Al). In fact, (A2) is equivalent to intrinsic ultracontractivity; see Davies
and Simon [6, Theorem 3.2] and [7, Theorem 2.1].

A fundamental consequence of Hypothesis 2.1 is the following Lemmas 2.1-2.3, among which
Lemma 2.1(1)—(iv), Lemma 2.2(i), and Lemma 2.3(i) may be found in Davies [8, Theorem 7.2.5]
and [6, Section 2], Zhang et al. [17, Lemmas 2.1 and 2.2], respectively.

Lemma 2.1. Suppose that for each t > 0, P, is a Hilbert-Schmidt operator and has a joint continuous
positive integral kernel p(t, x,y) on (0,00) X E X E. Then, we have the following:

(1) A has purely discrete spectrum consisting of eigenvalues {4,})", with0 < A; < A, < -+ T +o0 and
there exists a complete orthonormal basis {¢,}," | of L*(E; m), where each A, is counted according
to multiplicity, ¢, € D(A) is a continuous function on E so that Agp, = A,p,,n > 1 and ¢, can
be chosen to be strictly positive on E.

(i1) Forallt > 0 and x,y € E, p(t, x,y) has the following representation:

pt,x,y) = > e Me(Dp),
i=1
where the series is locally uniformly convergent on (0,0) X E X E.
(iii) b, is a continuous function in L*(E;m) and |¢,(x)| < e""*b,(x) foralln > 1, x € E and t > 0.
(iv) For each x € E, b,(x) and e"“'’b,(x) are analytic, logarithmically convex, monotonically
decreasing functions of t.
(v) Foranyt > s > 0, we find

le" p(t, x,y) — 1(X)p1 ()] < e e™ D (x)by(y), x,y € E.

Proof. To verify Lemma 2.1(ii1), applying Lemma 2.1(i1) with y = x yields

(o)

pit,x, 0 = ) e Mpi(x).

i=1
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Since b,(x)* = p(t, x, x) and all terms are nonnegative, foralln > 1, x € E, and > 0,
e, (x)* < bi(x)*.

Multiplying by e*’ and taking the square root gives rise to
len(2)] < b, (x).

The continuity of b, in L2(E; m) is obvious by (2.1), Lemma 2.1(i) and (ii).
To build (v), on account of Cauchy-Schwarz inequality, we have

A1 (T+5)

le p(T+ 5,5 — e1(x0)e1(y)]

=| e g ()
i=2

(o) 1 (9

S[ZZ —(Ai=A1)(T+5) Z(x)] [Zz —(Ai=A1)(T+5) 2@)] (2.2)

IA

1 1
[Z —(Ai=A1)s 2(x)e (D= /l])T:IZI:Z —(Ai=A))s 2(y)e (12—11)7]2

i=1 i=1
=elSe™ (AZ_A')TbS(x)bS(y), 7,§>0, x,y€E.
Letr > s > 0 and insert 7 = ¢ — s into (2.2), (v) follows. O
Lemma 2.2. Assume (Al). Then, we have the following:
(1) Foreacht >0, x € E and f € LP(E; m) with p € [1,00], P,f(x) has the following representation:

[0e]

P = [ pexnfomn = Y e e,

i=1

where the series converges absolutely and uniformly in (t, x) € [€,0) X E for any € > 0, and P, f
has a bounded continuous version.

(11) Foranyi>1,t > 0and p € [1, o], we have b,, p; € LP(E; m).

(ii1) Foranyt> s >0, p € P(E) and f € LP(E; m) with p € [1, co], we find

o' P,f) = p(e) (@1, Pl < €™ p(b ) Ibglle 11l (2.3)

where p* denotes the conjugate exponent of p, i.e., p* :=p/(p—1)if p>land p* =0 if p=1.

Proof. The item (ii) is proved by the interpolation inequality and Lemma 2.1(iii). To build item (ii1), by
Lemma 2.1(v) and Holder’s inequality, for any t > s > 0, p € P(E) and f € LP(E; m) with p € [1, 0o],
we deduce

lo(e""P.f) — p(@1)(1, Pl
: fE ("' p(t, x, ) = e1(X)e1() f()p(dx)m(dy)
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SfEfEle/llfp(t,X,y)_Qol(X)(,Ol(y)”f(y)|p(dx)m(dy)
Seﬂzse_(/lz—/ll)tffbs(x)bs()/)|f(y)|p(dx)m(dy)
EJE

_ s Gl ( f bs(x)p(dx)) ( f bs(y)lf(y)lm(dy))
E E
=e" e p (bl 1£1,.

Lemma 2.3. Assume (A2). Then, we have the following:

(i) There exists a decreasing function ¢, < oo such that |@,(x)| < &e W (x) foralln > 1, x € E
andt > 0.
(1) Foranyt > s> 0and x,y € E, we have the estimate

le p(t, x,y) — @1(X)p1 ()] < ;2R g () (),

which in turn leads to, for any f € LP(E;m) and p € P(E),

lo(e™" P.f) — pe1)(f> ¢1)
<gcPe” W o0 (@1, | 1)
<c;2e I o |l L1, p € 1, 00].

Proof. (A2), Lemma 2.1(iii), and (v) prove (ii) since

010 =" (p(s, -, ), 01) = e b (V)(by, 01) = e b (v) (@1, p1) =" Peby(y), s>0, y€eE.

3. Major results

In this section, we present the major results. The following theorem states that X possesses
(uniformly) exponentially quasi-mixing ergodicity under (A2) or (Al).

Theorem 3.1. Let (&, D(E)) be a regular Dirichet form, {P,} be its associated semigroup, and X be its
associated Hunt process.

(1) Assume (Al). Then, there exist two probability measures v := gof -mand u = ¢ - m/||e1|l; such
that for all p € P(E),

lim e qup (B (14(Xu)15(X) | £ > £) — v(A)u(B)|
[—0co (A,B)EB(E)xB(E)

= sup |D(o,k,@,A,B)|, a:=an(l—-a), O<a<l,
(A,B)EB(E)XB(E)
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where k is the multiplicity of an eigenvalue A,, ®(p, k, @, A, B) is finite and equal to

S‘l (o114, )u(B)p(p;)
=2

] 1/2

pler1) ’ Fra<l/z

i (ila, 1)(L, 1) a1
£ el ’
i (1 Las @)[B)p()llprll + (Lg, p)p(p1)] Foa=1p
s (@)l ’ '

That is, the quasi-mixing limit of X exists and attracts exponentially (not necessarily uniformly)
all p € P(E). In this case, we also call that X has exponentialy quasi-mixing ergodicity.

(11) Assume (A2). Then the attraction in (1) is uniform and exponential in p € P(E). In this case, we
also call that X has uniformly and exponentially quasi-mixing ergodicity.

Proof. (1) Forany A, B € B(E) and 0 < a < 1, by the Markov property of X, we discover

Bo[1a(Xa) Lp(X) Ly
=E[E(L1a(Xa) 1a(X) Ly | Far)]
=E{1a(Xar)Bx, [15(X1-0))]}
=P, A1aPu_aylp}(x), t>0, x€E.

3.1

Thanks to the semigroup property of {P,}, (3.1) and Lemma 2.2(i), we see that for all p € P(E), 0 <
a<landt>0,

B[ 14(Xa)1p(X)) | £ > 1] = v(A)u(B)
_p(Pu(14P,_y/ 1)) — p((A)u(B)P, 1)
- p(P,1)
pIE, e W[, MO P Ty — v(A)u(B)e D P, 11, 01} (3.2)
- p(et'P,1)
P2, e W= AE=an (o o) (@i 14, 1)1}
p(eh’P1)

+

To find a specific expression of @, we prepare the following notations and inequalities:
PLZ, (e P,y 15 — v(Au(B)e" ™ P_y, 11, )i}
pe'P,1) ’

oA (g, ) (@il as 011 }
p(et’P,1)

For any € > 0,7 > 0 and i > 1, we calculate, using Cauchy-Schwarz inequality, that

¢l‘(p’ K’ a’A7 B) =

gﬁt(p, K, a,A,B) ;=

|([]1A€ﬂl([_at)Pt—atﬂB - V(A)/«‘(B)e/ll(t_m)Pt—atﬂ]’ il
<P, 1, il
Sze/l' (t=an 16— atll|Bs—arll1 e/lieathEut

éh(t - at)e/limtbkat»
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and

|(1g, ) (@il a, 1)ep1]
<(L, le:D(eil, le1Dlepr |
Se/lis(l—a)t/Zm(bE(l_a)t)e/llE(l—a)t/ZbE(l_a)t

Aie(1—
<e i a)tm(be(l—a)t)be(l—a)r

Subsequently, we divide a into three cases: a < La> %, and a =

1, to derive the expression of ®.
For a < 3, multiplying both sides of (3.2) by e2~1) yields

|e“CTNE [T4(Xa)15(X0) | £ < {1 = (A)u(B)} = D(p, k, @, A, B)|

<P{Z§K+z e_(/li_h)al([HAeﬂl(t_m)Pt—at]lB - V(A),U(B)e/ll(t_m)Pt—at]l]a ©iei)
- p(et'P,1)
N plete @ 32 e a (g o) (@ila, @11} +16:(p. k. @A, B) — D(p. k.. A, B)| (3.3)
p(et'P 1)
B ARG~ aplba) | B € AR D i )p(bt-a)
- p(et'P,1) p(et'P,1)

+ |¢l(pa Ka aa Aa B) - q)(p’ K’ Gf, Aa B)l

Notice that b, and h(t — at) are monotonically decreasing functions of ¢ by Lemma 2.1(iv) and
p(eY"'P,1) — |lg1llip(er) as t — oo by Lemma 2.2(iii). Therefore, fixing 0 < € < ¢ and taking t — oo,
(3.3) tends to 0 uniformly with respect to (A, B) € B(E) x B(E) by means of (2.1) and Lemma 2.2(ii1),
where

Ao — Ao (1 =2a)(A, - /11)}

€ = min ,
Ags2 (I -a)t,

For the case of a > 1, multiplying both sides of (3.2) by 2=~ we get

|e AR [T, (Xa) 1p(X,) | £ < {] = V(A)u(B)} — ®(p, k, @, A, B)|
P et i=an=(i=dnat([1 , oh=anp, 15 — y(A)u(B)e" D P,_, 11, ¢:)p;}
- PP, T)
e e—(/li—/lz)(t—at) 1 , O iIL , 5
4 i U ) Gla ) 150 k0,4, B) - (o, k., 4, B)
p(et’P,1)

- Zfiz e(/lz—/ll)(t—at)e—(/l,-—/ll—e/l,-)ath(t _ al‘)p{bem}

+ Z:‘ZK+2 e_(/li_/lz)(t_al)e/lie(l_a)lm(be(l—a)t)p{be(l—a)t}
p(et'P1) p(et'P,1)
+ |(§I(l)7 K, a7A7 B) - (D(p’ K, Q’Aa B)l

(3.4)

Therefore, fixing 0 < € < ¢ and taking t — oo, (3.4) tends to O uniformly with respect to
(A, B) € B(E) X B(E) by means of (2.1) and Lemma 2.2(iii), where

b

Aesr = A 2a—1)(1, - /11)}
2 ady '

€ = min{
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For the case of a = 1, multiplying both sides of (3.2) by €2~ to obtain

e VNE, [14(Xa) 1p(X,) | £ < {1 = v(A)u(B)} = ®(p, &, @, A, B)|
PLEZ i € TNy Py Ly — v(AU(B)e! “ Py 11, )i}

=q Tt
p(et'P1)
N PAY R € (L g o)) (i La, 1)1}
p(el'P,1) (3.5)

+ |¢t(p9 K,d, A’ B) + &t(p’ K,a, A9 B) - q)(pa K, @, A’ B)l
<Z§ZK+2 e = p(t — at)p{bey) N Diern € T (b )p{bear)
- p(eV'P,1) p(et'P1)

+ |q>(p’ K, a, A7 B) - ¢[(p7 K,d, A’ B) - (];t(pa K,d, A, B)l-

Therefore, fixing 0 < € < (A2 — A2)/ 442 and taking ¢t — oo, (3.5) tends to 0 uniformly with respect to
(A, B) € B(E) X B(E) by means of (2.1) and Lemma 2.2(iii).

(i1) Forany € > 0,7 > 0,i > 1, and a € (0, 1), applying Lemma 2.3(i) and the symmetry of {P;}
deduces

([Lae" Py 1 p=v(A)u(B)e" P, 01)pil < 2Py LIiDlpil <287, 0@l ll1gp1,

and
|(Lg, e)(@ila, o)1l < (L, leiDeil, g1 < qés(t—at)eeui_/ll)(t_at)H()Dl||1Q01-

Then, utilizing Lemma 2.3(ii), it suffices to perform steps similar to (i). O

In light of Theorem 3.1, the (uniformly) exponential quasi-ergodicity, (uniformly) exponential
fractional quasi-ergodicity, and (uniformly) mean-ratio quasi-ergodicity proportional to time read,
respectively, as follows.

Corollary 3.1. Assume (Al). Then, we have the following:

(1) X possesses a quasi-stationary distribution u, which attracts exponentially (not necessarily
uniformly) all p € P(E), i.e.,

k+1
i 1 m — is 1 m, F i
lim e B,(X, € -1 £ > 1) — llyy = sup [(@i> 1p)m = (pir mpt(F)1p(p))
e FeB(E) |45 lleillipler)

b

where || - ||7v is the total variation norm.

(i1) X possesses a unique fractional quasi-stationary distribution v, which attracts exponentially (not
necessarily uniformly) all p € P(E), i.e., for all 0 < a < 1, there exists a finite function ¥ =
Y(a, p, k) such that

lim e(/lz—/h)[(t—at)/\(at)]||Pp(Xat €| é/ > t) _

—o0

iy, = Y(a, p,«),

where ¥Y(a, p, k) is equal to

k+1
]1 s Wi i .
sup ZM, if a<1/2,
FeB(E) |“=5 pe1)
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k+1
]]- ]]-’ i s .
sup Z(F( e 901), i oas 1/,
FeB(E) |25 ller 1
Kk+1
]]- s Wi :H-’ i + i .
sup Z( Fe1, )L, 0)p(e1) + llerllp(ei)] , if a=1/2.
FeB(E) |“=5 ller[loler)

(ii1) X possesses a unique mean-ratio quasi-stationary distribution v, which attracts (not necessarily
uniformly) all p € P(E) at a speed proportional to time, i.e., there exists a positive constant C,,
depending on p such that

EALN 1£> 0= G, 150, f & By(E).

Proof. We just need to confirm (iii). For any p € P(E), f € B,(E), t* > 0, and ¢t > 2¢*, employing
Lemma 2.2(1) and Fubini’s Theorem, we get

40 flle + [ ol PLI(F = v(f)eMIP 1)lds

p(el' P 1)t (3.6)

IE,(L«(f) | £ >1) = v(f)l < ¢
By virtue of (2.3) and Lemma 2.1(iv), for any r > 2¢* and t* < s < t — ¢, we discover

lole* Py[(f = v(f e P 1))
<ple PII(f = v P = llgilhen} + plle" P(fe1) = (Fer, e0¢illgilh
<2l flleop(e* Pye ™ =0 Ip by |1]) + | fllwp(e ™ €27 by bl Dl N1 (3.7
<2|| flleop(e? e eI (b, bp)llbell) + 1l €271 be bl Dl Il
<2l flleop(e!” € e I b (bye, bplbelly) + [ flleop(€ ™ € by 1Bl Dl 1

Therefore, combining (3.6), (3.7), and Lemma 2.2(iii), we derive what we desire. O

Corollary 3.2. Assume (A2). The attraction in Corollary 3.1(i) and (ii) are uniformly and exponentially
inp € P(E); C, in Corollary 3.1(iii) can be chosen to be independent of p € P(E).

4. Example

In this section, we present a concrete example to illustrate the practical applicability of our main
results on symmetric Markov processes. Specifically, we verify that the associated transition semigroup
fulfills the assumptions of Theorem 3.1. Upon this verification, the quasi-mixing and quasi-ergodic
properties derived in our main theorem hold directly for the examined process, which further validates
the effectiveness and feasibility of our theoretical conclusions.

Let I = (11, ;) be an open interval with a Borel o-field B(/) and —oo < [} < [, < 0. We consider a
regular second-order ordinary differential operator L given by

L——()d—z—b()i+() €l
= axdxz xdx c(X), X ,
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where a > 0 and ¢ > 0 are real-valued measurable functions on / such that for a fixed point /, € I and
any x € I, the following functions make sense:

B(x) = ) @dy, m(x) = fx LeB(y)a’y,
I

o ay) . aly)
s(x) = f e By, k(x) = C—(y)eB(y)dy
I o a(y)
Then s, m, and k can induce three measures on I: s(dx) := ds(x), m(dx) := dm(x), and k(dx) := dk(x),

respectively.
We now assume s(I) + m(I) + k(I) < co and consider a bilinear form (&, D(E)) on L*(I; m):

E(u,v) = f Z—u(x)@(x)ds(x) + f cxux)v(x)dm(x), u,ve DE),
;ds “ds

I
PD(E) is the closure of Cf(I ) with respect to the norm || - [|g,,

where L>(I; m) is the set of all square integrable functions on I with respect to the measure m; Cf(l ) is
the set of all functions with second-order continuous derivatives and compact supports in /; and || - [|g,
is given by the formula ||ullZ, := ||u||i2(1’m) + E(u, u), Yu € D(E).

It is easy to check by [17, Example 4.1] that (&, D(E)) is a regular Dirichlet form on L*(I;m)
and, by [10, Theorem 7.2.1], is associated with an m(dx)-symmetric diffusion process X =
(Q, F AT 1}120, {Xi}120, {Pr}rer, £), where £ = inf{t > 0 : X, = [; or b} is the lifetime. Since s and

m are finite, the Sobolev type inequality holds for all 1 < p < oo,
2, < M) E, ), u € DE),

pm =

Theorem 4.1. {P,} associated with (&, D(E)) is a Hilbert-Schmidt semigroup fulfilling (Al ). Moreover,
(A2) is satisfied for {P,} if k is a zero measure or Supplk] is compact in I.

Proof. Tt follows from Sobolev type inequality that (Al) is satisfied for {P,}. According to
Tomisaki [15, Theorem 2.11], (A2) is satisfied for {P,} if k is a zero measure or Supp[k] is compact in
I i
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