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Harnack Inequality for the Solution of a Class of Stochastic

Differential Equations with Jumps

WANG Yan-tao, ZHU Quan-xin"
( Faculty of Science, Ningbo University, Ningbo 315211, China )

Abstract: In this paper, we study a class of stochastic differential equations with Poission jumps. Under some
reasonable conditions, we deal with the issue of the Harnack inequalities and the Log-Harnack inequalities for

the semigroup P'f(x):=E[f(X)I

<t

] of the solutions of such equations. We establish the relationship

between the two kinds of semigroup. We also obtain two inequalities such as Harnack and Log-Harnack using
the coupling argument, along with Girsanov theorem, H6lder inequality, Young inequality and Ito formula.

Key words: coupling; Harnack inequality; the change of measure; poisson point process



