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Preface

The monograph is devoted mainly to the analytical study of
the differential, pseudo-differential and stochastic evolution equa-
tions describing the transition probabilities of various Markov ran-
dom processes. There include (i) diffusions (in particular, degener-
ate diffusions), (ii) more general jump-diffusions, especially stable
jump-diffusions driven by stable noise or stable Lévy processes,
which are becoming more and more popular in modelling various
phenomena in science, engineering and economics, (iii) complex
stochastic Schrodinger equations which correspond to models of
quantum open systems which have been extensively studied re-
cently. The main results of the book concern the existence, quali-
tative properties, two-sided estimates, path integral representation,
and small time and semiclassical asymptotics for the Green func-
tion (or fundamental solution) of these equations, which represent
the transition probability densities of the corresponding random
processes. Applications to the theory of large deviations and to
the sample path properties of random trajectories are presented.
The proofs of the main theorem require some auxiliary results from
other areas, which seem to be of independent interest. For exam-
ple, a special chapter is devoted to the study of the boundary value
problem for Hamiltonian systems which constitute the “classical
part” of the semiclassical approximation. Some relevant topics in
spectral asymptotics are also discussed. Most of the results of the
book are new.

The background necessary for reading the book has been re-
duced to a minimum and consists of an elementary knowledge of
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probability, complex and functional analysis, and calculus. The
parts dealing with stochastic equations can be omitted by those
not acquainted with stochastic analysis.

As a short guide to the content of the book let me indicate
that it can be conditionally divided into the following parts (which
are strongly related idealogically but are very weakly dependent
formally): (i) asymptotics for diffusion Sect. 1.1-1.3, 2.1-2.4, Ch.
3,4 (ii) asymptotics for stable jump-diffusions Sect. 2.1, 2.5, Ch.
5,6, Ap. B-F, (iii) asymptotics for complex stochastic Schrodinger
and diffusion equations Sect. 1.4,1.5,2.1, 2.6,2.7, Ch. 7, (iv) mis-
cellaneous topics including spectral asymptotics and path integral
representation for the Schrédinger and diffusion equation Ch. 8, 9,
Ap. G,H.

I am grateful to many people for fruitful discussions, espe-
cially to S. Albeverio, D.B. Applebaum, V.P. Belavkin, A.M. Cheb-
otarev, Z. Coelho, S. Dobrokhotov, K.D. Elworthy, V. Gavrilenko,
A. Hilbert, R.L. Hudson, N. Jacob, V.P. Maslov, R.L. Schilling,
O.G. Smolyanov, A. Truman and A. Tyukov. Let me mention
with special gratitude R.L. Hudson and R.L. Schilling for reading
the manuscript and making lots of useful comments. I am thankful
for support to all members of my big family.

V.N. Kolokoltsov, September 1999
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Introduction

We present first the context and motivation for the present
study, and then discuss in more detail the content of the book and
main results. Let us recall the main connections between the theory
of stochastic processes, evolutionary pseudo-differential equations
(VDE), and positivity preserving semigroups; for a fuller discus-
sion see Appendix C,D and the references given there, for instance,
[Ja]. By definition, a Feller semigroup is a strongly continuous
semigroup 13, t > 0, of linear contractions on the Banach space
Co(R?) of continuous function on R vanishing at infinity such
that, for u € Co(R%), 0 < u < 1 implies 0 < Tyu < 1 for all
t. It follows that T; can be extended by continuity and mono-
tonicity to all bounded continuous functions and this extension
does not increase constants. Conversely, one readily sees that if
a strongly continuous semigroup of linear operators on the space
of bounded continuous functions preserves positivity (i.e. u > 0
implies Tyu > 0), does not increase constants and takes Cp(R%)
to itself, then T; is a Feller semigroup. An important result of
probability theory states that to each Feller semigroup there cor-
responds a Markov process X (¢, z) (here ¢ is the time and z is the
initial point), taking values in R¢ and defined on some probability
space, such that (Tyu)(x) is the expectation of the random function
u(X(t,z)) at any time ¢. Processes corresponding in this way to
Feller semigroups are called Feller processes. It follows that if L is
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the generator of the semigroup T} (i.e. L is a linear operator defined
on a dense subspace of C(R?) such that Lu = limy_,o((Tyu—u)/t)
on this subspace), then the Green function, or, in an alternative
terminology, the fundamental solution, ug(t, z, o), of the Cauchy
problem for the evolutionary equation

% =Lu, t>0 (0.1)
(i.e. the solution to this equation with the Dirac initial data
u|t=p = 0(x — xp)), which can in general be defined only in the
sense of distributions, gives the transition probability (from z to
xo in time t) of the process X. Thus, if the Green function exists as
a continuous (or even only measurable) function, then it coincides
with the transition probability density of the corresponding pro-
cess, which implies in particular that the transition probabilities
of this process are absolutely continuous with respect to Lebesgue
measure.

A Feller process is called space-homogeneous if its transition
probabilities from x to x( in any time ¢ depend only on the differ-
ence x — xg. Such processes are also called processes with indepen-
dent identically distributed increments. Then the corresponding
semigroup has the property that all 7; commute with space transla-
tions, i.e. T30, = 0,T; for all t and a, where O,u(x) = u(x+a). The
famous Lévy-Khintchine theorem states that the generator of a gen-
eral space-homogeneous Feller semigroup is an integro-differential
operator of the form

(Lu)(o) = (4.52)

1 62u (%7 )
+2 tr (GaxZ) + /Rd\{o} <u(m + &) —u(x) T |§|2) v(d§),
(0.2)
where v(d¢) is a Lévy measure on R¢\ {0}, i.e. a sigma-finite
Borel measure such that the integral [min(1,|¢|?)v(d€) is finite,
A = {A7}9_, is a vector (called the drift) and G = {Gj;} is a
non-negative (non-negative definite) matrix (called the matrix of
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diffusion coefficients). In less concise notations, we may write

2 2
(A,@):Aj% tr <Ga “):G Ou

ox oxi’ ox2 I Oz Oz

in (0.2) and in all formulas that follow. Here (and everywhere
in the book) the summation convention over repeated suffices is
in force. Moreover, the general form of the (pseudo-differential)
generators of positivity preserving space-homogeneous semigroups
is very similar, namely, they have the form L — a, where L is as
above and a is a non-negative constant. The most important classes
of space-homogeneous Feller process are Gaussian diffusions (when
v =0 in (0.2)), compound Poisson processes (when G =0, A =0,
and the measure v is finite), and stable non-Gaussian Lévy motions
of index o € (0,2) (when G = 0 and v(d¢) = |¢|~0 ) d|€|u(ds)
where s = £/[£| and p is an arbitrary finite measure on the sphere
Sd_l).

The fundamental theorem of Courrege states that under the
natural assumption that all infinitely differentiable functions with
compact support belong to the domain of L, and for any such
function f the function Lf is continuous, the generator L of a
general not necessarily space-homogeneous Feller semigroup has
form (0.2) but with variable coefficients, i.e.

(L@ = (At 5

1 82u (%7 5)
b (G<x>@)+ / . (u(w+€) u(a) - 12 |s|2> u(x,d@,l
(0.3)
where A, G and v depend measurably on . However that this is
only a necessary condition, and the problem of when operators of
form (0.3) do in fact define a Feller semigroup is in general quite
non-trivial.
The connection with the theory of Y DO comes from a simple
observation that operator (0.3) is a pseudo-differential operator
that can be written in the pseudo-differential form as follows:

(Lu)(z) = ¥(z, —iA)u, (0.3")
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where

Uz, p) = i(A(z), p)—%(G(l’)p, )+ /R . <ei<p,§> L %) V(x’dé)'l

We shall call processes (and the corresponding semigroups)
with generators of form (0.3) Feller-Courrege processes (resp. semi-
groups) or jump-diffusions, because the trajectories of such pro-
cesses need not be continuous, as in the case of a diffusion, but
generally have jumps. The theory of processes with generators
of form (0.3) is currently rapidly developing, and different authors
use different names for them. Sometimes, these processes are called
Feller processes with pseudo-differential generators, sometimes they
are called the Lévy-type processes, or diffusions with jumps, see e.g.
[Ja], [Ho], [Schi], [JS], [RY], and references therein. The generator
of the general positivity preserving semigroup has the form L—a(z)
with L of form (0.3) and a(x) a non-negative function of z.

As was noted above, the solution to the Cauchy problem for
equation (0.1), (0.3) with the initial function u(z) is given by the
formula E(u(X(t,x))), where E denotes the expectation with re-
spect to the measure of the corresponding Feller process X. The
solution to the Cauchy problem for the corresponding more general
positivity preserving equation

ou
5= (L —a(x))u, t>0, (0.4)

can be then expressed by the Feynmann-Kac formula

B (exp(= [ alxX (o)) dshu(x ()

(see Appendix G, where a more general complex version of this
formula is discussed). The exploitation of such probabilistic for-
mulae for the solution to the Cauchy problem of equation (0.1),
(0.3) constitute the probabilistic approach to the study of positiv-
ity preserving pseudo-differential equations. However, in this book
we shall study such equations analytically assuming some smooth-
ness assumptions on G, A, v. We will mainly consider the following
classes of such equations:
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(i) diffusions (when v = 0) including the case of degenerate
diffusions, (i.e. G is degenerate); (ii) stable jump-diffusions (i.e.
G =0 and v(z,d¢) = [¢|~ ) d|¢|p(z, ds)) and their natural gen-
eralisations, stable-like diffusions that differ in that the index « is
not a constant but also depends on z, and (iii) the combinations
of these processes and their perturbations by compound Poisson
processes, especially the truncated (or localised) stable jump- diffu-
sions with the Lévy measure v(d¢) = 0,4(|¢])|€]~ M d|€|p(x, ds).
The behaviour of the latter processes is similar to stable jump-
diffusions locally, but differs essentially at large distances or times.

The study of stable processes and their generalisations is mo-
tivated by the ever-increasing use of these processes in modelling
many processes in engineering, natural sciences and economics (see
e.g [ST], [Zo], [KSZ]). In particular, they are widely used in plasma
physics and astronomy (see e.g. [Lis] or [Chal).

The discussion above concerned the concept of pointwise pos-
itivity. In quantum physics and non-commutative analysis, a more
general notion of positivity is developed (see e.g. [ApB], [Da3],
[Li], [LP], [AH3], [AHO], [Be5]| for the description and discussion of
quantum positivity preserving mappings). The simplest examples
of the corresponding equations give the second order partial differ-
ential equations with complex coefficients, which we shall call com-
plex diffusion equations or complex Schrodinger equations, because
they include standard diffusion and Schrodinger equations as par-
ticular cases and behave in many ways like these particular cases.
Generally, the corresponding positivity preserving semigroups can
be described by means of quantum stochastic equations. We shall
also study an important class of these more general models, which
we call complex stochastic diffusions. In physics, the corresponding
stochastic equations are often called stochastic Schrodinger equa-
tions (SSE) and appear now to be the central objects in the study
of quantum open systems (see e.g. [BHH], [QO], and Appendix A).
The simplest example of a SSE has the form

& = (3GAY = V(e = le(a) PY) i+ c(a)pdB,  (05)

where dB denotes the Ito differential of the Brownian motion B,
G is a non-degenerate complex matrix with non-negative real part,
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and c(z), V(z) are complex functions, the real part of V' being non-
negative. This equation can be formally written in form (0.4), (0.3)
with v =0, A = 0, G complex, and a time dependent complex ran-
dom a(x) (which makes sense in terms of distributions). Even with-
out a stochastic term complex diffusions or complex Schrodinger
equations of type (0.5) (with complex G and/or V') have many
applications, see e.g. [Berr| or [BD].

We shall be mainly concerned with the properties of the Green
functions (or transition probability densities) for the equations de-
scribed above, in particular with their small time asymptotics and
two-sided estimates. Our main purpose is to develop the method of
semiclassical approximation (WKB method) for these Green func-
tions. Semiclassical approximation, which in quantum mechanics
means asymptotics with respect to small Planck constant, in prob-
ability means the asymptotics with respect to small amplitude of
jumps, called also small diffusion asymptotics. Formally, it means
(see also Appendix D) that instead of equation (0.1), (0.3)-(0.3")
one considers the equation

hg—?; = U(x, —ihA)u,

or, in integrao-differential form,

B (e wothe) —uw) (39
il (G( )6x2)+/nd\{o}< h 1+|g|2) ( ’dﬁ)’l

(0.6)
and looks for the asymptotics of its solutions as h — 0. Since
the solutions of (0.6) can be expressed in terms of an infinite di-
mensional integral (by the Feynman-Kac formula), a search for the
small time or small A asymptotics for these solutions can be con-
sidered as the study of an infinite dimensional Laplace method,
in other words, as the study of the asymptotic expansions of cer-
tain infinite dimensional integrals (over a suitable path space) of
Laplace type.
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The construction and investigation of the Green functions (or
fundamental solutions) for equation (0.1) with a pseudo-differential
operator (VDO) L constitutes one of the central problem in the
theory of linear evolutionary differential or pseudo-differential equa-Ji
tions (VDFE). This is because, by linearity, the solution of the
Cauchy problem for equation (0.1) with arbitrary initial function
can be expressed by the convolution of this initial function with the
Green function. In particular, the Green function of the WDFE (0.1)
defines completely the corresponding semigroup 7; = e‘’. More-
over, in the case of a positivity preserving semigroup, the Green
function defines the finite dimensional distributions for the corre-
sponding Markov process, which, by the celebrated Kolmogorov re-
construction theorem, define this Markov process uniquely up to a
natural equivalence. The study of the Green functions of evolution-
ary, and particularly parabolic, W DFE utilises different techniques.
It has a long history and remains a field of intensive mathematical
investigations. Let us now review the principle relevant results on
the Green function for equations (0.5), (0.6) and its asymptotics.

The simplest, and the most studied equation of type (0.6) is
the second-order parabolic differential equation

ou 1 0%u ou

— = —ht — A — .

=g (0gs)+ (a0 58). o
called also the diffusion equation, or the heat conduction equa-
tion. In the latter terminology, its fundamental solution is often

referred to as to the heat kernel. Equation (0.7) is called uniformly
parabolic if

A7YER < Gij(0)€'e7 < AJEP = A < Gz) <A (0.8)

uniformly for all £ and x. The existence of the Green function for
a uniformly parabolic equation (0.7) with bounded and uniformly
Holder continuous coefficients G(x), A(x) is extensively presented
in the literature, see e.g., [IKO], [LSU]. This result is obtained by
the classical Lévy method, which reduces (using Duhamel’s prin-
ciple) the construction of the Green function to the solution of a
certain integral equation, which in turn can be solved by the regular
perturbation theory. This method also provides the estimate

0 <wug(t,z,z9,h) < Cus(t,x,zg, h;a) (0.9)
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for the Green function in the domain {t € (0,7],z,z9 € R} ,
where C' and a are constants depending on 7', d, h, A and the maxi-
mum of the amplitudes and Holder constants of all coefficients, and
where

|z — x0]?

us(t, , zo, by a) = (2raht) =42 eXp{—W (0.10)

is the solution of equation (0.7) with the matrix G = al, constant
multiple of the identity, and with vanishing A (notice that the index
2 in our notation ug stands for the second order). This result
implies, in particular, the well-posedness of the Cauchy problem
for the uniformly parabolic equation (0.7). For the equations of
divergence form

ou 1. 0O ou
o~ 2o (Gw‘@)@> (0.11)

more powerful estimates were obtained by D. Aronson. Namely, it
was proved in [Arol], [Aro2] that under condition (0.8),

C~ Y ug(t, z, 20, hsa1) < ug(t,xz, 9, h) < Cus(t,x, z0, h;az) (0.12)

uniformly for all ¢ > 0,x,z9 with C,a;, and ay depending only
on d,A and A but not on the Holder constants, and are valid for
all times. Various proofs of this result are available now, see e.g.
[PE],[Dal] or [NS] and references therein. The estimate (0.12) is
closely connected with (in a sense, it is equivalent to) the famous
Harnack inequality for the positive solutions of (0.11) obtained first
by Moser in [Mosl], [Mos2|, and it generalises the previously ob-
tained Nash inequalities [Nas]. Estimates of the form (0.12) can
only partially be extended to general uniformly parabolic equa-
tions (0.7), namely under some additional assumptions on the co-
efficients, and only for finite times.

If the non-negative matrix G is degenerate at some (or all)
points, equations of the form (0.7) are called degenerate parabolic
equations. To analyse these equations, it is sometimes convenient
to rewrite them in a slightly different form. Recall that vector fields

in R¢ are just first-order differential operators of the form f (x)%
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with some function f. Clearly, for given G and A one can find
vector fields Xy, Xi,...X) with some k such that equation (0.7)
can be written in the form

% =h- (X7 + X3+ ...+ XDu+ Xou, (0.13)
which is called the Hérmander form (or sum of squares of vector
fields form) of a second-order parabolic equation. For example, one
can take k = dand X; = ajk(x)% for j =1, .., d, where the matrix
{a;;} is the non-negative symmetric square root of the matrix G.
In this book, we shall not use this form of the degenerate equation
(0.7), but it is important to mention it, because of the large number
of investigations carried out for equation (0.13). The convenience
of this form for the use of probabilistic methods lies in the fact that
the evolution of the diffusion process defined by equation (0.13) can
be described directly by the stochastic differential equation

k
dr = Xo(z)dt +Vh Y Xi(z) dsWi(t),

where dgW; denote the Stratonovich differential of the standard
Wiener process. To formulate the main results on the existence of
the Green function for degenerate equations (0.13), one needs some
notions from differential geometry. For a point € R¢, denote by
T, the tangent space to R? at the point x, and for any linear space
V of vector fields in R?, denote by V, the subspace of T, consisting
of the evaluations at z of the vector fields in V. Clearly, if the condi-
tion of uniform parabolicity (0.8) is fulfilled, the vectors X7, ..., Xk
in the representation (0.13) of equation (0.7) generate a linear space
of maximal dimension d at each point. The simplest generalisation
of this condition is the following. Suppose that the vector fields
X, j =0,...,k, are infinitely smooth. Let LA(Xy,..., X)) be the
Lie algebra of the vector fields generated by Xi, ..., Xix. One says
that equation (0.13) satisfies the strong Hérmander condition, if at
each point x, the vector space LA(Xq,..., Xi), has the maximal
dimension d. It was shown in [Hor] that if equation (0.13) satisfies
the strong Hormander condition, then it has an infinitely smooth
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Green functions. This result was generalised in [IK], where a com-
plete description was given of infinitely smooth equations (0.13)
having smooth Green function. Let Id = Id(Xo; X1, ..., X)) be
the ideal in the Lie algebra LA(Xy, ..., X}) generated by the vector
fields X7,..., Xi. It was proved in [IK] that if the space Id, has
maximal dimension d at any point x, then equation (0.13) has an
infinitely smooth Green function. The attempt to obtain a prob-
abilistic proof of Hérmander’s result gave rise to a new powerful
tool of probability theory: the Malliavin calculus [Mal] (for a full
exposition see [Bel] or [Nu]).

Notice that form (0.13) of equation (0.7) is invariant, and
therefore the results of [Hor| and [IK] can be formulated naturally
for heat conduction equations of form (0.13) on manifolds. For
a Riemannian manifold the most natural second-order operator is
the Laplace-Beltrami operator. One can show that for any strongly
parabolic equation (0.13) on a compact manifold M, there exists a
Riemannian metric on M such that the operator X7 + ... + X? is
the Laplace-Beltrami operator for the corresponding Riemannian
structure. It turns out (see e.g. [Bis], [SC]) that equations of form
(0.13) on a smooth manifold, which are not strongly parabolic, but
satisfy the strong Hormander condition, similarly define a certain
generalisation of Riemannian geometry, which is called hypoellip-
tic geometry, with the corresponding distance on M being called
semi-Riemannian. Some estimates of Aronson type (0.12) for the
diffusions on manifolds satisfying the strong Hormander condition
can be found in [JS1], [KS], [Le3], where powerful probabilistic
techniques are used.

Turning to the discussion of the existence of the Green func-
tion for more general WDE (0.6) we note that, although the well-
posedness of the Cauchy problem is now proved under rather gen-
eral assumptions (see e.g. [Ja],[Ho] and references therein), very
little is known concerning the existence and the properties of the
Green functions for these WDE. In [Koch], the existence of the
Green function (and an upper bound for it in terms of some ra-
tional expression) is obtained for WDFE (0.1) with L being a finite
sum of DO with homogeneous symbols of orders a; > ... > ay,
aq > 1, and with Holder continuous coefficients. This includes, in
particular, the case of stable jump-diffusions with index of stabil-
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ity @ > 1. In [Neg], [KN], the existence of a Green function was
obtained for the case of stable-like processes with varying index
stability and with infinitely smooth coefficients.

It is surely the case that to study the properties of Feller semi-
groups and the corresponding random processes, not only the exis-
tence of the Green function is important, but also the description of
its behaviour in the different domains of its arguments and param-
eters. That is why, in the mathematical literature, much attention
was given to the study of its asymptotics for large or small times
and distances, as well as its small diffusion (or small h) asymptotics.
From the point of view of the theory of stochastic processes, the
small time asymptotics of the Green functions are connected with
the local properties of the trajectories of the corresponding Markov
processes, and the large time asymptotics concern the ergodic prop-
erties of these processes. In this monograph, we give little atten-
tion (apart from Chapter 1, see discussion below) to the large time
asymptotics, and therefore we will not discuss this topic. Notice
only that the semiclassical approximation (i.e. A — 0 asymptotics)
considered when ¢ — oo, or more precisely, rather non-trivial and
unusual asymptotics for t = h™", k > 0, t — 00, can be used (see
[DKM1], [DKM2] and Chapter 8) for the study of the semiclassical
approximations of stationary problems.

The study of small time and small h asymptotics of the Green
functions of parabolic equations began with the famous papers
[Varl], [Var2], [Var3]. In particular, it was proved in [Var2] that for
the Green function (or heat kernel) ug(t,z,xo,h) of a uniformly
parabolic equation (0.7), (0.8) with vanishing drift, i.e. of the equa-
tion

ou 1 0%u
ou L -2 14
ot = 2" e (0.14)
one has
lim[—tlog ug(t, x, xo, h)] = d*(x, z0)/2h, (0.15)

t—0

where the function d(z,z) is the distance in R? corresponding to
the Riemannian structure given by the quadratic form (G(z));" da’dz7[
in R<. This result is closely connected with a similar result from
[Var2] on the boundary value problem, which states that if D is a
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region with the boundary 0D, and if ¢(x, \) is the solution to the
stationary equation

1 %9

G2 ——— =\

3G e, =M
in D with A > 0 and the boundary condition ¢ =1 on 9D, then
lim |—(2))"Y/2log ¢(z, )\)] = d(x,0D).

A—00

We shall not in this book exploit this connection of the asymp-
totics of the Cauchy problem with boundary-value problems (see
e.g. [DF1], [DF2] and references therein for some recent results in
this direction). As was noted in [Var3], it easily follows from (0.15)
that the Green function ug(t,x,z() of uniformly parabolic equa-
tion (0.14) also satisfies the following ”large deviation principle”
(locally, i.e. for small ¢):

}llir%[—hloguG(t,a:,xo,h)] = d*(z,x0)/2L. (0.16)
%

A technique for proving formulas of type (0.15), (0.16) was also de-
veloped in [Bo|, [FW]. One can find in these papers, and in [Varl]-
[Var3|, some discussion on the significance of asymptotic formulas
(0.15), (0.16) for large deviations and other problems of probability
theory.

Formulas (0.15), (0.16) give only logarithmic asymptotics of
the Green function for small £ and h (and only in the case of van-
ishing drift). Later the complete small time asymptotic expansions
for the heat kernel of general uniformly parabolic equations (0.7)
were intensively studied, especially locally, i.e. for small |z — x¢].
Different expositions can be found in many papers, see e.g. [Mol],
[Kanal, [Az2], [Ue] (resp. [Ki], [MC1]) for small ¢ (resp. small h
) asymptotics. The outcome of these investigations can be stated
as follows. For t < tg with some t5 > 0 and bounded positive h,
the Green function ug(t, z, o, h) of equation (0.7), (0.8) (or even
the more general equation (0.22) below) whose coefficients together
with their derivatives are uniformly bounded (in fact, this condition
can be weakened) can be written in the form

(2ht) (20 ) (1, 2,0, h) exp{~S (1, z0) 1} +O(exp{— ) ]
(0.17)
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where x(v) is a smooth mollifier (or cut-off function), which equals
one for small v and vanishes outside a neighbourhood of the ori-
gin, the remainder O(exp{—% ) is a uniformly bounded function
decreasing exponentially in  when x — oo. Here the phase S is
the solution to a certain problem in the calculus of variations, has
the form

d?(x, x0)

S(t,z,xo) = 57

+ O(|z — zo[) + O(),

and satisfies a certain first order partial differential equation (Hamilton-Jj
Jacobi equation). The amplitude ¢ has the form

o(t,x, o, h) = ¢(t,x)(1 + O(th))

or more precisely

k

o(t,x, o, h) = gb(t,x)(l—kz b;(t, 2, 20)hI +O(AFTHFETL)), (0.18)
j=1

for any k € N, with ¢ and all ¢; having regular asymptotic ex-
pansions (in positive integer powers of t) for small times ¢. In fact,
though all the ingredients of formula (0.17) are well known (see
previously cited papers and [M1]-[M3], [DKM1]) its full proof (in-
cluding the estimates for possibly focal large x) seems not to exist
in the literature and will be given in Chapter 3 of this book.

Notice that asymptotics of type (0.17), (0.18) are called mul-
tiplicative, because the remainder enters this formulas multiplica-
tively, unlike the case of the WKB asymptotics (see e.g. [MF1]) for
the Schrodinger equation

oy h?

Namely, the WKB asymptotics (or semiclassical approximations)
of the solutions to this equation are usually written in the form

Y(t,x) = ¢(t, x) exp{iS(t,z)/h} + O(h)
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with real S, ¢, i.e. they have the form of a rapidly oscillating
function with a remainder O(h) that enters this formula additively.
Moreover, the estimates for this remainder are given in terms of
its L?-norm, they are not pointwise estimates, as in the case of
asymptotics for parabolic equations discussed above.

As an important corollary of the small time asymptotics of
the Green functions of parabolic equations, one obtains the small
time asymptotic expansion of these Green functions on the diagonal
x = xg, which, for h = 1 say, has the form

k
ug(t,z,z,1) = 2rt)" Y23 ajt! + O(tFF1)) (0.19)

J=0

for any k € N. If one considers a diffusion equation on a com-
pact manifold one can integrate this expansion over x to obtain
the asymptotic expansion of the trace of the Green function. The
coefficients of this expansion have important geometrical interpre-
tations. These results can be partially generalised to parabolic
partial differential equations of higher order, in particular the ex-
pansion of the Green function on the diagonal =z = zy (see e.g.
[Gr]). The literature on the asymptotics of the trace of the Green
function is very extensive (see e.g. [AJPS] and its bibliography for
a discussion of the applications of these expansions in theoretical
physics). In Chapter 4, we shall consider the expansions of the
trace for the case of degenerate invariant diffusions on manifolds.
The asymptotic formula (0.15) was first generalised to the case
of degenerate diffusions of form (0.13) with the strong Hérmander
condition in [Lel], [Le2]. In that case d(z,xo) becomes the semi-
Riemannian distance, mentioned above, see [Bi]. These arguments
of papers [Lel], [Le2] are based on various probabilistic techniques
such as stochastic differential equations, Malliavin calculus, and
the theory of large deviations, for the latter in this context see e.g.
[Az1]. For different results on the full small time expansions of the
heat kernel of equation (0.13) with the strong Hérmander condition
we refer the reader to papers [BAl], [BA2], [BAG], [BAL], [Le4]
and to the references therein, see also [CMG] for the applications
of these results to the study of the fine properties of hypoelliptic
diffusions. In view of the large literature on the degenerate diffusion
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with the strong Hormander condition, we shall not consider this
type of degeneracy in this book, but will confine our attention
to a different class of degenerate diffusion, which are, in a sense,
uniformly degenerate.

Notice that formula (0.16) for equation (0.14) follows from
(0.15) by means of a simple change of the time variable ¢. Moreover,
one can encode formulas (0.15), (0.16) in the one formula

lim htlogug(t,x,z0, h) = —d*(z,x0)/2. (0.20)

h—0,t—0

As follows from (0.17), similar result holds for general uniformly
parabolic equations (0.7). Moreover, for these equations, the full
asymptotic expansions in small h and small time coincide: expand-
ing ¢, from (0.18) as a power series in ¢ one obtains small time
asymptotics, because the small in A remainder is also small in ¢.
It turns out that this property of semiclassical asymptotics of uni-
formly parabolic equations is shared by a large class of degenerate
diffusions which are considered in detail in this book. But this is
not the case for either general degenerate diffusion or for equation
(0.6) with non-vanishing Lévy measure v. For these more general
equations, the small h and small time asymptotics are different,
which makes the study of the small h asymptotics essentially more
difficult, even locally.

One of the main goals of this book is to generalise small time
and small h asymptotics given in (0.17) for uniformly parabolic
diffusion equations to more general equations of form (0.6) or (0.5).

Problems of different kind arise when one looks for global semi-
classical approximations, i.e. for the asymptotics as h — 0 for all
(not necessarily small ) ¢ and z, xo. In the case of Schrédinger equa-
tion, this globalisation of local semiclassical asymptotics was first
carried out rigorously by V.P. Maslov (see [M1], [M4]), by means
of his canonical operator method. To globalise the asymptotics of
diffusion equations, and more general equations of tunnel type (see
Chapter 6), Maslov proposed in [M2], [M3] a modification of his
canonical operator, namely the tunnel canonical operator. How-
ever, a complete rigorous justification of the global asymptotics
constructed by this method was carried out only in the particular
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case of the equation

ou  h?
hg = 7Au — V(z)u, (0.21)

where A is the standard Laplacian in R? (see [DKM1], [DKMZ2],
[KM2]). In fact, the problem with this justification lies not in glob-
alisation, but in the justification of local (as discussed above) mul-
tiplicative small h asymptotics. Maslov’s procedure [M2] leads au-
tomatically (and rigorously) to global asymptotics of tunnel equa-
tions, whenever the local asymptotics are justified. In this book,
after obtaining rigorous local asymptotics of some classes of equa-
tions (0.6), we are going to develop a simplified version of Maslov’s
approach to obtain global semiclassical asymptotics by a simple
integral formula, thus avoiding a beautiful and rather general but
very sophisticated construction of the tunnel canonical operator;
the latter can be found in [M3] or [DKM1].

Let us now describe in more detail the contents of the book.

The preliminary Chapter 1 deals with Gaussian diffusions, i.e.
with equations of form (0.1), (0.2) with vanishing v, and its gen-
eralisations of type (0.5). We start with a (slightly different) ex-
position of the results of [CME] classifying the small time asymp-
totics of the Green functions of the Gaussian diffusions in terms
of the matrix G. Then we present some results on the large time
behaviour of Gaussian processes, in particular, estimating the es-
cape rate of some classical Gaussian processes such as the inte-
gral of the Brownian motion or Ornstein-Uhlenbeck process, and
then developing scattering theory for small perturbations of these
processes on the classical (Newton systems driven by white noise)
and quantum (unitary stochastic Schrodinger equation) levels. In
section 1.4 we derive the exact Green function for equation (0.5)
with quadratic V(z) and ¢(z) = x, and then describe a remarkable
property of this equation, namely the effect of Gaussianisation and
localisation of its solutions, which has an important physical inter-
pretation: it describes the spontaneous collapse of the wave-state
of a quantum particle under continuous observation of its position
(called also the watch-dog effect). The Gaussian case allows a di-
rect and explicit description because the Green function in that
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case can be written explicitly. It can then be used to check the re-
sults of any asymptotic method developed to deal with the general
case.

Since the logarithmic asymptotics limy_,o(hlog ug) of the Green]j
function is expected to be expressed in terms of the solutions of of
a certain Hamilton-Jacobi equation, which in its turn is expressed
by means of the solutions to a boundary value problem of a corre-
sponding Hamiltonian system, we devote Chapter 2 to the study
of the boundary value problem (existence, uniqueness, and asymp-
totics of the solutions) for the relevant Hamiltonian systems. First,
for completeness, the connection between Hamiltonian formalism
and the calculus of variations is described in a compact and self-
contained form in the introductory Sect. 2.1, with emphasis on the
facts that are most relevant to asymptotic methods, and on the
approaches that can be used for the study of degenerate Hamilto-
nians and singular Lagrangians. Sections 2.2-2.4 are devoted to a
class of Hamiltonians depending quadratically on momenta, which
are called regular, and which include degenerate as well as non-
degenerate Hamiltonians. The main definition of general regular
Hamiltonians is given in Sect. 2.4 and in previous sections the most
important examples are investigated in detail. The classification of
regular degenerate Hamiltonians corresponds (in a sense, explained
in Chapter 3) to the classification of the small time asymptotics of
Gaussian diffusions, and is described using Young schemes well
known in the theory of representations, because they classify the
irreducible representations of the semi-simple Lie groups. Reg-
ular degenerate Hamiltonians appear naturally when considering
the problems of the minimisation of functionals with Lagrangians
depending on higher derivatives. Section 2.5 is devoted to more
general Hamiltonians having exponential growth in momenta and
relating to the equations of type (0.6) with non-vanishing v. The
methods developed in this section can be applied also to some other
classes of Hamiltonians. In Sections 2.6, 2.7 the cases of stochas-
tic and complex Hamiltonians are studied, and the corresponding
problems of the complex and stochastic calculus of variations are
discussed. The results of this chapter give the main ingredient in
the construction of the asymptotic solutions of equation (0.5), (0.6)
developed further, they give “the classical part” of the semiclassi-
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cal approximation. However, this chapter is also of independent
interest and can be read independently of the rest of the book.

Chapter 3 is devoted to the construction of the small time
(t — 0) and/or small diffusion (h — 0) asymptotics of the solution
of a large class of second order parabolic equations

h% _ %thr (G(@%) +h (A(:L-), %) V@), (0.22)

which we call regular and which include the cases of non-degenerate
and also some classes of degenerate matrices G(z). To describe this
class notice that equation (0.22) can be written in the “pseudo-
differential form” as

ou 0
with the Hamiltonian function
1
H(x,p) = §(G(x)p,p) — (A(z),p) = V(). (0.24)

The class of regular diffusions corresponds to Hamiltonians (0.24)
belonging to the class of regular Hamiltonians as defined in Sections
2.2-2.4. Therefore, these regular diffusions are also classified in
terms of the Young schemes. It turns out that this class of diffusions
is characterised by the property that the main term of the small
time asymptotics of their Green functions, i.e. of the solutions
of (0.23), (0.24) with initial data §(z — xp), in a neighbourhood
of xg is the same as this main term for their Gaussian diffusion
approximations

ou 1 0%u 0A ou

(0.25)
around xg. Equivalently, these diffusions are characterised by the
fact that the asymptotics of their Green functions for small ¢t and /or
small i in a neighbourhood of zy can be expressed in the form

C(h)(1 + O(h))é(t, z) exp{—%S(t, )}, (0.26)
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where C'(h) is some normalising constant, and both the “ampli-
tude” ¢ and the phase S has the form of a regular (i.e. in series of
non-negative powers) asymptotic expansion in (¢, z—x¢), multiplied
by t~M with some positive M (different for ¢ and S). Small time
asymptotics for this class of diffusions are effectively constructed
in Sections 3.1-3.3, and the justifications are given in Section 3.4.
In Section 3.5, the global (i.e. for any finite ¢ or x, including focal
points) small diffusion asymptotics (h — 0) are given for regular
diffusions, presenting in particular the solution of the large devi-
ation problem. In Section 3.6, the problem of constructing the
small diffusion asymptotics for more general, non-regular, diffu-
sions is discussed. For such diffusions, in the representation (0.26)
for its small time (and/or small diffusion) asymptotics, if it exists,
the amplitude and the phase have more complicated singularities
at (0, xo).

Chapter 4 is devoted to the invariant regular degenerate dif-
fusions on cotangent bundles associated with compact Riemannian
manifolds. These invariant diffusions turn out to be the curvilin-
ear analogues of the Ornstein-Uhlenbeck process, and in the sim-
plest case of the absence of “friction”, they can naturally be called
stochastic geodesic flows. In the latter case these processes are com-
pletely defined by the geometry, i.e. by the Riemannian structure.
One can generalise the expansion (0.19) of the Green function on
the diagonal to this case of degenerate diffusion. Integrating this
expansion yields (as in the well known case of non-degenerate in-
variant diffusions on manifolds) the asymptotic expansion of the
trace of the Green function for small times ¢ with geometric invari-
ants as coefficients in this series.

Chapter 5 is devoted to the study of the Green function (tran-
sition probability density) for stable jump-diffusions, i.e. for the
Feller semigroups defined by equation (0.6) with G = 0 and the
Lévy measure v of the form |¢|~UH)d|¢|u(x, ds), s = £/[¢], and
also for some natural generalisations of these processes, for in-
stance, for the stable-like jump-diffusions and for the corresponding
truncated processes. Two-sided estimates and small time asymp-
totics are obtained for these Green functions generalising the well
known results for the case of standard non-degenerate diffusions.
Some preliminary work on the asymptotic properties of finite-dimensionallj
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stable laws is also carried out, and the application of the results ob-
tained to sample path properties (lim sup behaviour and the distri-
bution of the maximum) of the corresponding stochastic processes
are given. This chapter presents, on the one hand, the necessary
preliminary results for the asymptotic theory of the next chapter,
and on the other hand, presents an introduction to the analytical
study of stable jump-diffusions, which is of independent interest,

and which can be read essentially independently of other parts of
the book.

The technically most difficult result of the book is given in
Chapter 6, which is devoted to the generalisation of Varadhan’s
large deviation principle (0.16) to the case of localised stable jump-
diffusions, and to the corresponding more precise local and global
small h asymptotics for equations of type (0.6). The proof uses
various techniques from Chapters 2,3,5 and Appendices B-F, and
is based on the construction of a rather complicated uniform small
time and small h asymptotics of the Green function, which differ
from the form (0.26), and which is obtained by glueing together
(in a nontrivial way) the asymptotics of form (0.26) with the small
time asymptotics obtained in the previous chapter. The form of
this uniform asymptotics was actually proposed as early as in [M2]
for an even more general class of equations, called in [M1] tunnel
equations, but without rigorous proof.

Chapter 7 is devoted to the asymptotics of the Cauchy problem
for the equations of complex stochastic diffusion of type (0.5). A
specific feature of the semi-classical asymptotics for these equations
is the necessity to deal with complex and/or stochastic character-
istics, which complicates essentially both the formal construction
and the justification of these asymptotics. Together with the semi-
classical asymptotics constructed and justified in Sections 7.1, 7.2,
we obtain in Section 7.3 a complex analogue of the large deviation
principle and two-sided estimates for the Green function (or the
complex heat kernel) for these equations. In Section 7.4 we discuss
shortly another approach to the construction of the solutions of
these equations based on the theory of inifinite dimensional Fres-
nel integrals. It is well known that the semi-classical asymptotics
of the diffusion or Schrodinger equations can be recovered from the
path integral representation by means of (sometimes only heuris-
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tically defined) infinite dimensional stationary phase or Laplace
methods. In the case of the complex stochastic diffusion consid-
ered here, this procedure requires the use of the general infinite di-
mensional saddle-point method. It is worth noting that the results
on the semiclassical asymptotics of complex Schrodinger equation
obtained in Chapter 7, are used in Chapter 9 for the purpose of reg-
ularisation in the construction of the path integral for the standard
Schrodinger equation.

Some of the results of this chapter can be extended to more
general equations, which are intensively studied now in the quan-
tum theory of open systems and in non-commutative probability
(see [BK] for the first steps in this direction), namely to quantum
stochastic equations of the type

dip + (%H + K) Ydt = (L~ dA™ + LTdAT + LdN)vy, (0.27)

where dA~,dA™",dN are quantum stochastic differentials (quan-
tum noise) acting in the appropriate Fock space (see e.g. [HP],
[ApB], [Bed], [Par]) and H, K, L~, L*, L are pseudo-differential op-
erators in L?(RY).

This book is mainly devoted to the semi-classical theory of the
Green function (heat kernel) of second order parabolic equations
and more general pseudo-differential equations describing the evo-
lution of stochastic processes. Asymptotic spectral analysis of sec-
ond order differential operators, though being linked in many senses
with the theory of evolutionary equations, has its own methods and
problems. Many books are devoted to this subject (see e.g. [He],
[M5],[M9], [Rob], [SV]), and we shall not present here a systematic
study of this field. Instead, in Chapter 8, we shall introduce briefly
(referring to the original papers for the proofs and developments)
three topics in asymptotic spectral analysis closely connected with
probability and with the semi-classical methods developed for the
corresponding evolutionary equations. Namely, in section 1 we dis-
cuss the problem of the asymptotic calculations of the low lying
eigenvalues of the Schrodinger operator, describing some recently
obtained asymptotic formula for the splitting of low lying eigenval-
ues corresponding to symmetric potential wells and demonstrating
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how this formula works on a concrete physical example of the dis-
crete ¢*-model on tori. In section 2, we present some results on the
low lying eigenvalues of a diffusion operator, giving in particular a
theorem on the probabilistic interpretation of these eigenvalues (in
terms of the life-times of the diffusions in fundamental domains).
Finally, in Section 3, we present a construction of the quasi-modes
of the diffusion operator around a closed stable trajectory of the
corresponding classical system.

In Chapter 9 we develop an approach to the rigorous construc-
tion of path integrals. This approach incorporates several known
approaches but is extended in a way to be applied to the heat,
Schrodinger and complex stochastic diffusion equations in a uni-
fied way covering a rather large class of potentials. Moreover, this
approach leads to the construction of a measure on the Cameron-
Martin space of curves with L?-integrable derivatives such that the
solutions to the Schrédinger or heat equations can be written as
the expectations of the exponentials of the classical actions on the
paths of a certain stochastic process. This measure has a natural
representation in Fock space, which gives rise to other stochastic
representations of the solutions to the Schrédinger equation, for
example, in terms of the Wiener or another general Lévy process.
The Fock representation also puts our path integral in the frame-
work of noncommutative stochastic calculus.

Appendices are devoted to various topics and results which
are used in the main text. Appendix A introduces the main equa-
tion of the theory of continuous quantum measurement (called the
stochastic Schrodinger equation, state diffusion model, or Belavkin
filtering equation), which is the main motivation for the study of
stochastic complex diffusions in Chapter 7. Appendix B is devoted
to the proof of asymptotic formulas for Laplace integrals with com-
plex phase, and to estimates for the remainder in these formulas
(the latter are usually neglected in expositions of Laplace asymp-
totic formulas, but are of vital importance for our purposes). Ap-
pendices C and D present (for completeness) essentially well-known
material on the characteristic functions of stable laws and the cor-
responding pseudo-differential operators, as well as some simple
estimates which follow (more or less) directly from the definitions,
and which are used in Chapter 6. In Appendix E, the global smooth
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equivalence of smooth convex functions with non-degenerate min-
ima is proved. This is a very natural result, which however the
author did not find in the literature. Appendix F presents in a
compact form the main results on the unimodality of finite dimen-
sional symmetric distributions, which are used in Chapter 5. In
Appendix G, a general scheme for the construction of the complex
measures on path space and for the representation of the solutions
of evolutionary equations in terms of the path integral is presented.
An application of this scheme leads, in particular, to an important
representation of the Schrodinger equation, with a potential which
is the Fourier transform of a finite Borel measure, in terms of the
expectation of a certain functional with respect to a compound
Poisson process. This representation is one of the main sources
for the theory developed in Chapter 9. In Appendix H we sketch
the main approaches to the definitions of path integral, where this
integral is defined as a certain generalised functional and not as a
genuine integral (in a sense of Riemann or Lebesgue) with respect
to a bona fide o-additive measure. Some possible developments
of the results displayed in the book are discussed in Appendix J
together with related open problems.



CHAPTER 1. GAUSSIAN DIFFUSIONS
1. Gaussian diffusions. Probabilistic and analytic approaches

The simplest case of a parabolic second order equation is the
Gaussian diffusion, whose Green function can be written explicitly
as the exponential of a quadratic form. This chapter is devoted
to this simplest kind of diffusion equation. In the first section we
collect some well-known general facts about Gaussian diffusions
pointing out the connection between probabilistic and analytic ap-
proaches to its investigation. In the next section the complete
classification of its small time asymptotics is given, which is due
essentially to Chaleyat-Maurel [CME]. We give a slightly different
exposition stressing also the connection with the Young schemes.
Sections 1.3-1.5 are devoted to the long time behaviour of Gaussian
and complex stochastic Gaussian diffusions, and their (determinis-
tic) perturbations.

A Gaussian diffusion operator is a second order differential
operator of the form

0 1 o

where z € R™, A and G are m x m-matrices, the matrix G being
symmetric and non-negative-definite. The corresponding parabolic
equation Ju/0t = Lu can be written more explicitly as

ou ou 1 d%u

o A 4 =Gl 1.2
ot g% 833]' * 2 I 8901833] ( )
The Green function of the corresponding Cauchy problem is by
definition the solution ug(t, z, xg) of (1.2) with initial condition

ug(0,z,x0) = 0(x — ),

where 0 is Dirac’s d-function.

We shall say that a square matrix is degenerate or singular, if
its determinant vanishes.

The following fact is well-known.
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Proposition 1.1 If the matrix
t /
E=E(t) = / eATGer T dr (1.3)
0

is non-singular (at least for smallt > 0), then

1
ug(t, z, z0) = (2m) ™2 (det E(t)) /2 exp{—§ (B~ (zo — etx), xo — eta

(1.4)
Non-singularity of E is a necessary and sufficient condition for the
Green function of (1.2) to be smooth in x,t fort > 0.

We shall sketch several proofs of this simple but important
result.

First proof. Let f(t,p) be the Fourier transform of ug(¢, z, zo)
with respect to the variable z. Then f(¢,p) satisfies the equation

% = - (A’p, g—i) - (%(Gp,p) + t?“A) f

and the initial condition £(0,p) = (27)~"/? exp{—ipxo}. Solving
this linear first order partial differential equation by means of the
standard method of characteristics, yields

1 / /
—(E@t)eip e Vip)—ttr A}

f= (27r)_m/2 exp{—i(mo,e_A/tp)— 5

Taking the inverse Fourier transform of f and changing the variable
of integration p — ¢ = e~ p one gets

_ . 1
u = (2n) " [ expli(et's — 0,0) ~  (E(t)a. )} da
which is equal to (1.4).
Second proof. This proof uses the theory of Gaussian stochas-
tic processes. Namely, we associate with the operator (1.2) the
stochastic process defined by the stochastic differential equation

dX = AX dt + VG dWw, (1.5)

|



19

where /G is the symmetric non-negative-definite square root of G
and W is the standard m-dimensional Brownian motion (or Wiener
process). Its solution with initial data X (0) = X is given by

t
X(t) = e X, + / A=V G dw ().
0

Direct calculations show that the correlation matrix of the process
X(t) is given by formula (1.4). Therefore, the probability density
of the transition x — z( in time ¢ is given by (1.3) and by the
general theory of diffusion processes (see, e.g. [Kal]), this transition
probability is just the Green function for the Cauchy problem of
equation (1.2).

Other proofs. Firstly, one can check by direct calculations that
the function given by (1.4) satisfies equation (1.2) and the required
initial condition. Secondly, one can deduce (1.4) using the WKB
method, as shown at the end of Section 3.1. Lastly, one can also
get (1.4) by the method of ” Gaussian substitution”, which will be
described in Section 1.4, where the Green function for stochastic
complex Gaussian diffusions will be constructed in this way.

We discuss now the connection between the non-singularity
property of E and a general analytic criterion for the existence of a
smooth Green function for second order parabolic equations. It is
convenient to work in coordinates, where the matrix G is diagonal.
It is clear that the change of the variables + — Cz, for some non-
singular matrix C', changes the coefficients of the operator L by the
law

A CAC™Y, G — CGC'.

Therefore, one can always choose coordinates such that

d. 1 & 02
L:(Ax,%wiz Py (1.6)
j=n+1""J

where m — n = rank G. It is convenient to introduce a special
notation for the coordinates involving the second derivatives. From
now we shall denote by x = (21, ..., x,,) the first n coordinates and
by y = (y1, ..., yx), where k = m — n, the remaining ones. In other
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words, the coordinate space is considered to be decomposed into
the direct sum

RM"=R"™=RroRF=XaY, (1.7)
and L can be written in the form
1
L=1Ly+ §Ay’ (1.6")

where A, is the Laplace operator in the variables y, and

0 0 0 0
Lo = (A% 2 AzY,, 2 AvE, 2 Ay
0= (A2, )+ (A%, o) + (A, )+ (A, o)
with
ATT ATY
e (A A s

according to the decomposition (1.7). The operator (1.6”) has the
so called Hérmander form. Application of the general theory of
such operators (see, e.g. [IK]) to the case of the operator (1.6)
gives the following result.

0
0 Do

in the Lie algebra of linear vector fields in R"* generated by Lg

Proposition 1.2. Let Id be the ideal generated by 3%1,

and 6%1, s a%k. The equation
ou 1
— = (L A
at ( 0 + 2 y)u

in R"* has a smooth Green function for t > 0 if and only if the
dimension of the ideal Id is maximal, i.e. it is equal to n + k.
Due to Proposition 1.1, the condition of Proposition 1.2 is
equivalent to the non-singularity of the matrix E. We shall prove
this fact directly in the next section by giving as well the classifica-
tion of the main terms of the small time asymptotics of the matrix
E~1! for the processes satisfying the conditions of Proposition 1.2.
We conclude this section by a simple description of the ideal Id.
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Lemma 1.1 The ideal 1d is generated as a linear space by the
vector fields

0 0 0
— L — ., Lgl|, Lo|, ... =1,..
8yj7[8yja 0],[[8:'./]7 0]) O]a ) J ) 7]{:7

or, more explicitly, by %, j=1,...k, and the vector fields, whose
J
coordinates in the basis {%}, 1 =1,...,n, are given by the columns

of the matrices (A)! A%V [ =0,1,....
Proof.
0 0 0

- — 9gyy. . Yy, .~
[6yj7L0] (A )ZJ ayz + (A )ZJ axz :

Therefore taking the first order commutators we obtain the vector
fields v} = (A™);; 5> 55 Whose coordinates in the basis {2 95} are

given by the columns of the matrix A®Y. The commutators [UZ » Bys 9]

do not produce new independent vectors. Therefore, new vector
fields can be obtained only by the second order commutators

o8, o) = (™) (A i o (A0) (A5

which produce a new set of vector fields v = (A** A™),; 52 8 whose

coordinates in the basis {a%i} are the columns of the matrix A”Al’y I
The proof is completed by induction.

2. Classification of Gaussian diffusions by Young schemes

Let Hy = A*Y and let H,,, m = 1,2, ..., be defined recur-
rently by the equation

Hp, = AmmHmfl + Hpya.
In coordinate description, H,, is the subspace of X = R"™ generated

by the columns of the matrices A, A** AV ... (A*®)™A*Y. Let M
be the minimal natural number such that Hy; = Hps11. Clearly M
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is well defined and 0 < M < n—dim Hy. Moreover, dim Id = n+k,
ifft Hy; = X, or equivalently iff dim H,, = n.

Lemma 2.1. If the correlation matriz E given by (1.3) corre-
sponding to the operator (1.6°) is non-singular, then dim Id = n+k.

Proof. Suppose dimlId < n+k and consequently dim Hjy; < n.
Then one can choose a basis in X whose first n — dim H s vectors
belong to the orthogonal complement Hj; of Hys. In this basis,
the first n — dim Hjs rows of the matrix A given by (1.8) vanish
and therefore the matrix e47GeA'T has the same property for all
t, and therefore so does the matrix £. Thus FE is singular.

These arguments show in fact that if dim Id < n + k, one can
reduce the Gaussian process defined by the operator L to a process
living in a Fucleadian space of lower dimension. From now on we
suppose that dimId = n + k and thus Hy; = X. The natural
number M + 1 will be called further the degree of singularity of
the Gaussian diffusion. A finite non-increasing sequence of natural
numbers is called a Young scheme. Young schemes play an im-
portant role in the representation theory of classical groups. The
(clearly non-increasing) sequence M of M + 2 numbers my;11 =
dimY = k, my; = dim Hy, my;_1 = dim H; — dim Hg,....mo =
dim Hy; — dim Hy;_1 will be called the Young scheme of the op-
erator (1.6”). As we shall show these schemes completely define
the main term of the small time asymptotics of the inverse matrix
E~! and therefore of the transition probability or the Green func-
tion of the corresponding Gaussian diffusion. To this end , let us
decompose X = H)j; in the orthogonal sum:

X=X0®..®o Xy_1D X, (2.1)

where X;, J = 0,...,M are defined by the equation Xp;_; &
H; = Hy, i.e. each Xj,;_; is the orthogonal complement of
Hj; 1 in Hy. To simplify the notation we shall sometimes de-
note Y by Xjpr+1. The coordinates are therefore decomposed in
series (z,y) = (2°,...,2M*1) with the dimension of each series
! = (af,...,x], ), J=0,..,M+1, being defined by the entry m
of the Young scheme M. Evidently in these coordinates the blocks
Ay jyr1 of the matrix A vanish whenever I > 1 for all J =0, ..., M.

Let Ay, J = 0,..., M, denote the blocks Aj ;1 of A, which are
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(mj x myy1)-matrices (with my rows and m 41 columns) of rank
my, and let

()[J:AJAJ+1...AM, JZO,,M

Let us find the main term E?,(¢) of the expansion in small ¢
of the blocks E7;(t) of the correlation matrix (1.3).

Lemma 2.2. In the chosen coordinates, the blocks Er;(t) of
the matriz (1.3) are given by

t2M+3=U+) o0/ (1 4+ O(t))
Ery(t) = B, O 04+00) = Gy — v 7)o 1 - 1)1(5\4) g J)!'I
(2.2)

Proof. Let us calculate first the main term of the expansion of
the blocks of the matrix Q(t) = eA*GeA’ in the integral in (1.3),
taking into account that according to our assumptions the block
G rr+1,m+1 of G is the unit matrix and all other blocks of G vanish.
Writing

Q) =3 Q).
p=0

one has

ST pp—7T (2.3)

I(p —
= -9

It is easy to see that for p < (2M + 2) — (I + J) the blocks Q(p)1s
vanish and for p = 2M + 2 — (I + J) only one term in sum (2.3)
survives, namely that with¢g = M +1—-I,p—qgq=M+1— J.
Consequently, for this value of p

1 1

Qp)ry = (M —T+1)!(M~—J+1)!

which implies (2.2).

It turns out that the matrix E°(t) = {EY,(¢)} is invertible and
its inverse in appropriate coordinates depends only on the Young
scheme M. The following result is crucial.
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Lemma 2.3. There exist orthonormal coordinates in'Y and
(not necessarily orthonormal) coordinates in Xy, J =0, ..., M, such
that in these coordinates, each matrix Ay has the form

A;=(0,1,), J=0,..,M,

where 1,,, denote the (my X my) unit matriz.

Remark. We need the coordinates in Y to be orthonormal in
order not to destroy the simple second order part of the operator
(1.6).

Proof. Consider the chain

Xyvp1r =+ Xy =Ho— Hy =Xpy—1 @ Hy

%HQZXM_Q@Hl—)...—)HM:X()EBHM_l,

where the first arrow stands for the linear map A*Y and all other
stand for A**. Taking the projection on the first term in each
XM_J D HJ_1 yields the chain

Xpysr—=> Xy = X1 = Xy — ... = Xo, (2.4)

where each arrow stands for the composition A = Pr o A of the
map A and the corresponding projection. Since

Xny1 D KerAM*1 5 . o> KerA? > Kerfl,
one can expand Y = X4 as the orthogonal sum
X1 = KerA' @ (KerA? © KerAY) @ ...

O(KerAMH o KerAM) @ (Xp411 © Ker AM+1),

where KerA? © KerA7=! means the orthogonal complement of
KerAi=! in KerAJ. Now choose an orthonormal basis in X M+1
which respects this decomposition, i.e. the first (mpr41 — mys) el-
ements of this basis belong to the first term of this decomposition,
the next (mpy; —mps—1) elements belong to the second term and so
on. The images of the basis vectors under the action of A7 in the
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chain (2.4) define the basis in X;_;4; (not necessarily orthonor-
mal). The coordinates in X @Y defined in such a way satisfy the
requirements of the Lemma.

Corollary. In the coordinates of Lemma 2.3, if J > I, then
ar =(0,1m,), ara’;=(0,1,,), (2.5)

where the matriz O in the first and second formulas are vanishing
matrices with my rows and my; —my (resp. my — my) columns.

Lemma 2.4. If EY,(t) is defined by (2.2) and (2.5), then
by changing the order of the basis vectors one can transform the
matriz E°(t) to the block-diagonal matriz with mo square blocks
Arry2, (mo — mq) square blocks Apria,..., (mar — mar—1) blocks
As, and mpary1 — mas one-dimensional blocks Ay = t, where Ay(t)
denotes the (p X p)-matriz with entries

£2p+1—(i+4)

Al = Gy TG =0l =)

i,j=1,...p. (2.6)

Proof. 1t is straightforward. Let us only point out that the
block representation of E° in the blocks EY; corresponds to the
partition of the coordinates in the parts corresponding to the rows
of the Young scheme M, and the representation of E° in the block-
diagonal form with blocks (2.6) stands for the partition of coordi-
nates in parts corresponding to the columns of the Young scheme
M.

Ezample. If the Young scheme M = (3,2,1), i.e. if M =1,
2, the matrices A and E°(t) in the coordinates of Lemma 2.3 have
the forms respectively

t° t t3
* 0 1 0 0 O 5-223@02@
x * x 0 10 0o £ 0

t4 t3 t2
oo 00 = 0 3 0.0 5|
* ok ok Kk kX o o0 o0 ¢t 0 O
x Kk Kk Kk x * 0%0015()
* Kk ox Kk Kk * ;%0%00t
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where the entries denoted by x are irrelevant. Clearly by change of
order of the basis, E° can be transformed to

t5

22 0 0 0
5-2-2 4.2 3-2
L2 2 0 00
woop 2 As(t) 0 0
I T T T e R SO
0 0 0 5 5 0 0 0 Ai(t)
0 0 0 Y ¢t 0
0 0 0 0 0 ¢t

Lemma 2.5.

' 2 2 (p—1)
(@) detAy(t) =t plp+ D..(2p— 1)

(ii) the matriz E°(t) is non-singular and in the coordinates of
Lemma 2.3 its determinant is equal to

det EV(t) = (det Aq(t))™M+17™M (det Ao(t)) ™M~ ™M=1__ (det Apsyo(t))™ ™ |
(2.7)
(iii) the maximal negative power of ¢ in the small time asymp-
topics of the entries of (E°(¢))~! is —(2M +3) and there are exactly
myg entries that have this maximal power.

Proof. (ii) and (iii) follow directly from Lemma 2.4. To prove
(i) notice that

det A, (t) = [2...(p — 1)V "2 det A\, (t),
where A\, (t) is the matrix with entries

$2p+1—(i+j)

T +l-(it+j)

Ap(t)ij (2.8)
In order to see clearly the structure of these matrices, let us write
down explicitly the first three representatives:

Ai(t) =t, )\g(t):(g %), As(t) =

| o | Then| T
ST N
~+ 00| o],
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The determinant of these matrices is well known (see, e.g. [Ak])
and can be easily found to be:

203 (p— DI 2

det (D) = =1 (2.9)

which implies (i).

The entries of the matrices A, (¢)~! and therefore of (E°(¢))™*
can be calculated by rather long recurrent formulas. It turns out
that these entries are always integer multipliers of negative powers

of ¢, for example, (A1(t))™! = 1,

6! 6! 60

(Aa(t)) :(—% ) o) = -
t3 t2 t

Therefore, we have proved the following result.

Theorem 2.1. For an arbitrary Gaussian diffusion in the
FEucleadian space R™ whose correlation matriz is non-singular (or
equivalently, whose transition probability has smooth density), there
exists a scheme M = (mar41, mur, ..., mo) such that 21}4;61 my =
m, and a coordinate system z in R™ such that in these coordinates

the inverse E(t)~1 of the correlation matriz (1.3) has the entries
B3 () = (B ()1 + (1),

where E°(t) is an invertible matriz that depends only on Yr,, and
which is described in Lemmas 2.4, 2.5. The Green function for
small t has the form

ug(t, 2 20) = (20) 2 (1+0(0)) exp{ — 5 (B~ (1) (z0—¢*'2), 20— *2))]

x[(det Aq (£))F7™ (det Ag(t))™ ~™M =1 (det Apsio(t)) ™0™ 1/2 |}

(2.10)
In particular, the coefficient of the exponential in (2.8) has the form
of a constant multiple of t=% with

1
o= 5[(mM+1—mM)+22(mM—mM_1+...+(M+2)2mO]. (2.11)
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Conversely we have

Theorem 2.2. For any Young scheme M satisfying the con-
ditions of Theorem 2.1, there exists a Gaussian diffusion, for which
the small time asymptotics of its Green function is (2.8). More-
over, there exists a Gaussian diffusion for which the matriz E°(t)
of the principle term of the asymptotic expansion of E is the exact
correlation matrix.

For example, if in the example with M = (3,2, 1) considered
above, one places zero instead of all the entries denoted by ”stars”
in the expression for A, one gets a diffusion for which E9(t) is the
exact correlation matrix.

Notice that the case of a Young scheme consisting of only one
element (i.e. the case M + 1 = 0) corresponds to the case of non-
singular diffusion.

3. Long time behaviour of the Green function for Gaussian diffusions

This section lies somewhat apart from the main line of the
exposition. Here the large time asymptotics is discussed for some
classes of Gaussian diffusions including the most commonly used
Ornstein-Uhlenbeck and oscillator processes. One aim of this sec-
tion is to demonstrate that the small time asymptotics classification
given in the previous section has little to do with the large time
behaviour. Even the property of non-singularity of the matrix G of
second derivatives in the expression for the corresponding operator
L has little relevance. The crucial role in the long time behaviour
description belongs to the eigenvectors of the matrix A together
with a ”general position” property of these eigenvectors with re-
spect to the matrix G. We consider two particular cases of the
operator (1.1) with the matrix A being antisymmetric and with A
having only real eigenvalues.

First let A be antisymmetric so that the evolution e is or-
thogonal and there exists a unitary matrix U such that U1 AU is
diagonal. Let the rank of A be 2n < m. Then one can write down
the spectrum of A as

At

i1y e iNEs — ALy s —iM, 0, o0 0
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with Ay > Ao > ... > A\ > 0, and to order the unit eigenvectors as
follows

1, ...,vjl-l,v%, ...,vj2~2, L ...,vfk,
v’f“, ...,vﬁ“,vf“, ...,U;?QH, IEUN ...,vf-f, f’““, e ffj;m
(3.1)
where ji + ... + jx = n, the vectors v, ...,vé-l, l=1,...,k, and their
complex conjugates v’f“ = ot ...,UZH = 175-1 correspond to the
eigenvalues i\; and —i\; respectively, and the vectors fufk’ﬂ, e ?flen

belong to the kernel of A. With these notation, the columns of U
are the components of the vectors (3.1) and an arbitrary opera-
tor B : R™ — R™ is represented in the basis (3.1) by a matrix
B = U*BU given by rectangular blocks 875, I,J = 1,...,2k + 1.
The correlation matrix (1.3) becomes UFE(t)U* with

E(t):/o D(s)U*GUD*(s)ds=/O D(s)T'D*(s) ds,

where D(s) is diagonal with diagonal elements e

the matrix I' = U*GU consists of the blocks

i and 1, and

(F]J)ZPZ(@{,G’UEZ), l=1,..,1,p=1,..J.

For I = J these blocks are clearly nonnegative-definite selfadjoint
(jr X jr)-matrices.

Proposition 3.1. If for all I = 1,...,2k + 1 the square blocks
I';; are non-singular, then

2k+1
det B(t) = t™ J] detTr;(1+ O(t)),
I=1

as t — 00, moreover

=1y _ @) 14+ 0(7)), =1,
(B )IJ_{O(tI—]2), J# 1.

Proof. There are algebraic manipulations, which we omit.
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Notice that the non-singularity assumption in Proposition 3.1
is quite different from the non-singularuty assumption of the matrix
G that defines the second order part of the diffusion operator. In
order to meet the hypothesis of Proposition 3.1 it is enough that the
rank of G be equal to the maximal multiplicity of the eigenvalues
of A. For example, if the eigenvalues of A are different, then the
hypothesis of Proposition 3.1 means just that (v;, Gv;) # 0 for all
eigenvalues v; of A, and it can be satisfied by the one-dimensional
projection. From Proposition 3.1 it follows that the large time
asymptotics of the Green function (1.4) in this situation is similar
to the standard diffusion with the unit matrix G and vanishing
drift.

Corollary. Let the hypothesis of Proposition 3.1 hold and
let all (necessarily positive) eigenvalues of all blocks (I'1)~1, I =
1,...,2k+1, lie inside the interval [B1, B2]. Then for arbitrary e > 0
and sufficiently large t, the Green function (1.4) satisfies the two-
sided estimates

2k+1 —1/2 ]
(2mt) /2 (H det F”) (1—¢) exp{—562||wo—eAtxll2} < ug(t, ;7o)
I=1
2h+1 —1/2 .
< (2mt) ™2 (H detF”) (1+€) exp{—pllz — etz
I=1

An example of this situation is given by the stochastic process
defined by the motion of the classical oscillator perturbed by a
force given by white noise.

Now let us assume that A has only real eigenvalues A;. For
simplicity assume A is diagonalisable with k positive eigenvalues
p1 > ... > pg > 0, [ vanishing eigenvalues, and m — k — [ negative
eigenvalues 0 > —vgiy11 > ... > —vp,. The matrix (1.3) has the
entries Eij = (e(’\“')‘j)t - 1)()\1 + )\j)_lGij if )\Z + >‘j % 0, and
E;; =tG;j;, if Ay + Xj = 0. One easily derives the following:

Proposition 3.2. Let the quadratic matrices By, By, B be

non-degenerate, where (B1)i; = (i + p5) " Gij with 4,5 = 1,...,k,
(Bg)ij = tGij with ’I,,j = k—l—l, ceey k—l—l, and (Bg)ij = (I/Z'—I—I/j)_lGij
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with 1,7 =k+1+1,....,n. Then, as t — o0,

k
det B(t) = exp{2 ) _ p;t}t' det By det By det Bs(1 + O(t)),
j=1

moreover, (E(t)™1);; is exponentially small whenever i or j does
not exceed k, and (E(t)™');; have a finite limit whenever both i, j >
k+1.

This result implies the corresponding asymptotics for the Greenfi
function (1.4). An example of this situation is given by the diffu-
sion operator of the Orstein-Uhlenbeck process. The cases where
A has nontrivial Jordan blocks can be considered similarly. Let us
point out finally that two-dimensional diffusions described by

0 1 0 0 0 1 0
(2o (b2) mam( )0

(the oscillator process and Orstein-Uhlenbeck process respectively)
belong to the two different classes described in Propositions 3.1
and 3.2 respectively but from the point of view of the small time
asymptotics classification of the previous section they belong to the
same class given by the Young scheme (1,1).

The results of this section can be used to estimate the escape
rate of transient Gaussian processes defined by equation (1.5) and
also of perturbations of them; see [AHK1],[AK],[K2], and section
1.5.
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4. Complex stochastic Gaussian diffusion

It is well-known that the Green function of the Cauchy prob-
lem for partial differential equations depending quadratically on
position and derivatives, i.e. on x and 9/0z, has Gaussian form, see
e.g. Proposition 1.1 for the case of diffusion. It was realised recently
that stochastic generalisations of such equations are of importance
for many applications. We present here a simple method for ef-
fective calculation of the corresponding Green functions. However,
in order not to get lost in complexities we shall not consider the
most general case but reduce the exposition to a class of such equa-
tions which contains the most important examples for the theory
of stochastic filtering, quantum stochastic analysis and continuous
quantum measurements. Namely, let us consider the equation

dyp = %(GAw — Bx*Y)dt + axypdB, =tz [B]), (4.1)

where x € R™, dB = (dB?,...,dB™) is the stochastic differential
of the standard Brownian motion in R™, and G, 8, a are complex
constants such that |G| > 0, ReG > 0, Re8 > |a|?. The last two
conditions ensure the conservativity of the system, namely that the
expectation of ||1||? is not increasing in time, which one checks by
the formal application of the Ito formula. To justify these calcula-
tions one needs actually the well-posedness of the Cauchy problem
for equation (4.1) that follows for instance from the explicit ex-
pression for the Green function given below. We suppose also for
simplicity that ImG and I'mf are nonnegative.

Let us discuss the main examples. If G,«, are real, (4.1)
is the so called stochastic heat equation, which is also the sim-
plest example of Zakai’s equation [Za] of stochastic filtering theory.
Its exact Green function was apparently first given in [TZ1] for
a=G=pF=1andin [TZ2] for « = G =1, f > 1. In the latter
case it was called in [TZ2] the stochastic Mehler formula, because
in the deterministic case a = 0, G, 8 positive this formula describes
the evolution of the quantum oscillator in imaginary time and is
sometimes called Mehler’s formula. If o, G are purely imaginary
and Ref = |a|?, (4.1) represents a unitary stochastic Schrodinger
equation, which appeared recently in stochastic models of unitary
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evolution, see [HP], [TZ1], [K2]. It can be obtained by the for-
mal quantisation of a classical system describing a Newtonian free
particle or an oscillator perturbed by a white noise force (see next
Section). The explicit Green function for that equation was given
in [TZ1]. If G is imaginary, « real (more generally, o complex)
and Ref = |al?, equation (4.1) represents the simplest example
of the Belavkin quantum filtering equation describing the evolu-
tion of the state of a free quantum particle or a quantum oscillator
(when Imf =0 or Imf > 0 respectively) under continuous (indi-
rect but non-demolition) observation of its position, see [Bel],[Be2]
and Appendix A. When a = 3 =1, G = i, the Green function was
constructed in [BK], [K4] and a generalisation was given in [K1].
It is worth mentioning that in this case, it is physically more rele-
vant (see Appendix A) to consider the Brownian motion B (which
is interpreted as the output process) to have nonzero mean, and
to be connected with the standard (zero-mean) Wiener process W
(called in the filtering theory the innovation process) by the equa-
tion dB = dW + 2(x)y dt, where (z), = [ z[i|*(x) dz||¢| ! is the
mean position of the normalised state . Since in quantum me-
chanics one is interested in normalised solutions, it is convenient
to rewrite equation (4.1) (using Ito’s formula) in terms of the nor-
malised state ¢ = ||¢||”! and the "free” Wiener process W to
obtain, in the simplest case « = f =1, G = i, the following norm
preserving but nonlinear equation

N | —

Ao =5 (I8 — (x — (£)4)%0) di + (x — (x)g)ddW.  (42)
This equation and its generalisations are extensively discussed in
current physical literature on open systems, see e.g. [BHH], [QO],
and also Appendix A. It is worth while noting that the equation

dp = %(BM — Gr?¢)dt + aia%gb dB, ¢ =o¢(t,p,[B]), (4.1)

which can be obtained from (4.1) by Fourier transformation, de-
cribes (under the appropriate choice of the parameters) the evo-
lution of a quantum particle or an oscillator under the continuous
observation of its momentum (see [Bel]).
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In view of so many examples it seems reasonable to give a
unified deduction of a formula describing all these situations, which
is done below in Theorem 4.1.

To obtain the Green function for equation (4.1) we calculate
first the dynamics of the Gaussian functions

b(w) = exp{—2a” + 2w =7}, (4.3)

where w,~ and the coordinates of the vector z are complex con-
stants and Rew > 0. It turns out that the Gaussian form of a
function is preserved by the dynamics defined by (4.1).

Proposition 4.1. For an initial function of Gaussian form
(4.3) with arbitrary initial wo, 20, Bo, solution to the Cauchy prob-
lem for (4.1) exists and has Gaussian form (4.3) for all t > 0.
Moreover, the dynamics of the coefficients w, z,7v is given by the
differential equations

w=—-Guw?+ (B +a?)
dz = —wGzdt + adB (4.4)
= LGl - 22)

Proof. Let us write down the dynamics of z with undetermined
coefficients dz = z; dt + zp dB and let us assume the dynamics of
w to be non-stochastic: dw = wdt, dy = 4 dt. (This is justified be-
cause inserting the differentials of w or v in (4.1) with non-vanishing
stochastic terms, yields a contradiction.) Inserting ¢ of form (4.3)
in (4.1) and using Ito’s formula, yields

1 1
—iw:ﬁ dt + xdz — 4 dt + 59522?3 dt

— %[G((—wm + 2)2 —w) — 6902] dt + ax dB.

Comparing coefficients of dB, x2dt, xdt, dt yields (4.4).

Remark. For the purposes of quantum mechanics it is often
convenient to express the Gaussian function (4.2) in the equivalent
form

gip(e) = coxp{=3 (z — ) +ipr}, (45)
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where real ¢ and p are respectively the mean position and the mean
momentum of the Gaussian function. One deduces from (4.4) that
the dynamics of these means under the evolution (4.1) is given by
the equations

dq = 7= [Im(Gw)p — Re(B + a?)q] dt + £ dB
dp = — gz Im(@ (B + 02))g + w[*pReG] dt + 732 dB.

The solution of equation (4.4) can be found explicitly. Namely,

et
o=/ P _;az = 1/‘52042 exp{% arg g ZQQ}. (4.6)

Since ImG > 0 and Re 8 > |a|? one sees that —5 <argo < 3.
The solution to the first equation in (4.4) is

{ o Lo coth(cGt)+o o 7& 0

1

wo+o coth(cGt)?

w(t) =
2 wo(l+tGwo)™t, o =0.

(4.7)

In the case wy # o the first formula in (4.7) can be also written in
the form

wo + o0
Wy — 0

w = ocoth(cGt + Q(wp)), Qwo) = %log (4.8)
This implies the following result.
Proposition 4.2. For an arbitrary solution of form (4.3) of
equation (4.1)
lim w(t) = o.
t—00

From the second equation of (4.4) one gets

t

(1) :exp{—G/Otw(s) ds}(zo+/0 exp{G/OTw(s) ds} dB(r)).

(4.9)

Furthermore, since

o

! 1
/ coth(cGT+Q(wp)) dr = Co [log sinh(ocGt + Q(wp)) — log >
0

g

)
wj—o
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inserting (4.7) in (4.9) yields

'
20+« [ sinh(cGT + Q(wp)) dB(7)

o
Vwg — o2 0

for o # 0, and similarly for ¢ = 0

2(t) = (sinh(0Gt + Qwp))) " [

(4.10)

2(t) = (1+tGw0)1(zo+a/0 (1 + 7Gwp) dB(T)). (4.11)

From the last equation of (4.4) one gets

A0 =20+ 5 [ ) =2 ar (112)

and thus the following result is proved.

Proposition 4.3. The coefficients of the Gaussian solution

(4.3) of equation (4.1) are given by (4.7), (4.8), (4.10)-(4.12).

We can prove now the main result of the Section.

Theorem 4.1. The Green function ug(t,x;xo) of equation
(4.1) exists and has the Gaussian form

e,
ug(t, z;20) = CE exp{—T(CE2 +a3) + Barmo — agT — baxo — Ve )

(4.13)
where the coefficients Cq,wa, Ba are deterministic (they do not
depend on the Brownian trajectory B(t)) and are given by

—1/2
wg = ocoth(cGt), Bg = o(sinh(cGt))™, Cgq= (2—77 sinh(aGt)) ,
o

(4.14)

and
1

Ea
for the cases o # 0 and o = 0 respectively; the other coefficients
are given by

wag = Pag = Co = (QWtG)_1/2 (4.15)

ag = a(sinh(oGt))_l/o sinh(oGT) dB(T), (4.16)
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t t
bg = O’G/ _alr) dr, g = g/ a*(t)dr (4.17)
0 0

sinh(cGT) 2
for o #0 and
t t 1t
ag = g/ T7dB(1), bg :/ a(r) dr, ~g = —/ a?(T)dr
t 0 0 T 2 0
(4.18)
foro =0.

Remartk. It follows in particular that the Green function (4.13)
is continuous everywhere except for the case when oG is purely
imaginary, in which case (4.14) has periodical singularities.

Proof. Since the Dirac d-function is the weak limit of Gaussian
functions

V5 = (2me) "2 exp{—(x — &) /2¢},

as € — 0, we can calculate ug(t, x,z¢) as a limit of solutions ¢¢ of
form (4.3) with initial data

2
1
, 25 = é» Yo = & + 510g27r€. (4.19)

1
€ € 2e

wy =
Since clearly
QW) = eo + O(?),  (w§ — 02)"1/225 — w0,
as € — 0, substituting (4.19) in (4.7), (4.10), (4.11) yields

lim w® = o coth(cGt),

e—0

t
lim 2¢ = (sinh(cGt))™* (O’.’Eo + a/ sinh(cGt) dB(T))
0
for 0 # 0 and

1 1 ‘
li_r)r(l)we:57 l%zezﬁ<xo+a/o TGdB(T))

for o = 0, which implies (4.16),(4.18) and the first two formulas in
(4.14), (4.15). Let us calculate 7. If o # 0,

t t
/ wé(T)dr = a/ coth(ocGT + Q(wyg)) dr
0 0
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B logsinh(0 Gt + {(wf) —log \ /wg—a2 _ logsinh(0Gt) — log(eo) 4 o(1) I
B G B G ’
and

2y dr = — 2 coth(oGE) 4 S 4 o(1
| ) dr = =G com(oG) + &+ o)

N /t 2z00c [ sinh(cGs) dB(s) + (a ) sinh(cGs) dB(s))2 i
0

sinh?(0Gt)
Substituting these formulas in (4.12) and taking the limit as ¢ — 0
yields the remaining formulas. The simpler case o = 0 is dealt with
similarly.
It is easy now to write down the Green function ug(t, p, po) of

equation (4.1’). Since (4.1’) is obtained from (4.1) by the Fourier
transformation,

1
(2m)™

dc(t,p,po) = / / we(t, 2, €) explicpo — iap} dédz. (4.20)

To evaluate this integral it is convenient to change the variables
(x,§) toy=x+& n=x—& Then (4.20) takes the form

~ CG " —va wa _BG 2 1 . .
g = ((47r)) e /exp{ 1 Y 2(aG+bG ipotip)y} dy

wag + 1 ) .
X /exp{—GTﬁGn2 — §(CLG — ba + ipo + ip)n} dn.

It is easy to evaluate these Gaussian integrals using the fact that
w? — % = 2. This yields the following result.

Proposition 4.4. The Green function of equation (4.1°) has
the form

_ Ca\™ wa Ba _ - .
g (t,p;po) = (7> eXP{—QTz(P2+Pg)+Fppo—aap—bepo—’m},

(4.21)
where

i ~ )
¢ = ——5(weac + febe),  be = —(webe + faac),
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_— wg(ag + V%)  Beacha
G =76 — 202 - 5 -
o g

The explicit formulas for the Green functions of equations
(4.1), (4.1°) can be used in estimating the norms of the correspond-
ing integral operators (giving the solution to the Cauchy problem
of these equations) in different L, spaces, as well as in some spaces
of analytic functions, see [K7].

The Gaussian solutions constructed here can serve as conve-
nient examples to test various asymptotic methods. Moreover, they
often present the principle term of an asymptotic expansion with
respect to a small time or a small diffusion coefficient for more com-
plicated models. This will be explained in detail in the following
chapters. Furthermore, since the Gaussian solutions are globally
defined for all times, they can be used to study the behaviour of
the solutions as time goes to infinity and to provide a basis for
scattering theory. In the next section we give some results in this
direction. To conclude this section let us mention another inter-
esting property of equation 4.1 and the corresponding nonlinear
equation 4.2. It was shown that the Gaussian form is preserved
by the evolution defined by these equations. However, they cer-
tainly have non-Gaussian solutions as well. An interesting fact
concerning these solutions is the effect of Gaussianisation, which
means that every solution is asymptotically Gaussian as ¢ — oo.
Moreover, unlike the case of the unitary Schrodinger equation of a
free quantum particle, where all solutions are asymptotically free
waves e’P* (that is, Gaussian packets with the infinite dispersion),
the solutions of (4.1), (4.2) tend to a Gaussian function (4.3) with
a fixed finite non-vanishing w. This fact has an important phys-
ical interpretation (it is called the watchdog effect for continuous
measurement, or the continuous collapse of the quantum state).
For Gaussian solutions it is obvious (see Proposition 4.2) and was
observed first in [Di2], [Be2]. For general initial data it was proved
by the author in [K4] (with improvements in [K7]). We shall now
state (without proof) the precise result.

Theorem 4.2 [K4],[K7]. Let ¢ be the solution of the Cauchy
problem for equation (4.2) with an arbitrary initial function ¢g €
Lo, ||¢o|| = 1. Then for a.a. trajectories of the innovating Wiener
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process W,

¢ — 71'1/49;(;;719(75) | =0

as t — oo, for arbitrary v € (0,1), where

{ q(t) = qw + pwt + W (t) + [} W(s)ds + O(e™")
p(t) =pw + W +0(e™ ")

for some random constants qw , pw -

It follows in particular that the mean position of the solution
behaves like the integral of the Brownian motion, which provides
one of the motivations for the study of this process in the next
section.

We note also that finite dimensional analogues of the locali-
sation under continuous measurement and its applications are dis-
cussed in [K8], [Ju], [K14], where the notion of the coefficient of the
quality of measurement was introduced to estimate this localisation
quantitatively.

5. The escape rate for Gaussian diffusions
and scattering theory for its perturbations

In this Section we show how the results of the two previous
Sections can be used to estimate the escape rate for Gaussian diffu-
sions and to develop the scattering theory for small perturbations.
The results of this section will not be used in other parts of the
book. We shall show first how one estimates the escape rate in the
simplest nontrivial example, namely for the integral of the Brown-
ian motion. Then more general models will be discussed including
the stochastic Schrodinger equation.

Let W (t) be the standard Wiener process in R™. Consider the
system

t=p, dp=—€eV'(z)dt+ dW (5.1)

with some positive smooth function V' (z) and some € > 0. This
system describes a Newtonian particle in a potential field V' dis-
turbed by a white noise force. The global existence theorem for
this system was proved in [AHZ]. Firstly, if V' vanishes, the solu-
tion z(t) of (3.1) is simply the integral of the Brownian motion

Y(t) = [ W(s)ds.
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Theorem 5.1 [K6],[K2]. Ifn > 1, then, almost surely, Y (t) —
00, as t — 0o, moreover,

liminf(|Y (£)|/g(t)) = o0 (5.2)

for any positive increasing function g(t) on Ry such that [ (g(t)t=3/%)" dtl
18 a convergent integral.
Remark. For example, for any 6 > 0 the function

-4

1[0
3=

g(t) =t

satisfies the conditions of the Theorem.

Proof. For an event B in the Wiener space we shall denote
by P(B) the probability of B with respect to the standard Wiener
measure. The theorem is a consequence of the following assertion.
Let A be a fixed positive constant and let Bf47 , be the event in
Wiener space which consists of all trajectories W such that the
set {Y(s) : s € [t,t + 1]} has nonempty intersection with the cube
[—Ag(t), Ag(t)]". Then

P(Bl ) = (O(g()t™/) + Ot~ )" (5:3)

In fact, (5.3) implies that Y | P(BY}' ) < oo, if the conditions of
the Theorem hold. Then by the first Borell-Cantelli lemma, only
a finite number of the events B’ ; can hold. Hencs there exists a
constant T' such that Y (t) ¢ [—Ag([t]), Ag([t])]™ for t > T, where
[t] denotes the integer part of ¢. This implies the result.

Let us now prove (5.3). Clearly, it is enough to consider the
case n = 1. The density p:(z,y) of the joint distribution of W (t)
and Y (t) is well known to be

V3 2 6 6
pe(z,y) = EGXP {—?”52 + t—gxy — t_3y2} .

In particular,

pe(x,y) < W—\/g exp {_x_z} . (5.4)
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It is clear that

P(B} ,) = P(Y(t) € [-Ag(t), Ag(t)])

o] +oo
—1—2/ dy/ pi(x,y)P ( min (y—i—7’x+/ W(s)ds) < Ag(t )> dx I
Ag(t) —o0

(5.5)
The first term of (5.5) is given by

Ag(t) 2
737 o)
273 Ag(t) 2t3
and is of order O(g(t)t~3/2). The second term can be estimated
from above by the integral

o0 +OO
? /Ag(t) dy/—oo pi(e,9)P (021;217:13 t o, W(r) < Ag(t) - y) daz.l

We decompose this integral in the sum I7 + I5+ I3 of three integrals,
whose domain of integration in the variable x are {x > 0}, {Ag(t)—
y <z <0}, and {x < Ag(t) — y} respectively. We shall show that
the integrals I; and I are of order O(t~3/2) and the integral I3 is
of order O(t~1), which will complete the proof of (5.3).

It is clear that

L = 2/ dy/ pe(z,y)P ( min W(r) < Ag(t) — y) dx.
Ag(t) 0 Os7<l

Enlarging the domain of integration in x to the whole line, integrat-
ing over z, and using the well known distribution for the minimum
of the Brownian motion we obtain

e oo el g [T el T
1> €xXp Yy exXp§ —— Z.
TV Jag(r) 2t° —Ag(t) 2

Changing the order of integration we can rewrite the last expression
in the form

%) Ag(t)+z
2 / exp{—i} dz/ " exp{—y—zg} dy.
=t Jo 2 Ag(t) 2t
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Consequently,

I <

2 /Oozex {—Z—Q} dz = O(t™3/?)
G I |

We continue with I,. Making the change of variable x — —x we
obtain

oo y—Ag(t)
I, = 2/ dy/ pe(—z,y)P ( min < Ag(t) —y + m) dx.
Agty Jo Os7sl

Making the change of the variable s = y — Ag(t) and using the
distribution of the minimum of the Brownian motion we obtain
that

e3¢} s 9 e ¢] 2
I, = 2/ ds/ pi(—x, s+ Ag(t)) dx\/j/ exp {—Z—} dz.
0 0 T Js—g 2

Estimating p:(z,y) by (5.4) and changing the order of integration
we get

[e’¢) 2 0 2 r+z
I, < iﬁ dz exp _Z / dx exp T / ds.
\ 27‘(‘ 7Tt2 0 2 0 2t T

The last integral is clearly of order O(¢t~3/2). It remains to estimate
the integral Is. We have

0o o o Ag(t)+z
I3 = 2/ dy/ pe(—,y)de = 2/ pe(—z,9y) dﬂﬁ/ dyI
Ag(t) y—Ag(t) 0 Ag(t)

<2\/§

2

x ~1
Ve ~Z Ydr = 0@t
<oz | x exp{ 2t}da7 ot )

The proof is complete.

It is evident that the method of the proof is rather general and
can be applied to other processes whenever a reasonable estimate
for the transition probability at large times is available. For exam-
ple, one easily obtains the following generalisation of the previous
result.
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Theorem 5.2. Let Yy be the family of processes defined re-
currently by the formulas Yy = fg Yi—1(s)ds, k = 1,2,..., with
Yo = W being the standard n-dimensional Brownian motion. If
n > 1 and f(t) is an increasing positive function for which the
integral floo(f(t)t_(k+1/2))" dt is convergent, then

lim inf(| Y4 (6)]/£ (1)) = +00

with probability one.

The same method can be used to estimate the rate of escape for

the processes discussed in Section 3. For example, for the Ornstein-
Uhlenbeck process defined by the stochastic differential system

dX = vdt,

{ dv = —pBvdt +dW (5.6)

with constant 5 > 0, the application of this method together with
the estimate of Proposition 3.2 leads to the following result.

Theorem 5.3 [AK]. Let n > 3 and let f(t) be an increasing
positive function such that [°(f(t)/Vt)" dt < oo. Let X (t,[W]),v(t, (W]}
denote a solution of (5.6). Then almost surely

lim inf(|X (¢, [W)|/ (1)) = oo. (5.7)

Similar results were obtained in [AK] for the processes de-
scribed in Proposition 3.1. Infinite-dimensional generalisations of
these results are also given in [AK]. Theorems 5.1-5.3 allow to de-
velop the scattering theory for small perturbations of the corre-
sponding Gaussian diffusions. For example, the following result
is a simple corollary of Theorem 5.1 and standard arguments of
deterministic scattering theory.

Theorem 5.4 [AHKI1]. Let n > 2 and let the vector valued
function F(x) = V'(x) is uniformly bounded, locally Lipschitz con-
tinuous and suppose furthermore that there exist constants C' > 0
and o > 4n/(3n — 2) such that

|K(z)| < Clz|~® ¥z € R, (5.8)
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|K(z) = K(y)| < Cr=%e —y| Yo,y [xf,[y| > r. (5.9)

Then for any pair (Teo,Pos) € R*™ and for almost all W there
exists a unique pair (xg,po) (depending on W) such that the solu-
tion (Z,p) to the Cauchy problem for system (5.1) with initial data
(x0,po) has the following limit behaviour:

i (5(0) = W (1) = ps) =0, (5.10)
tlggo(i'(t) - /0 Wi(s)ds — oo — tpoeo) = 0. (5.11)

Moreover, the mapping Q4 ([W]) : (oo, Poo) — (o, Ppo), which can
naturally be called the random wave operator, is an injective mea-
sure preserving mapping R*" — R>".

It is worth mentioning that the assumptions on the force F' in
the theorem are weaker than those usually adopted to prove the
existence of wave operators for deterministic Newtonian systems.
In particular, the long range Coulomb potential satisfies the as-
sumption of Theorem 5.4. The reason for this lies in Theorem 5.1
which states that a particle driven by white noise force tends to
infinity faster than linearly in time. The question whether €, is
surjective or not can be considered as the question of asymptotic
completeness of the wave operator €2,. The following weak re-
sult was obtained by means of Theorem 5.1 and certain estimates
for the probability density for the processes defined by the system
(5.1).

Theorem 5.5 [AHK2|. Let F(z) = V'(x) be bounded locally
Lipschitz continuous function from Lo(R™) and n > 2. Then there
exists g > 0 such that for arbitrary e € (0, €g] and any (xo, po) there
exists with probability one a pair (Too,Poo) Such that (5.10),(5.11)
hold for the solution of the Cauchy problem for (5.1) with initial
data (g, po)-

Hence, if the conditions of Theorems 5.4 and 5.5 are satisfied,
then for small € > 0 the random wave operator for the scattering
defined by system (5.1) exists and is a measure preserving bijection
(i.e. it is complete).

Similarly one can obtain the existence of the random wave

operator for small perturbations of the Ornstein-Uhlenbeck process
(5.6) (see details in [AK]).
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The stochastic Newtonian system (5.1) formally describes the
dynamics of particle in the (formal) potential field V(z) — zW.
The formal Schrodinger equation for the corresponding quantised
system would have the form

ihtp = (—%A + V(z)) — 2y W, (5.12)

To write this equation in a rigorous way, one should use stochastic
differentials and thus one obtains

ihdip = (—%QA +V(2)dt — a3 dsW. (5.13)

Using the transformation rule for going from the Stratonovich dif-
ferential to the Ito one ¥ dsgW = YdW + %d@de one gets the Ito
form of stochastic Schrodinger equation

ihdip = (—%QA +V(2))dt — %x% dt — zpdW.  (5.14)

This equation is one of the simplest (and also most important) ex-
amples of a Hudson-Parthasarathy quantum stochastic evolution
(with unbounded coefficients) [HP| describing in general the cou-
pling of a given quantum system with boson reservoir (the latter
being, in particular, the simplest model of a measuring appara-
tus). Formally, one can easily verify (using Ito calculus) that the
evolution defined by (5.14) is almost surely unitary. To make these
calculations rigorous one should use the well-posedness theorem for
the Cauchy problem of equation (5.14) obtained in [K1] for mea-
surable bounded potentials V. The idea of the proof is to develop a
perturbation theory, starting from equation (5.14) with vanishing
potential, i.e. from the equation

2 .

ihdp = —%Aqsdt - th%dt — zpdW. (5.15)

2h
This equation has the form (4.1) with purely imaginary «, G and
real 8 and was considered in detail in the previous Section. The
properties of equation (5.15) obtained there can be used also for the
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development of the scattering theory for equation (5.14). Namely,
using Theorem 5.1 and the Gaussian solutions (4.2) of equation
(5.15) as the test solutions for the Cook method [Coo] one obtains
(see details of the proof in [K2]) the existence of the wave operator
for the scattering defined by the stochastic Schrodinger equation
(5.14), namely, the following result.

Theorem 5.6 [K2|. Let the potential V in (5.14) belong to
the class L.(R™) for some r € [2,n) and let the dimension n be
greater than 2. Then for each solution of (4.3) (defined by an
initial function vy € L2(R™)) there exists with probability one a
solution ¢ of (5.15) such that, in La(R™),

Tim (4(1) — 6(1)) = 0.

This result is a more or less straightforward generalisation of
the corresponding deterministic result. Apparently a deeper theory
is required for the consideration of the perturbations of the general
equation (4.1), because already the ”free” dynamics for this case is
much more complicated, as Theorem 4.2 states.



CHAPTER 2. BOUNDARY VALUE PROBLEM
FOR HAMILTONIAN SYSTEMS

1. Rapid course in calculus of variations

In this preliminary section we present in a compact form the
basic facts of the calculus of variations which are relevant to the
asymptotical methods developed further. Unlike most standard
courses in calculus of variations, see e.g. [Ak], [ATF], [GH], we
develop primarily the Hamiltonian formalism in order to include in
the theory the case of degenerate Hamiltonians, whose Lagrangians
are singular (everywhere discontinuous) and for which in conse-
quence the usual method of obtaining the formulas for the first and
second variations (which lead to the basic Euler-Lagrange equa-
tions) makes no sense. Moreover, we draw more attention to the
absolute minimum, (and not only to local minima), which is usu-
ally discussed in the framework of the so called direct methods of
the calculus of variations.

A) Hamiltonian formalism and the Weierstrass condi-
tion. Let H = H(x,p) be a smooth real-valued function on R?".
By ”smooth” we shall always mean existence of as many continu-
ous derivatives as appears in formulas and conditions of theorems.
For the main results of this section it is enough to consider H to
be twice continuously differentiable. Let X (¢, zq,po), P(t, zo, po)
denote the solution of the Hamiltonian system

i =98 (g
{ agé ) (1.1)

p= _%(:mp)
with initial conditions (xg,pp) at time zero. The projections on
the z-space of the solutions of (1.1) are called characteristics of the
Hamiltonian H, or extremals. Suppose for some xy and ty > 0,
and all ¢ € (0, %], there exists a neighbourhood of the origin in the
p-space Qi(zg) € R™ such that the mapping pg — X (t,zo,po) is
a diffeomorphism from Q;(xg) onto its image and, moreover, this
image contains a fixed neighbourhood D(z) of o (not depending
on t). Then the family I'(xg) of solutions of (1.1) with initial data
(x0,D0), Po € Qi(zg), will be called the family (or field) of charac-
teristics starting from xg and covering D(xg) in timest < tyg. The
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discussion of the existence of this family I'(xg) for different Hamil-
tonians is one of the main topics of this chapter and will be given
in the following sections. Here, we shall suppose that the family
exists, and therefore there exists a smooth function

po(t,z,z0) : (0,t0] X D(xg) — (o)

such that
X (t, zo,po(t,x,20)) = . (1.2)
The family I'(z() defines two natural vector fields in (0, to] x D(z),

namely, with each point of this set are associated the momentum
and velocity vectors

p(t,x) = P(t, zo,po(t, @, 20)), v(t,x)zaa—;[(w,p(t,m)) (1.3)

of the solution of (1.1) joining z¢ and x in time ¢.
Furthermore, to each solution X (¢, z¢,po), P(t,zo,po) of (1.1)
corresponds the action function defined by the formula

t
U(t,ﬂfo,po) :/ (P<7-7 $07p0)X(7-7 anPO)_H(X(TJ Io,po),P(T, anp()))) dTI
0

(1.4)
Due to the properties of the field of characteristics I'(xq), one can
define locally the two-point function S(t,z,xq) as the action along
the trajectory from I'(z() joining x¢ and x in time t, i.e.

S(t,x,z9) = o(t,zo, po(t, z,x0)). (1.5)

Using the vector field p(¢,z) one can rewrite it in the equivalent
form

S(t,x,xg) = /0 (p(7,x) dx — H(x,p(T,x)) dT), (1.6)

the curvilinear integral being taken along the characteristic X (7, zo, po(t, z; x0)) ]
The following statement is a central result of the classical cal-
culus of variations.

Proposition 1.1. As a function of (t,z) the function S(t,x,xo)}]
satisfies the Hamilton-Jacobi equation

oS oS
5t 22)=0 (1.7)
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in the domain (0,to] x D(z), and moreover

g—i(t, x) = p(t, x). (1.8)

Proof. First we prove (1.8). This equation can be rewritten as

oS
P(t = —(t, X(¢
( ,Ilfo,p()) 8x( ) ( 7$07p0))
or equivalently as
0 0
P(ta x()va) = a_;(-)(t,l‘o,po(t,x,.ﬁo))%(t,l',iﬂg)-

Due to (1.2) the inverse matrix to %( , X, T0) 1S g—;{i(t, xo, po(t, x, .’130)).'
It follows that equation (1.8) written in terms of the variables (¢, pg)
has the form

0X 0
P(tax()?p())@_po(t?xO?pO) = a_;)(t?x()apO)' (19)

This equality clearly holds at ¢ = 0 (both parts vanish). Moreover,
differentiating (1.9) with respect to t one gets using (1.1) (and
omitting some arguments for brevity) that

LOHOX X _0POH X _OHOP OHOX
Ox Opo otdpy  Opo Op Otdpy  Op Opg Oz Opy’

which clearly holds. Therefore, (1.9) holds for all ¢, which proves
(1.8).
To prove (1.7), let us first rewrite it as

do  do Opg _
5 + O_pOE(t’x) + H(x,p(t,po(t,z))) = 0.

Substituting for 4% from (1.4) and for g—;) from (1.9) yields

. 0X 0
P(t, 70, po) X (70, po) + Pt 70, p0) g (170, p0) 5 = 0. (1.10)
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On the other hand, differentiating (1.2) with respect to ¢ yields

0X 8p0 .
—(t — + X(t =0
apo( ,il?o,po) ot + ( 7$07p0) ’

which proves (1.10).

We now derive some consequences of Proposition 1.1 showing
in particular what it yields for the theory of optimisation.

Corollary 1. The integral in the r.h.s. of (1.6) does not
depend on the path of integration, i.e. it has the same value for all
smooth curves x(T) joining xo and x in time t and lying completely
in the domain D(xg).

Proof. This is clear, because, by (1.7) and (1.8), this is the
integral of a complete differential.

In the calculus of variations, the integral on the r.h.s. of (1.6)
is called the invariant Hilbert integral and it plays the crucial role
in this theory.

Let the Lagrange function L(x,v) be defined as the Legendre
transform of H (z,p) in the variable p, i.e.

L(z,v) = mgx(pv — H(z,p)), (1.11)

and let us define the functional
t

L) = [ L().ir) dr (1.12)
0

on all piecewise-smooth curves (i.e. these curves are continuous and
have continuous derivatives everywhere except for a finite number
of points, where the left and right derivatives exist) joining zy and
x in time ¢, i.e. such that y(0) = z¢ and y(t) = x. Together with
the invariant Hilbert integral, an important role in the calculus of
variations belongs to the so called Weierstrass function W(x, ¢, p)
defined (in the Hamiltonian picture) as

W(x,q.p) = H(z,q) — H(z,p) — (¢ — p, %—fw,p)). (1.13)
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One says that the Weierstrass condition holds for a solution (z(7), p(7))}
of system (1.1), if W(z(7),q,p(7)) > 0 for all 7 and all ¢ € R".
Note that if the Hamiltonian H is convex (even non-strictly) in the
variable p, then the Weierstrass function is non-negative for any
choice of its arguments, thus in this case the Weierstrass condition
holds trivially for all curves.

Corollary 2. (Weierstrass sufficient condition for a rela-
tive minimum). If the Weierstrass condition holds on a trajec-
tory X (1,x0,p0), P(T,20,p0) of the field I'(xg) joining z¢ and x
in time t (i.e. such that X(t,x0,po) = x), then the characteristic
X(1,20,po) provides a minimum for the functional (1.12) over all
curves lying completely in D(xg). Furthermore S(t,x,xq) is the
corresponding minimal value.

Proof. For any curve y(7) joining xg and x in time ¢t and lying
in D(z() one has (from (1.11):

It(y(')):/o L(y(T),?J(T))dTE/O (p(t, y(7))9(1) — H(y(7), p(7,y(7))) dT-I

(1.14)
By Corollary 1, the r.h.s. here is just S(¢,z,z¢). It remains to
prove that S(t,z,x9) gives the value of I; on the characteristic
X(7,20,p0(t,x.20)). It is enough to show that

P(Tv x()va)X(Tv xOvPO) - H(X(T7 x07p0)7p(7-7 $0,p0))

equals L(X (1, o, po), X (T, 20, po)), where pg = po(t, z, x), i.e. thatl

oOH
P(T7 'CCOva) 8]9 (X(T7 'CCO?pO)?P(T? 'CCOva))_H(X<T’ xo’po)’P(T, anpo))I
oOH
2 qa—p(X<T, {L’O’po),P(T, :Co,p())) - H(X(T7 x07p0)7q)

for all q. But this inequality is just the Weierstrass condition, which
completes the proof.

Remark. In the more usual Lagrangian picture, i.e. in terms of
the variables x, v connected with the canonical variables x, p by the
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formula v(z,p) = %—Ig(m, p), the Weierstrass function (1.13) takes
its original form

W (x,vo,v) = L(x,v) — L(x,v9) — (v — vo, %(% Vo))

and the invariant Hilbert integral (1.6) in terms of the field of
velocities (or slopes) v(t,x) (see (1.3)) takes the form

oL OL
%(m, v) dz — ((v, %(x, v)) — L(x,v)) dt.

Before formulating the next result let us recall a fact from
convex analysis: if H is convex (but not necessarily strictly) and
smooth, and L is its Legendre transform (1.11), then H is in its
turn the Legendre transform of L, i.e.

H(z,p) = qué}lX(Up — L(z,v)), (1.15)

moreover, the value of v furnishing maximum in this expression is
unique and is given by v = %—ZI. The proof of this fact can be found
e.g. in [Roc]. In fact, we use it either for strictly convex H (with
%if > 0 everywhere), or for quadratic Hamiltonians, and for both
these cases the proof is quite straightforward.

Corollary 3. If H is (possibly non-strictly) convez, then the
characteristic of the family T' joining xo and x in time t is the
unique curve minimising the functional Iy (again in the class of
curves lying in D(xq)).

Proof. From the fact of the convex analysis mentioned above,
the inequality in (1.14) will be strict whenever y(7) # v(7,y) (the
field of velocities v was defined in (1.3)), which proves the unique-
ness of the minimum.

B) Conjugate points and Jacobi’s theory. The system
in variations corresponding to a solution z(7),p(7) of (1.1) is by
definition the linear (non-homogeneous) system

(1.16)
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This equation holds clearly for the derivatives of the solution with
respect to any parameter, for instance, for the characteristics from
the family I'(z¢) it is satisfied by the matrices

0X ( ) oP ( )

V= 7—\T,%0,P0), W= 7—\T7,Z%o,Po)-

Opo dpo
The system (1.16) is called the Jacobi equation (in Hamiltonian
form). One sees directly that (1.16) is itself a Hamiltonian system
corresponding to the quadratic inhomogeneous Hamiltonian

1 (0*°H 0’H 1 (0*°H

5 (G e )+ (5 e w) +5 (G oo
(1.17)

Two points z(t1), z(t2) on a characteristic are called conjugate, if

there exists a solution of (1.16) on the interval [t1,¢2] such that

v(t1) = v(t2) = 0 and v does not vanish identically on [t1,¢2].

Proposition 1.2 (Jacobi condition in Hamiltonian form). Sup-Jj
pose the Hamiltonian H 1is strictly convex and smooth. If a char-
acteristic (1) contains two conjugate points x(t1),x(t2), then for
any § > 0, its interval [x(t1),x(t2 + )] does not yield even a local
minimum for the functional (1.12) among the curves joining x(t)
and x(ta + 0) in time ty — t1 + 0.

The standard proof of this statement (see any textbook in
the calculus of variations, for example [Ak]) uses the Lagrangian
formalism and will be sketched at the end of subsection D) in a more
general situation. In Sect. 3, we shall present a Hamiltonian version
of this proof, which can be used for various classes of degenerate
Hamiltonians.

C) Connections between the field of extremals and the
two-point function. These connections are systematically used in
the construction of WKB-type asymptotics for pseudo-differential
equations.

Let us first write the derivatives of S(¢,z,xg) with respect to
Zo-

Proposition 1.3. Let the assumptions of Proposition 1.1 hold
for all x¢ in a certain domain. Then

0S8
8—%(75,51:,300) = —po(t,z, x0). (1.18)
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Moreover, as a function of t, xg, the function S(t,z, o) satisfies the
Hamilton-Jacobi equation corresponding to the Hamiltonian I:I(x,p) :I
H(xa _p)'

Proof. If the curve (z(7),p(7)) is a solution of (1.1) joining z
and z in time ¢, then the curve (Z(7) = 2(t—7), p(7) = —p(t—7)) is
the solution of the Hamiltonian system with Hamiltonian H joining
the points  and x( in time ¢. Both statements of the Proposition

follow directly from this observation and Proposition 1.1.

Corollary 1. Ifg—;g(t, Xo,Po) 18 a non-degenerate matriz, then

928 opP 0X -t
@(tw’ﬂ,xo) = 8_po(t’ o, Po) (a—m(tviﬂoypo)) : (1.19)
028 0X ).
W(t,ﬂ?,xo) = (8—po(t,l‘o,po)) 8—%(t,$07p0>7 (120)
0
929 0X -t
m(t,l’,xo) =— (a—m(t»l’o,po)) : (1.21)

Proof. This follows from (1.2), (1.8), and (1.18) by differenti-
ating.

Formula (1.19) combined with the following result, which is
a consequence of (1.8) and Taylor’s formula, can be used for the
asymptotic calculations of S.

Corollary 2. Let Z(t, xq), p(t, xo) denote the solution of (1.1)
with initial data (x0,0). Then

S(t,x,z9) = S(t, &, z0) + (p(t,x0), x — T)

! oS, . - - N
+/0 (1-0) (w(t,x—kg(m—x),xo)(m—m),m—a:) do. (1.22)

Finally let us mention here the formula for the ”composi-
tion of Jacobians” after splitting of a characteristic. The function
J(t,z,x0) = det g—;g(t, xo, po) is called the Jacobian (corresponding
to the family T'(xg)).

Proposition 1.4. Under the assumptions of Proposition 1.3
let t1 4+ to <ty and define

f(n) = S(tlax,n) + S(tg,?],.’l?o).
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Denote q = po(t1 + ta, x;x0) and

ﬁ:X(tQ,iCo,(_D, ﬁ:P(t27x07Q)'
Then

0X 0X . _f _ 09X
a_po(tl +t2,20,q) = 8_100(751’77’1))8_772(7])8_}90(752’%’(1)'

In particular,

2 f

det 8_772

(ﬁ) = ']<t1 + t27 x, xO)J_l(th z, ﬁ)‘]_1<t27 ﬁ; .’L‘())- (123>

Proof. Let us represent the map X (t1 + t2, zo, po) as the com-
position of two maps

(Sl?(),p()) = (77 = X(t27$07p0)7p7] = P(t27x07p0))
and (7772977) = X(t17777p77)' Then

a_X(t +t )_ 8_X(t )a_X(t )+8_X(t )6_P(t )I
apo 1 2,20,P0) = 8370 1,7, Pn apo 2,20, Po apo 1,7, Pn apo 2,20, Po

For pg = q we have ) = 7, p, = p,,. Substituting in the last formula
89X

for the derivatives opg and g—;ﬁ in terms of the second derivatives of
the two-point function by means of (1.19)-(1.21), yields the Propo-
sition.

D) Lagrangian formalism. We discuss now the Lagrangian
approach to the calculus of variations studying directly the minimi-
sation problem for functionals depending on the derivatives of any
order. Let the function L on R™**+2)  the Lagrangian, be given,
and assume that it has continuous derivatives of order up to and

including v+2 in all its arguments. Consider the integral functional

Ly() = / Lly(r),i(r), oy () dr)  (1.24)
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on the class of functions y on [0, t| having continuous derivatives up
to and including order v, having a piecewise-continuous derivative
of order v + 1 and satisfying the boundary conditions

0) =ao, %0)=ar, .. y»(0)=a,,
{z(t) = boo, yy(t) =by, .., y?(Ju)@) —b,. (1.25)

Such functions will be called admissible. Suppose now that there
exists an admissible function §(7) minimising the functional (1.24).
It follows that for any function 7(7) on [0,¢] having continuous
derivatives of order up to and including v, having a piecewise-
continuous derivative of order v + 1, and vanishing together with
all its derivatives up to and including order v at the end points 0, ¢,
the function

fe) = Li(y(.) + en(.))

has a minimum at € = 0 and therefore its derivative at this point
vanishes:

Y7OL  OL oL
/ o . (v+1) | _
f(O)—/O (_ay”+_ay"+“'+ay<v+1>” ) =0,

where we denote % = %(g(ﬂ, y(1), ..., g (7)). Integrating

by parts and using boundary conditions for 7, yields

tr/oL (7oL oL oL
b - . e (V+1) _
/O K o /0 5 ds) i(7) + G + et (7)} dr o.I

Continuing this process of integrating by parts one obtains

/ot g(r)m¥ T (r)dr =0, (1.26)

where

oL T 9L T/ 9L
g(T) = W(T)—/(; W(T1>dTl+A ( ) W(Tg) dTQ) dT1—|—I

(=1 /OT (/OT %(TM)%H) dri. (1.27)
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Proposition 1.5 (Second lemma of the calculus of variations).
If a continuous function g on [0,t] satisfies (1.26) for all n in the
class described above, then g is a polynomial of order v, i.e. there
exist constants cg,c1, ..., ¢, such that

g(r) =co+ar+..+er”. (1.28)
Proof. There exist constants cg, c1, ..., ¢, such that
t .
/ (9(r) —co—ar7— ... —¢,7) T dT = 0 (1.29)
0

for all j =0,1,...,v. In fact, (1.29) can be written in the form

tit+1 $i+2 ti+v+1
Co~ +c1= Tt =
Oj—|—1 1]—1—2 Yitv+1

t
/ g(r)ridr, j=0,..v.
0

The system of linear equations for cg, ..., ¢, has a unique solution,
because its matrix is of form (1.2.8) and has non-vanishing deter-
minant given by (1.2.9). Let us set

v!

T (1t —3s)
n(r) = / u[g(b‘) —co— 18— ... — ¢, 8”] ds.
0
It follows that

—(5) _ T (T_S)V_j o . Y1d -
(1) /0 —(V—j)! [g(s)—co—c15—...—c,8"]ds, j=0,..,v,

and therefore, by (1.28), 7 satisfies the required conditions and one
can take n = 77 in (1.26), which gives

/o (9(1) —co— 17— ... — 7)) g(T)dT = 0.

Using (1.29) one can rewrite this equation in the form

t
/ (g(t) —co—arm7— ... — C,/TV)Z dr =0,
0
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which implies (1.28).

Equation (1.28), with g(7) given by (1.27), is called the Euler
equation in the integral form. Solutions of this equation are called
extremals of functional (1.24). The following simple but impor-
tant result was first stated by Hilbert in the case of the standard
problem, i.e. when v = 0.

Proposition 1.6 (Hilbert’s theorem on the regularity of ex-
tremals). Let y(7) be an admissible curve for problem (1.24) satis-
fying equation (1.27), (1.28), and let the matrix

2L 2
@£—+€W(T) - (ay?u——i—Ll))Q(y(T);y(T), (1)

be positive-definite for all 7 € [0,¢]. Then y(7) has continuous
derivatives of order up to and including 2(v + 1); moreover, it
satisfies the Euler differential equation

@+t oL
drv+1 ay(u—l—l) -

oL 4oL & oL
Oy droy d*roy

(—1)v*t 0. (1.30)

Proof. By the assumption of the Proposition and the implicit
function theorem, one can solve equation (1.27),(1.28) (at least
locally, in a neighbourhood of any point) for the last derivative
y*+D_ This implies that §*tY is a continuously differentiable
function, moreover, differentiating (with respect to 7) the formula
for g**1) thus obtaines, one gets by induction the existence of the
required number of derivatives. (In fact, if L is infinitely differ-
entiable, one gets by this method that ¥ is also infinitely differ-
entiable.) Once the regularity of y is proved, one obtains (1.30)
differentiating (1.27),(1.28) v + 1 times.

Remark. The standard Euler-Lagrange equations correspond
to (1.27), (1.28) and (1.30) with v = 0. It is worth mentioning also
that if one assumes from the beginning that a minimising curve
has 2(v + 1) derivatives one can easily obtain differential equations
(1.30) directly, without using the (intuitively not much appealing)
integral equations (1.27), (1.28).

We now present the Hamiltonian form of the Euler-Lagrange
equation (1.30) thus giving the connection between the Lagrangian
formalism of the calculus of variations and the Hamiltonian theory
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developed above. For this purpose, let us introduce the canonical
variables = (xg,...,2,) by 20 = y,21 = ¥,...,2, = y*) and
p = (po, ..., pv) by the equations

Pv = %(ya ya sy y(y)a y(y+1))a
d

— oL _ d (_0oL _
Pv—1 = 3, ar <3y<u+1)) ) (1.31)
" aL 4 (oL vd’ (_0L
Po—a—y—a(a—g)‘i‘m‘i‘(_l) v (guesm) -

%L
@y D)2
0. Then the equations (1.31) can be solved for y®*1, .. ¢+,

Moreover, y“*++1) does not depend on po, ..., py_i_1, i.e. for all [:

y(V-H-l-l) = fl(x7pV7pV—17"'>pl/—l)' (132>

Proof. Due to the assumptions of the Proposition, the first equation
in (1.31) can be solved for y**1:

y Y = fo(xo, .oy Ty pu).- (1.33)

Proposition 1.7. Let > ¢ everywhere for some § >

The second equation in (1.31) takes the form

oL (v11) L d*L
Pv-1= ay(y) (.’IZ‘, ) - Wml T T ay(yﬁ»l)ay(zx*l) Ly
2 2
0L weny 0Ly
ay(y+1)ay(u) (8y(u+1))2 :

One solves this equation with respect to y(**2) and proceeding in
the same way one obtains (1.32) for all I by induction.

The following fundamental result can be checked by direct
calculations that we omit (see e.g. [DNF]).

Proposition 1.8 (Ostrogradski’s theorem). Under the as-
sumptions of Proposition 1.7, the Lagrangian equations (1.30) are
equivalent to the Hamiltonian system (1.1) for the canonical vari-
ables © = (xg,...,2,),p = (Po, ..., pv), with the Hamiltonian

H = T1Po + ...+ TyPr—1 + f()(xvpl/)pv - L(Z(), cey Ly, fO(xapll))a
(1.34)
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where fo is defined by (1.33).

The most important example of a Lagrangian satisfying the
assumptions of Proposition 1.7 is when L is a quadratic form with
respect to the last argument, i.e.

1
L(w0, +s,2) = 5(9(@)(2 +al2)), 2 + @) + V(@) (1.35)
The corresponding Hamiltonian (1.34) has the form

H=aipo+ -+ aupvs + 507 @i p) — (ale),p) — V().
(1.36)
To conclude, let us sketch the proof of Jacobi’s condition,
Prop. 1.2, for Hamiltonians of form (1.34) (which are degener-
ate for v > 0) corresponding to functionals depending on higher
derivatives. One verifies similarly to Proposition 1.8 that the Jacobi
equations (1.16), being the Hamiltonian equations for the quadratic
approximation of the Hamiltonian (1.34), are equivalent to the La-
grangian equation for the quadratic approximation L of the La-
grangian L around the characteristic z(.). Moreover, this (explic-
itly time- dependent) Lagrangian L(n,7/,...,n*1) turns out to
be the Lagrangian of the second variation of (1.24), i.e. of the
functional
d2
lemoTu(x() + e ().
For this functional n = 0 clearly furnishes a minimum. However,
if the point z(s),s € (0,t) is conjugate to x(0), then a continu-
ous curve 7] equal to a nontrivial solution of Jacobi’s equation on
the interval [0, s] and vanishing on [s,t] provides a broken mini-
mum (with derivative discontinuous at s) to this functional, which
is impossible by Proposition 1.6. Notice that we have only devel-
oped the theory for time-independent Lagrangians, but one sees
that including an explicit dependence on time ¢ does not affect the
theory.

2. Boundary value problem for non-degenerate Hamiltonians

This section is devoted to the boundary value problem for the
system (1.1) with the Hamiltonian

He,p) = 5(G@pn) ~ (A@),p) - V), (@1)
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where G(x) is a uniformly strictly positive matrix, i.e. G(z)™! ex-
ists for all = and is uniformly bounded. The arguments used for
this simple model (where the main results are known) are given in
a form convenient for generalisations to more complex models dis-
cussed later. We first prove the existence of the field of characteris-
tics I'(xg), i.e. the uniqueness and existence for the local boundary
value problem for system (1.1), and then the existence of the global
minimum for functional (1.12), which also gives the global existence
for the boundary value problem. Finally the asymptotic formulas
for solutions are given. Before proceeding with the boundary value
problem, one needs some estimates on the solutions of the Cauchy
problem for the Hamiltonian system (1.1). For the case of the
Hamiltonian (2.1), (1.1) takes the form

(2.2)

where we have written the second equation for each coordinate
separately for clarity.

Lemma 2.1. For an arbitrary xo € R™ and an arbitrary open
bounded neighbourhood U(xg) of zo, there exist positive constants
to, co, C' such that if t € (0,to], ¢ € (0,co] and po € B, then the
solution X (s,xq,po), P(s,z0,po) of (2.2) with initial data (xq,po)
exists on the interval [0,t], and for all s € [0,t],

X(s,w0,p0) € Ulzo), [1P(s,20,p0)ll < Clllpoll +1).  (23)

Proof. Let T(t) be the time of exit of the solution from the
domain U(zg), namely

T(t) = min (t,sup{s : X(s,x0,p0) € U(xo), P(s,x0,p0) < 0}).
Since GG, A and their derivatives in x are continuous, it follows that

for s < T(t) the growth of || X (s,x0,p0) — xol|, ||P(s,z0,po)] is
bounded by the solution of the system

{:’czK(p—Fl)
p=K@p*+1)
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with the initial conditions x(0) = 0,p(0) = ||po|| and some constant
K. The solution of the second equation is

0) + tan Ks
p(s) = tan(K's + arctan p(0)) = lpE ;(0) tan K's-

Therefore, if ||po|| < ¢/t with ¢ < ¢y < 1/K, where K is chosen in
such a way that tan Ks < Ks for s < tg, then

1 — [|pol| tan K's > 1 — [|po]|[Ks > 1 — oK
for all s < T'(t). Consequently, for such s,

lpo| + tan K's
1-— C()K

|1P(s, 20, po)|l < , 1X (s, w0, po) —zo|| < Ks+K

We have proved the required estimate but only for T'(¢) instead
of t. However, if one chooses ty,co in such a way that the last
inequality implies X (s, zg,po) € U(zg), it will follow that T'(t) =
t. Indeed, if T'(t) < t, then either X (T'(t),xo,po) belongs to the
boundary of U(xg) or P(T(t),zo,po) = oo, which contradicts the
last inequalities. The lemma is proved.

Lemma 2.2 There exist to > 0 and cg > 0 such that if t €
(Oat0]7 cE (0700]7 Do € Bc/t; then

10X oP
- —(s, xo, =G(zg)+O0(c+t), —(s,x0, =140(c+t
s@po( 0,P0) (o) ( ) 5’p0( 0,P0) ((2 4;

uniformly for all s € (0,t].
Proof. Differentiating the first equation in (2.2) yields

. 0Gy

Z;
(9%[

04;

x
&nl

(x)Eipr + Gik(x)pr —

0G ik 0A; 1, 0G 0A
= ( oz, Pk — 8—@) (Gijpj—A1)+Gig <—§(a—xkp,10) + (a—xk,p) +

(2.5)

ov
ox

c+ stan Ks
l—Cok

ol
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Consequently, differentiating the Taylor expansion

x(s) = xo + ©(0)s + /05<8 —7)&(7)dT (2.6)

with respect to the initial momentum py and using (2.3) one gets

0X
a_po<87x07p0> = G(z0)s

v S ( (1-+ ol 3o 0 90) + OC1 + [l S mo,po>) (s—7) drl

(2.7)
Similarly differentiating p(s) = po + [, p(7) dr one gets

8P(
dpo

$,20,D0)

= H’/OS ( (1 + [|pol| )aX (7,20, p0) + O(1 + HpoH) or (T xo, po)) dT.I

(2.8
Let us now regard the matrices v(s) = %g—])}g(s,xo,po) and u(s) =

g}i (s,z0,p0) as elements of the Banach space M,,[0,t] of con-
tinuous m x m-matrix-valued functions M(s) on [0,¢] with norm
sup{||[M(s)| : s € [0,¢]}. Then one can write equations (2.7), (2.8)

in abstract form
v=G(xg) + Liv+ Liu, w=1+ Lov+ Lou,

where Ly, Lo, L1, Ly are linear operators in M,,[0,¢] with norms
ILi|| = O(c® + ?) and ||L;|| = O(c + t). This implies (2.4) for
c and t small enough. In fact, from the second equation we get
u=14+0(c+t)+O(c? +t*)v, substituting this equality in the first
equation yields v = G(z¢) + O(c+1t) +O(c? + t?)v, and solving this
equation with respect to v we obtain the first equation in (1.4).

Now we are ready to prove the main result of this section,
namely the existence of the family I'(z() of the characteristics of
system (2.2) starting from xy and covering a neighbourhood of z
in times t < tg.
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Theorem 2.1. (i) For each xy € R™ there exist ¢ and ty such
that for all t <ty the mapping po — X (t,zo,po) defined on the ball
B,/ is a diffeomorphism onto its image.

(ii) For an arbitrary small enough c there exist positive r =
O(c) and ty = O(c) such that the image of this diffeomorphism
contains the ball B, (xq) for all t < to.

Proof. (i) Note first that, by Lemma 2.2, the mapping py —
X (t,x0,po) is a local diffeomorphism for all t < ¢y. Furthermore,
if Do, qo0 € Bc/t7 then

1
0X
X (t,x0,p0)—X(t,70,q0) :/ a_m(taanQO+3(pO_QO>)dS (Po—qo)
0

— #(G(xo) + O(c + 1) (po — q0) (2.9)

Therefore, for ¢ and t sufficiently small, the r.h.s. of (2.9) cannot
vanish if pg — g9 # 0.

(ii), (iii) We must prove that for x € B, (xo) there exists py €
B, such that x = X (t,z9,po), or equivalently, that

1 _
Po = Po + ;G(ﬂco) Yz — X (t,20,p0))-
In other words the mapping
1
F, :por po+ ZG(xg)_l(x — X(t,x0,p0)) (2.10)

has a fixed point in the ball B, /. Since every continuous mapping
from a ball to itself has a fixed point, it is enough to prove that F,
takes the ball B./; in itself, i.e. that

12 (po)ll < ¢/t (2.11)
whenever z € B,.(z) and ||po| < ¢/t. By (2.3), (2.5) and (2.6)
X (t,x0,p0) = 2o + t(G(w0)po — Awo)) + O(c +1?),
and therefore it follows from (2.10) that (2.11) is equivalent to

IG(z0) ™ (z — w0) + O(t + ¢* +£7)[| < c,
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which certainly holds for ¢ < tg, |z — zo| < r and sufficiently small
r,to whenever c is chosen small enough.

Corollary. If (i) either A, V,G and their derivatives are uni-
formly bounded, or (ii) if G is a constant and A and V" are uni-
formly bounded together with their derivatives, then there exist pos-
itive 1, c,ty such that for any t € (0,to] and any x1,xo such that
|x1 — zo| < 1 there exists a solution of system (2.2) with the bound-
ary conditions

z(0) =x1, x(t) = xo.

Moreover, this solution is unique under the additional assumption
that |[p(0)]| < ¢/t.

Proof. The case (i) follows directly from Theorem (2.1). Under
assumptions (ii), to get the analog of Lemma 2.1 one should take
in its proof the system

{:i::K(p+1)
p=K(1+p+=x)

as a bound for the solution of the Hamiltonian system. This system
is linear (here the asumption that G is constant plays the role) and
its solutions can be easily estimated. the rest of the proof remains
the same.

The proof of the existence of the boundary value problem given
above is not constructive. However, when the well-posedness is
given, it is easy to construct approximate solutions up to any order
in small ¢ for smooth enough Hamiltonians. Again one begins with
the construction of the asymptotic solution for the Cauchy problem.

Proposition 2.1. If the functions G, A,V in (2.1) have k+1
continuous bounded derivatives, then for the solution of the Cauchy
problem for equation (2.2) with initial data x(0) = xo, p(0) = po
one has the asymptotic formulas

k

X(t,z0,p0) = 20 +tG(20)Po —A(ﬂco)tJFZ Q;(t, tpo) +O(c+1)F*1,
=2
(2.12)
k

1
P(t, w0, p0) = po + - Z Pi(t,tpo) + O(c+ )1 |, (2.13)
=2
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where Q;(t,q) = Q;(t,q',...,a™), Pj(t,q) = Pj(t,q',...,q™) are
homogeneous polynomials of degree j with respect to all their ar-
guments with coefficients depending on the values of G, A,V and
their derivatives up to order j at the point xog. Moreover, one has
the following expansion for the derivatives with respect to initial
momentum

10X

- i(t,t )k 2.14
t@% po) +O(c+1) ( )

I t’ja~

(L, tpo) + O(c + 1)+, (2.15)

| [\/j?r

3170

where Qj,f’j are again homogeneous polynomaials of degree j, but
now they are matriz-valued.

Proof. This follows directly by differentiating equations (2.2),
then using the Taylor expansion for its solution up to k-th order
and estimating the remainder using Lemma 2.1.

Proposition 2.2. Under the hypotheses of Proposition 2.1,
the function po(t,x,xo) (defined by (1.2)), which, by Theorem 2.1,
is well-defined and smooth in Br(xq), can be expended in the form

k
1
po(t, z, z0) = ;G(a:o)_l (x — 20) + A(o)t + Y _ Pj(t,x — o) + Oc+ )|,
j=2
(2.16)
where P;(t,x — xq) are certain homogeneous polynomials of degree
7 wn all their arguments.

Proof. Tt follows from (2.12) that x — z¢ can be expressed as
an asymptotic power series in the variable (pot) with coefficients
that have asymptotic expansions in powers of ¢. This implies the
existence and uniqueness of the formal power series of form (2.16)
solving equation (2.12) with respect to pg. The well-posedness
of this equation (which follows from Theorem 2.1) completes the
proof.

Proposition 2.3. Under the assumptions of Proposition 2.1,
the two-point function S(t,z,xq) defined in (1.5), can be expended
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i the form

St 2, 20) = th(a: ~ w0+ A@o)t, Glwo) "L (= — z0 + Alz0)1))

k
1
+¥(V(:c0)t2 +) Ptz — x) + O(c+ 1)F ), (2.17)
j=3
where the P are again polynomials int and v —xo of degree j (and
the term quadratic in x — xg is written explicitly).

Proof. One first finds the asymptotic expansion for the action
o(t,zo,po) defined in (1.4). For Hamiltonian (2.1) one gets that
o(t,zo,po) equals

/O E (G(X (1, 0,p0))P(T, 20, o), P(T, 0, po)) + V(X (, xo,po))] dﬂl

and using (2.12), (2.13) one obtains

k
1|1
o(t,20,p0) = | 5 (pots Glao)pot) + V(wo)t* + ) _ Py(t,tpo) + Olc+ )" |,
j=3

\)

where P; are polynomials of degree < j in pg. Inserting the asymp-
totic expansion (2.16) for po(t, z, xg) in this formula yields (2.17).

Remark. One can calculate the coefficients of the expansion
(2.17) directly from the Hamilton-Jacobi equation without solving
the boundary value problem for (2.2) (as we shall do in the next
chapter). The theory presented above explains why the asymptotic
expansion has such a form and justifies the formal calculation of its
coefficients by means of, for example, the method of undetermined
coefficients.

By Theorem 2.1, all the assumptions of Proposition 1.1 hold
for the Hamiltonian (2.1); moreover, for all =g, the domain D(z)
can be chosen as the ball B, (zg). It was proved in Corollary 2 of
Proposition 1.1 that the two-point function S(¢,z,xg), defined by
(1.5),(1.6) in a neighbourhood of zg, is equal to the minimum of
the functional (1.12) over all curves lying in the domain B, (z).
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We shall show first that (at least for r sufficiently small) it is in fact
the global minimum (i.e. among all curves, not only those lying in
B (xg)).

Proposition 2.4. Let the potential V be uniformly bounded
from below. Then there exists r1 < r such that for x € B, (xo)
the function S(t,z,xq) defined by (1.5) gives the global minimum
of the functional (1.12).

Proof. Tt follows from asymptotic representation (2.17) (in
fact, from only its first two terms) that there exist 1 < r and
t1 < tg such that for a § > —tpinf V

max S(t1,z,20) <min min S(¢,y,x0) — 0. (2.18)

lz—=oll=r1 t<t1 |ly—woll=r

Because L(z,4)—V (x) is positive, the result of Proposition 2.4 fol-
lows from (2.18) using the fact that, on the one hand, the functional
(1.12) depends additively on the curve, and on the other hand, if
a continuous curve y(7) joining xg and = € B, (z() in time t; is
not completely contained in B, (z), there exists t5 < t; such that
ly(t2) — zo| = r and y(7) € B, (zo) for t < to.

The following result is a consequence of the Hilbert regularity
theorem (Proposition 1.6). However we shall give another proof,
which is independent of the Lagrangian formalism and which will
be convenient for some other situations.

Proposition 2.5. Suppose that the absolute minimum of the
functional (1.12) for the Hamiltonian (2.1) is attained by a piece-
wise smooth curve. Then this curve is in fact a smooth character-
istic, i.e. a solution of (2.2).

Proof. Suppose that y(7) gives a minimum for I; and at 7 = s
its derivative is discontinuous (or it is not a solution of (2.2) in a
neighbourhood of 7 = s). Then for ¢ sufficiently small, |y(s+d) —
y(s—9)| < r1, where 71 is defined in Proposition 2.4, and replacing
the segment [y(s—3), y(s+0)] of the curve y(7) by the characteristic
joining y(s—0) and y(s+¢) in time 2§ one gets a trajectory, whose
action is be less then that of y(7). This contradiction completes
the proof.

Proposition 2.6. (Tonelli’s theorem). Under the assump-
tions of Proposition 2.4, for arbitrary t > 0 and xq,x, there ez-
ists a solution (x(7),p(T)) of (2.2) with the boundary conditions
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z(0) = xo,2(t) = x such that the characteristic x(7) attains the
global minimum for the corresponding functional (1.12).

Proof. Suppose first that the functions G, V, A are uniformly
bounded together with all their derivatives. Let ¢ < ¢y and suppose
that kry < |z — xo| < (k + 1)r; for some natural number k. Then
there exists a piecewise-smooth curve y(s) joining zy and x in time
t such that it has not more than k points y(s1), ..., y(si), where the
derivatives y(s) is discontinuous, and for all j, [y(s;)—y(sj—1)| < r1
and which is an extremal on the interval [s;_1,s;]. The existence
of such a curve implies in particular that J = inf I; is finite. Now
let y,(s) be a minimising sequence for (1.12), i.e. a sequence of
piecewise- smooth curves joining zo and z in time ¢ such that
lim,, o0 It (yn(.)) = J. Comparing the action along y,(s) with the
action along y(s) using (2.18) one concludes that, for n > ng with
some ng, all curves y,(s) lie entirely in By, (z)) U B;(x0). Conse-
quently, one can define a finite sequence of points y,,(t;(n)),j < k,
on the curve y, recursively by

tj(n) = sup{t > t;_1 : [yn(t) — yn(tj—1(n))| <r}.

Since all y,,(t;(n)) belong to a compact set, it follows that there
exists a subsequence, which will again be denoted by ¥, such that
the number of the {t;} does not depend on n and the limits ¢; =
lim,, o0 t;(n) and y; = lim,, o0 yn(¢;(n)) exist for all j. Consider
now the sequence of curves g, (s) constructed by the following rule:
on each interval [t;_1(n),t;(n)] the curve g, is the extremal joining
Yn(tj—1(n)) and y,(t;(n)) in time t;(n) — t;_1(n). By corollary
2 of Proposition 1.1, the limit of the actions along g, is also J.
But, clearly, the sequence ¢, tends to a broken extremal § (whose
derivatives may be discontinuous only in points ¢;) with the action
J, i.e. g(s) gives a minimum for (1.12). By Proposition 2.5, this
broken extremal is in fact everywhere smooth. Finally, one proves
the result of Proposition 2.6 for all ¢ > 0 by a similar procedure
using the splitting of the curves of a minimising sequence into parts
with the time length less than ¢y and replacing these parts of curves
by extremals. The case when G, A,V are not uniformly bounded,
is proved by a localisation argument. Namely, any two points can
be placed in a large ball, where everything is bounded.
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We shall describe now the set of regular points for a variational
problem with fixed ends. As we shall see in the next chapter,
these are the points for which the WKB-type asymptotics of the
corresponding diffusion takes the simplest form.

Let us fix a point xg. We say that the pair (¢,z) is a regular
point (with respect to z¢), if there exists a unique characteristic
of (2.2) joining zy and x in time ¢ and furnishing a minimum to
the corresponding functional (1.12), which is not degenerate in the
sense that the end point z(t) is not conjugate to xy along this
characteristic, which implies in particular that g—g(t Zo,Po) is not
degenerate.

Proposition 2.7. For arbitrary xq, the set Reg(xq) of reqular
points is an open connected and everywhere dense set in Ry x R™.
Moreover, for arbitrary (t,z), all pairs (t,z(7)) with 7 < t lying
on any minimising characteristic joining xo and x in time t are
reqular. For any fixed t, the set {x : (t,z) € Reg(xo)} is open and
everywhere dense in R™.

Proof. The second statement is a direct consequence of Propo-
sition 2.5. In its turn, this statement, together with Proposition
2.6, implies immediately that the set Reg(x) is everywhere dense
and connected. In order to prove that this set is open, suppose that
(t,z) is regular, and therefore g—;f)(t,mo,p()) is non-degenerate. By
the inverse function theorem this implies the existence of a contin-
uous family of characteristics emanating of o and coming to any
point in a neighbourhood of (¢,x). Then by the argument of the
proof of Corollary 2 to Proposition 1.1 one proves that each such
characteristic furnishes a local minimum to (1.12). Since at (¢, x)
this local minimum is in fact global, one easily gets that the same
holds for neighbouring points. The last statement of the Proposi-
tion is a consequence of the others.

At the beginning of section 1.1 we defined the two-point func-
tion S(t,x,zg) locally as the action along the unique characteristic
joining x¢ and z in time ¢. Then we proved that it gives a lo-
cal minimum, and then that it gives even a global minimum for
the functional (1.12), when the distance between xg and x is small
enough. As a consequence of the last propositions, one can claim
this connection to be global.



64

Proposition 2.8. Let us define the two-point function S(t,z, xo)j
for allt > 0,z,xq as the global minimum of the functional (1.12).
Then, in the case of the Hamiltonian (2.1), S(t,x,xq) is an ev-
erywhere finite and continuous function, which for all all (t,z, x¢)
1s equal to the action along a minimising characteristic joining xg
and x in time t. Moreover, on the set Reg(xg) of reqular points,
S(t,x,x9) is smooth and satisfies the Hamilton-Jacobi equation
(1.7).

Remark 1. As stated in Proposition 2.8, the two-point function
S(t,z,xq) is almost everywhere smooth and almost everywhere sat-
isfies the Hamilton-Jacobi equation. In the theory of generalised
solutions of Hamilton-Jacobi-Bellman equation (see e.g. [KM1],
[KM2]) one proves that S(t,z,xo) is in fact the generalised solu-
tion of the Cauchy problem for equation (1.7) with discontinuous
initial data: S(0,zg,x0) = 0 and S(0,z,z¢) = +oo for = # x.

Remark 2. An important particular case of the situation con-
sidered in this section is the case of a purely quadratic Hamiltonian,
namely when H = (G(x)p,p). The solutions of the corresponding
system (1.1) (or more precisely, their projections on z-space) are
called geodesics defined by the Riemanian metric given by the ma-
trix g(x) = G71(x). For this case, theorem 2.1 reduces to the well
known existence and uniqueness of minimising geodesics joining
points with sufficiently small distance between them. The proofs
for this special case are essentially simpler, because geodesics enjoy
the following homogeneity property. If (z(7),p(7)) is a solution of
the corresponding Hamiltonian system, then the pair (z(et), ep(et))
for any € > 0 is a solution as well. Therefore, having the local dif-
feomorphism for some ¢ty > 0 one automatically gets the results for
all ¢ < tip.

Remark 3. There seems to be no reasonable general criterion
for uniqueness of the solution of the boundary value problem, as is
shown even by the case of geodesic flows (where uniqueness holds
only under the assumption of negative curvature). Bernstein’s the-
orem (see, e.g. [Ak]) is one of the examples of (very restrictive)
conditions that assure global uniqueness. Another example is pro-
vided by the case of constant diffusion and constant drift, which
we shall now discuss.
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Proposition 2.9 [M6, DKM1]. Suppose that in the Hamilto-
nian (2.1) G(z) = G and A(x) = A are constant and the matriz of
second derivatives of V' is uniformly bounded. Then the estimates
(2.4) for the derivatives are global. More precisely,

10X OP
;a—m(t,xo,po) = G(20)+O(t%), a_m(&xo,po) —1+0(12), (2.19)I
0°X . BX A
o =0 -5 =O0(t 2.2
g O G =0 (2.20)
and therefore
825 1 828 1 825 1
= (1 2 P _ 11 2 __ g 9
5~ ig IO, G = 5140, 5o = — a0t ))I
(2.21)

uniformly for all t < to and all pg. Moreover, for some tyg > 0
the mapping po — X (t,z0,po) is a global diffeomorphism R™
R™ for all t < tg, and thus the boundary value problem for the
corresponding Hamiltonian system has a unique solution for small
times and arbitrary end points xo,x such that this solution provides
an absolute minimum in the corresponding problem of the calculus
of variations.

Sketch of the proof. It follows from the assumptions that the
Jacobi equation (1.16) has uniformly bounded coefficients. This
implies the required estimates for the derivatives of the solutions
to the Hamiltonian system with respect to pg. This, in turn, implies
the uniqueness of the boundary value problem for small times and
arbitrary end points xg, x. The corresponding arguments are given
in detail in a more general (stochastic) situation in Section 7.

Similar global uniqueness holds for the model of the next sec-
tion, namely for the Hamiltonian (3.4), if g is a constant matrix,
a(z,y) =y and b(x,y) = b(x), V(x,y) = V(x) do not depend on y
and are uniformly bounded together with their derivatives of first
and second order; see details in [KM2].

3. Regular degenerate Hamiltonians of the first rank

We are turning now to the main topic of this chapter, to the
investigation of the boundary value problem for degenerate Hamil-
tonians. As in the first chapter, we shall suppose that the coordi-
nates (previously denoted by z) are divided into two parts, x € R"
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and y € R* with corresponding momenta p € R™ and ¢ € R”
respectively, and that H is non-degenerate with respect to ¢. More
precisely, H has the form

H(2,,,4) = 5(9, )2, 9) — (@, ),) — (02, ),0) — V(2 ),

(3.1)
where g(z,y) is a non-singular positive-definite (k x k)-matrix such
that

AT <g(z,y) <A (3.2)

for all z,y and some positive A. It is natural to try to classify the
Hamiltonians of form (3.1) in a neighbourhood of a point (xg, yo)
by their quadratic approximations

Erﬂﬂo,yo (z,y,p,q) = — (a(xo,yo) + %(mo,yo)(:c —x0) + Z—Z(il‘o,yo)(y - 2/0)7P>I
+%(9(900, Y0)@, @) — Vg o (75 )
~ [blror 50) + 22 (0,50) (2 — 20) + < (w0, 30)(y — yo)ra], (3:3)

ox dy

where Vwo,yo is the quadratic term in the Taylor expansion of V' (z, y)l
near zo,Yyo. For the Hamiltonian (3.3), the Hamiltonian system
(1.1) is linear and its solutions can be investigated by means of lin-
ear algebra. However, it turns out that the qualitative properties
of the solutions of the boundary value problem for H are similar
to those of its approximation (3.3) only for rather restrictive class
of Hamiltonians, which will be called regular Hamiltonians. In the
next section we give a complete description of this class and further
we shall present an example showing that for non-regular Hamil-
tonians the solution of the boundary value problem may not exist
even locally, even though it does exist for its quadratic approxi-
mation. In this section we investigate in detail the simplest and
the most important examples of regular Hamiltonians, which corre-
spond in the quadratic approximation to the case, when k > n and
the matrix g—;(m‘o, Yo) has maximal rank. For this type of Hamil-
tonian we shall make a special notational convention, namely we
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shall label the coordinates of the variables z and ¢ by upper indices,
and those of the variables y and p by low indices. The sense of this
convention will be clear in the next chapter when considering the
invariant diffusions corresponding to these Hamiltonians.

Definition. The Hamiltonian of form (3.1) is called regular
of the first rank of degeneracy, if k > n, g does not depend on y, the
functions a, b,V are polynomials in y of degrees not exceeding 1,2
and 4 respectively with uniformly bounded coefficients depending on
x, the polynomial V' is bounded from below, and the rank of g—g(x, Y)
everywhere equals to its mazximal possible value n.

Such a Hamiltonian can be written in the form

H = 5(9(2)0,0)~(alw)+a (), p)— (@) +B@)+5 (0@ 0). )~V (@) ]
(3.4)
or more precisely as
1 S y . 1 4 ,
H = S gij(2)q"q’ —(a' (@) +a"y;)pi—(bi () +5] (2)y;+ 57 yjyz)qZ—V(w,y),I
(3.4')

where V(z,y) is a polynomial in y of degree < 4, bounded from
below, and rank a(x) = n. The Hamiltonian system (1.1) for this
Hamiltonian has the form

P = (@@ +a@)y) |

gi = —(bi(@) + B (@)y; + 37 (@)y59m) + 915 (2)¢’

¢’ = ¥ (z)p; + (Bi(z) + 7 (x)y)a? + §-(2,v)

. a’ ol ob;, , O8] dylm , a1

pi = (G + Goryps + (87 + ety + %%yzym) ¢~ s edd + G
(3.5)

where for brevity we have omitted the dependence on z of the
coefficients in the last equation.

Proposition 3.1. There exist constants K, ty, and cy such
that for all ¢ € (0,¢co] and t € (0,tg], the solution of the system
(3.5) with initial data (2(0),y(0),p(0),q(0)) exists on the interval
[0,t] whenever

Ol <3 a0l <% pO) <. (3.6)
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and on this interval

2

z—2(0) S Kt(1+3), ly—yO <K1+5),  (37)
63 C4
4= aO S K1+ 5), [p—pO) < Kt(1+5).  (38)

Proof. Estimating the derivatives of the magnitudes |y|, |q|, ||
from (3.5), one sees that their growths do not exceed the growths
of the solutions of the system

ag
i=c(l+p+yq+y?) (3.9)
g

for some constant o, and with initial values yo = |y(0)|,q0 =
|g(0)],p0 = |p(0)|. Suppose (3.6) holds. We claim that the so-
lution of (3.9) exists on the interval [0,¢] as a convergent series in
7 € [0,t]. For example, let us estimate the terms of the series

. 1,.
p(t) = po + tpo + 515 po + ...,

where the péj ) are calculated from (3.9). The main observation is
the following. If one allocates the degrees 1,2 and 3 respectively to
the variables y, ¢, and p, then the right hand sides of (3.9) have
degrees 2, 3 and 4 respectively. Moreover, p((f ) is a polynomial of
degree j + 3. Therefore, one can estimate

p(()j) < Vjo.j (1 4 <g>j+3>

where v; are natural numbers depending only on combinatorics. A
rough estimate for v; is

v; <4-(4-4)-(4-5)...(4- (k+2) = @4&

because each monomial of degree < d (with coeflicient 1) can pro-
duce after differentiation in ¢ not more than 4d new monomials of
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degree < (d+1) (again with coefficient 1). Consequently, the series
for p(t) is dominated by

w3 5 ey (1 () 7) <k (1)),

for some K, if 40cy < 1 and 4oty < 1. Using similar estimates
for ¢ and y we prove the existence of the solution of (3.5) on the
interval [0, ¢] with the estimates

= (1+9), = (1+(5)), wex(1+(5)"),

(3.10)
which directly imply (3.7).(3.8).

Using Proposition 3.1 we shall obtain now more precise for-
mulae for the solution of (3.5) for small times. We shall need the
development of the solutions of the Cauchy problem for (3.5) in
Taylor series up to orders 1,2,3 and 4 respectively for p, ¢, y, and x.
The initial values of the variables will be denoted by ¢, ¥°, p°, qo.
In order to simplify the forms of rather long expressions that ap-
pear after differentiating the equations of (3.5), it is convenient to
use the following pithy notation: p will denote an arbitrary (uni-
formly) bounded function in x and expressions such as uy’ will
denote polynomials in y = (y1,...yx) of degree j with coefficients
of the type O(u). Therefore, writing p(t) ) + fo T)dr and
using the last equation from (3.5) one gets

t
p=p(0)+ / [(pu+py)p+(pt py+py?) g+ pg® +pt-py+py > +py> +py*] dT'I
0

(3.11)
Differentiating the third equation in (3.5) yields

[13 Oé X {L' m m
P im g, PV 0PV
+(ﬁj +’Yj ym)q] + T+ Ym; (312)

0y; 0™ 0YiOym
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and from the representation ¢(t) = ¢(0) + t4(0) + fot(t —71)§(7)dr
one gets

o ) . . Y
= oo+ | ool + (B(a) + o5 (sl + 5 (o)

t
+ / (t—7)[(p+py)p+(ptpy+py?) g+ug® +p+py+py +py® +py*] dT'I
0

(3.13)
Furthermore,

%—<Mm+am%+§aﬁ%w<a+“ o)

—(8 +~'w) <9jmq = (b + B ym + 57 kymyk))

993 Ly Vol lj i gmy 1 OV
_ moom m , (3.14
g (@ H AT (TP (B0 ym)d G ) (314)

or, in concise notation,

§=p+py+ py® + py’ + (+ py)g + pp.

It follows that

Y = (ntpy+py® +py® + py*) + (- py + 1y g+ pg® + (p+ py)p.

(3.15)

Let (2,9,p,4) = (Z,7,D,4)(t,70,9y",0,0) denote the solution

of (3.5) with initial condition (zg,%°,0,0). From (3.14), (3.15) one
obtains

y =+ tglmo)an + 5t [glro)aleo)p’ + (+ ("))

t
+ / (t—7)?[(ptpy+py®+py® +uy )+ (ptpy+py®) g+ g+ (pt-py) p) dT,I
0
(3.16)
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where the matrices w and Qg are given by

Wi = gz’j(fco)ﬁf (x0) — 55(%)%1(%) - %(Jfo)%‘ (z0), (3.17)
() = (a0 ohgatan) — G2 olasmn(zn) )

(3.18)
Differentiating the first equation in (3.5) yields

. < da®  da'
xr =

5zm + &zz_myj) (@™ + o™ y) — iy,

and therefore

: O dait D dat
(3)yi — 9 ml mj ) m T omg |
(') [( 5o + 9 & ) Y+ pe + S | Y
—a g+ ot py + py® + py’
In particular, the consice formula for z(®) is the same as for ¢ and

for ¢. Let us write now the formula for x which one gets by keeping
three terms of the Taylor series:

o1 1

r=x— 575204(950)9(%)(10 - Et?’[(aga/)(ﬂfo)]ﬁo + (W’ + (Q/yo))%]
t

+ / (t—7)°[(pt+py+py+py® +py®) +(p+py+ ey ) g+pg” + (pt-py ) p) dT,I
0

(3.19)
where the entries of the matrices w’ and Q'y° are given by

. . datd da’ .
((,L)/)%€ =¥ (.Cﬂo)wj‘k — (2 ajm a™ + a;m Oémj> (xO)gjk(x0)7 (320)
L o'l oo’
(Qy0)h = o™ (20)(°) jx— (2 i ax—mamﬂ) (20)gjk(zo)yi I

(3.21)
One can now obtain the asymptotic representation for the so-
lutions of (3.5) and their derivatives with respect to the initial



72

momenta in the form needed to prove the main result on the well-
posedness of the boundary value problem. In the following formu-
las, 6 will denote an arbitrary function of order O(t+c), and g will
denote the matrix a(xg), with similar notation for other matrices
at initial point zy. Expanding the notations of Sect. 2.1 we shall
denote by (X,Y, P,Q)(t,xo,y°,p° qo) the solution of the Cauchy
problem for (3.5).

Proposition 3.2. Under the assumptions of Proposition 3.1,
for the solutions of (3.5) one has

.1 1
X=i— §t2a0g0q0 — 6753 [aogoapp® + (W + (y°))qo] + 6%, (3.22)

N 1 1
Y = g+ tgoqo + §t2 [goa{)po + (w+ (Qyo))qo] + ;547 (3.23)

where the matrices w,w’, (Qy°), (Q'y°) are defined by (5.17),(3.18),(3.20),(5.21) }
and the solution (%,9, D, q) of (3.5) with initial conditions (xq,y,0,0)}}
s given by

T =x9— (ao + a0y0)t + O(tQ)v g = yO + O(t)a (324)
F=0(t), §=0(). (3.25)
Moreover,
0X 1 0X 1 t
0 = —gtg(oéogooé6+5)7 900 = —§t2(04090+g(w/+91y0)+52),
(3.26)
Y 1,5 , oY t 0 9
Y _Z - — _ ) 2
oP oP 5?2
-~ -1 - = 2
0 + 6, o e (3.28)
aQ / aQ / /70 2
— =t 1) — =1+t ) 2
apo (ao + )’ aqo + (50 + 7Y ) + ’ (3 9)

where (B4 +v6y°)5 = Bi(xo) + 7™ (20) YD,
Proof. (3.22)-(3.25) follow directly from (3.16), (3.19) and the
estimates (3.10). They imply also that the matrices

10X 19y 10X _1OY gy
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are bounded (on the time interval defined by Proposition 3.1). Let
us consider them as elements of the Banach space of continuous
matrix-valued functions on [0, t]. Differentiating (3.11) with respect
to p°, ¢" and using (3.10) yields

oP oP oQ c?
9 _ 4 3, 4422 3, 4.2y, 9O o< < I
0 +u10(te’+c* +t%¢*)+u O (¢ +tc”) + 8p00(t+c)+ apoO(t+C+ " )s
(3.31)
oP 5 A, 0P oQ c?
= = - - — O(t — =),
9 v20(c’+ " +te”)+uO( e )+8q00( +c)+aq00(t+c+ " )
(3.32)
Similarly, from (3.13)
0 oP 0
a—;% = tao+v10(t203+tc4—|—t302)+u10(tc3+t202)—|—a—poO(t2+ct)+a—£%0(t2+cz),l
(3.33)
2762 = 14+ t(B) + voy°) + v20(tc® + c* + t2c?) + ua0(c® + tc?)
0
OP o oQ . o 2
—O(¢ t —0O(t t . .34
+8q00( + C>+8q00( +tc+ ) (3.34)
From (3.33) one has
0 oP
8_;2) = (1+0?) téa—po + vt + ugtd® 4 tag | (3.35)
Inserting this in (3.31) yields
oP oP 4 3
8_]90 = 1—1—58—])0—1—1}15 +U15 s
and therefore
oF _ ) 5t 5
a_po = 1 + + U1 + Ui 9 (336)
0
a—;% = t(Oéo —|— 5 —|— U1(54 —|— U1(53). (337)
Similarly, from (3.32),(3.34) one gets
o°P 1
3—q0 = ;(62 + U254 + u253)7 (338)
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Q
dqo

Furthermore, differentiating (3.16) with respect to pg, go yields

=1+ t(B) 4+ vy°) + 6% + va6* + und>. (3.39)

1, A 5 OP _  0Q &
= B &+ —0
(51 290040 +v10” +uw10° + 10 + — 900 e
t 8@
= = Q 5+ uzs® + O 51
uz = go+ 5w+ y°) + 026" + ug +0q0 +3q0

By (3.36)-(3.39), this implies

1
Uy = 5900&6 + ) + U154 + U153,

t
§(w + Qy°) + 0% + 026" + upd’.

Similarly, differentiating (3.19) yields

Uz = go +

1
vy = —606090046 + 6 4+ v10% + up 63,

1 t
Vg = —§C¥0g0 — 6(&)/ + Q’yo) + 52 + U2(54 + ’LLQ(SS.

From the last 4 equations one easily obtains

1 t
up = §g00z6 +9, uz=go+ §(w+ Qy°) + 42,
__1 / __1 _t / 7,0 2
v = 604090040+57 v2 = —5 090 g(w + Q") + 67,

which is equivalent to (3.26)-(3.29). Formulas (3.30), (3.31) then
follow from (3.36)-(3.39).

We shall prove now the main result of this section.

Theorem 3.1. (i) There exist positive real numbers ¢ and t
(depending only on xy) such that for all t <ty and ||y|| < c/t, the
mapping (p°, qo) — (X,Y)(t,z0,y°, 0%, qo) defined on the polydisc
Bes /i3 X Bz i2 is a diffeomorphism onto its image.
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(ii) There exists r > 0 such that by reducing ¢ and to if nec-
essary, one can assume that the image of this diffeomorphism con-
tains the polydisc B, (§) X B.(Z). These c,tg,r can be chosen
smaller than an arbitrary positive number ¢.

(iii) Assume the matriz (a(z)g(z)a’ (x))~
Then c,tg,r do not depend on x.

Lis uniformly bounded.|j

Proof. (i) From Proposition 3.2, one gets

X 0 0 X 0 _0 _ P’ — 7
(Y) (t7x07y P 7QO)_(Y) (t7x07y y T 750)_tG5(t’x0) (qo_fo ’

where

—1t?(apgoay + ) —it(apgo + 9)
_ 6 0 2 090
Gs(t, o) = ( Lt(gocty + ) do+06 . (3.40)

To prove (i), it is therefore enough to prove that the matrix (3.40)
is invertible. We shall show that its determinant does not vanish.
Using the formula

det <Z Z) = detd - det(a — bd™'c) (3.41)

(which holds for arbitrary matrices a, b, ¢, d with invertible d) one
gets
det G5(t,xo) = det(go + 9)

ot | 5% angnaty + ) + (oo +O)ay" +O)anciy +9)].
The second factor is proportional to det(apgoc +9) and therefore,
neither factor vanishes for small §.

(i) As in the proof of Theorem 2.1, one notes that the existence
of (x,y) such that (z,y) = (X,Y)(t,z0,%°, p°, qo) is equivalent to
the existence of a fixed point of the map

0 0 o 0,0
vay (p ) — (p ) +t_lG(t,$0)_1 (il? X(t,il?(),y Y aq0)>,

qo qo y—Y(t,20,9°0° qo)
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where

142 / 1 1 / /,,0
—=t“apgoany, —zt(a + zt(w +Q
G(t, xO) — < 61 Oglo 0 2 ( 090 ; 3 ( O 0 Yy ))) .
stgo0y go + 5w+ Q)

By (3.22), (3.23),

0 = 54

P 1 1 x—T+9
F, =t "G(t, - .
’y(qO> (t,0) (y—y+54/t>

To estimate G(t, 7o)~ ! notice first that G(t,x¢) is of form (3.40)
and therefore it is invertible. Moreover, by the formula

(20) = (i, ).

(which holds for an invertible matrix b ) with invertible blocksl

d
a,d), one gets that G(t,x() has the form

(63 %)

Therefore, to prove that F, ,(p° qo0) € Bes i3 X Bea g2 one must
show that
O(llz — 2| + tlly — gll + %) < ¢,

which is certainly satisfied for small ¢, tg and r.
(iii) Follows directly from the above proof, because all param-
eters depend on the estimates for the inverse of the matrix (3.40).

Since —x¢ = O(t) for any fixed ¢, it follows that for arbitrary
(x0,y°) and sufficiently small ¢, the polydisc B, j2(x0) X By 2:(yo)
belongs to the polydisc B,(Z) x B, /(y). Therefore, due to The-
orem 3.1, all the assumptions of Proposition 1.1 are satisfied for
Hamiltonians (3.4), and consequently, all the results of Proposi-
tion 1 and its corollaries hold for these Hamiltonians. We shall
prove now, following the same line of arguments as in the previous
section, that the two-point function S(t,z,y;xo,y") in fact gives
the global minimum for the corresponding functional (1.12). To
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get the necessary estimates of S, we need a more precise formula
for the inverse of the matrix (3.40).
Let us express Gs(t, xo) in the form

Gs(t,mo) = ((1) \/(;—0> <_%§§ﬁg%§;6) _%(lAﬂB(;ré)) <é \/(;_0) ’I

where Ag = ag,/go. Denoting the matrix g, 1/2 by J and using
(3.42) yields that Gs(t,z0) ! equals

1 0 2(ApAD) M1 +6)  2(AoA)) AB 1+ (1 0

(o ) (B S oy P2 (6 0]
(3.43)

where —3 = 1 — 3A4((ApAf)"'A4o. In the simplest case, when

k = n, i.e. when the matrix a(x) is square non-degenerate, (3.43)

reduces to

Gttt = ((Hlenmeb) 3L+ 0) el 10180
—%(0go) (1 +0) —2g, +90

(3.44)

To write down the formula for the general case, let us decompose

Y = RF as the orthogonal sum Y = Y; @ Y, where Y5 = Ker Ap.

Let us denote again by Ag the restriction of Ay to Y;. Then Ay !

exists and S|y, = —%, Bly, = 1. With respect to this decomposi-
tion,
1 0 0
Gs(t,2) "' =0 Jiu Ji2
0 Jar Jao
F(AgA) 711 +0) $(A)(1+6) 9 1 0 0

X —%Aal(l—i—é) —2+40 ) 0 Ji1 Jio

g ) 1+6 0 Jor J22

(3.45)

From (1.19), (3.30), (3.31) one gets

625 0 ]_ 1 + 5 62/[1/. .
By TV = (t(a6+5 1+5>G6(t,x0) .
(3.46)
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In the case n = k, this takes the form

028 12 O 1+6) S ) 1 +6
2(t,x,y,x0,y0) _ (t36(a090a0_)1 ( + ) t (904040_)1 ( + )) 7I
d(z,y) 7= (@0go) (1 +9) 190 +90
(3.47)
and in the general case, from (3.45)-(3.46) one gets (omitting some
arguments for brevity) that %25/9(x,y)? equals

#((A0Ap) "1 +9) = ((Ay) 1T +0) 2 ((Af) 12 +0)
=| S(JuAy'+9) TAJH + Jiodar +6)  T(4J1Jia + JiaJao + )

S(IndAyt+0)  2(4JaJir + Jaador +6) %(4J21J(12 + ;]222 +6)
3.48

~

Therefore, from (1.22) one gets the following.

Proposition 3.3. For small t and (x,y) in a neighbourhood
of (x0,y°) the two-point function S(t,z,y;xo,y°) is equal to

(A 40w = ), 43"~ D)y (T + ) — i), (45" + )z~ D)

t 12

6 N _1 N

+t_2 ((J12+5)(3/2 —92), (A +5)(37_33))
1 - N

+2_t (y1 — 01, (4JF + Jiador + 0)(y1 — 1))
1 N -

+§ (y2 — U2, (4J21J12 + J222 +6)(y2 — 92))

1 ~ N
+¥ (y1 — 91, (4J11J12 + Jo1J22 + ) (y2 — §2)) - (3.49)

Expanding Z,y in t we can present this formula in terms of
70, y". Let us write down the main term (when ¢ = 0), for brevity
only in the case k = n:

6, _4 _ _
SO(tv:E?yva?yo) = t_g(g() 1OéO l(x - x0)7a0 1(1‘ - l’o))

6, 1 _ _
+53(95 "™ (@ = 20),y + o + 205 o)

+= [y, 90 'y) + (¥ 95 "vo) + (Y0, 96 'v0)]

~+~ | N
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6 1 _ 1 — _
+¥ [(y + Y0, 9o 10‘0 1a0) + (go 1CV() 1a0, &%) 1(10)} .

Equivalently, this can be expressed in a manifestly positive form

1

_ 6 _
= 5 W =v0.90" (¥ = 90) + 3(90 '%,2) (3.50)

SO(t7m7y7x07yO) n

with

_ t _
z=qy 1(.117 — ) + §(y + yo + 2ay 1a0).

Using these expressions one proves the following property of ex-
tremals quite similarly to the proof of Proposition 2.4.

Proposition 3.4. There exists v’ < r such that for (z,y) €
By j2(x0) X By 2:(y0), the solution of the boundary value problem
(2, 9)(0) = (20,4°) and (z,y)(t) = (z,y) for system (3.5), which
exists and is unique under the additional assumption (p°,qo) €
Bes s X Bez 2, furnishes the absolute minimum for the functional
(1.12) corresponding to the Hamiltonian (3.4).

Proposition 3.5. Let the absolute minimum of the functional
(1.12) for Hamiltonian (3.4) be given by a piecewise-smooth curve.
Then this curve is in fact a smooth characteristic and it contains
no conjugate points.

Proof. The first part is proved as in Proposition 2.5. Let us
prove the Jacobi condition for the degenerate Hamiltonian (3.4),
i.e. that a minimising characteristic does not contain conjugate
points. First of all we claim that if a solution (z(7),p(7)) of the
Hamiltonian system (1.1) corresponding to an arbitrary Hamilto-
nian of form (2.1) with non-negative-definite (but possibly singular)
matrix G furnishes a minimum for the functional (1.12), then the
curve n(7) = 0 gives a minimum for the functional (1.12) defined
on curves with fixed endpoints 7(0) = n(t) = 0 and corresponding
to the quadratic time dependent Hamiltonian H, of form (1.17).
In fact, let the extremal (x(7),p(7)) furnish a minimum for (1.12)
corresponding to the Hamiltonian (2.1). This implies that for ar-
bitrary € > 0 and smooth 7(7) such that n(0) = n(t) = 0:

/O max|(p(r) + ew)(#(r) + ei(r))
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—H(x + en, p(7) + ew) — p(7)i(7) + H(x(7), p(7))] dT = 0.

Since H is a polynomial in p of second degree, one has

o0H o0H
H(e+ en.p+ew) = Hiz,p) + g (@.p)n + (@ p)w+ O()

+%€2 [(3;35 (, ), n) +2 (aa;g)(x,p)(?? + O(e)), w)

+((Garen +00) ww)

with O(e) independent of w. Substituting this expression in the
previous formula, integrating by parts the term p(7)n, then using
equations (1.1) and dividing by €? yields

/Ot max|{wr) — % <%2:§ (@, p)n, 77) —2 <6(Z9[p (z,p)(n + O(e)), w)

5 (52 wn +00@) w.w)iar+0@ 20

Taking the limit as € — 0 one gets

t
/ max(wn — Hy(n,w)) dr > 0,
0 w

as claimed.

Now let H have the form (3.4). Then H, has this form as
well, only it is time dependent. One sees easily that with this
additional generalisation the analogue of Theorem 3.1 is still valid
and therefore, the first part of Proposition 3.5 as well. Suppose
now that on a characteristic z(7) of (3.5) that furnishes minimum
for the corresponding functional (1.12), the points z(s1), z(s2) are
conjugate, where 0 < s; < s9 < t. Then there exists a solution
v, w of the Jacobi equation (1.16) on the interval [s1, s3] such that
v(s1) = v(s2) = 0 and v is not identically zero. Then the curve o(s)
on [0,¢t], which is equal to v on [s1, $2] and vanishes outside this
interval, gives a minimum for the functional (1.12) corresponding
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to Hamiltonian H;. But this curve is not smooth at 7 = s5, which
contradicts to the first statement of Proposition 3.5.

We can now prove the analogue of Tonelli’s theorem for the
Hamiltonian (3.4), namely the global existence of the boundary
value problem.

Proposition 3.6. For arbitraryt > 0 and arbitrary xo, y°, =,y
there exists a solution of the Hamiltonian system (3.5) with bound-
ary conditions (z,y)(0) = (z0,y°), (z,y)(t) = (z,y), which furnish
global minimum for the corresponding functional (1.12).

Proof. The only difference from the proof of Proposition 3.5
is that the radius of balls can depend on y°, but this is not of
importance, because the proof is given by means of exhausting R™
by compact sets.

As a consequence, we have

Proposition 3.7. Propositions 2.7 and 2.8 hold also for
Hamiltonians of the form (3.4).

To conclude we give some estimates on the derivatives of the
two-point function

Proposition 3.8. For arbitrary j and [l < j

&S Lo 0 4
Ftgyi 1 & B w0,4°) = 7 TUR(E o),
where R(t,y0) has a regular asymptotic expansion in powers of t
and y°.

Proof. This is proved by induction on j using (1.19).

This Proposition, together with (1.19), suggests that the func-
tion tS(t, & + x, 7 + y; 20, y") can be expressed as a regular asymp-
totic expansion in the variables z/t and y. This important conse-
quence will be used in the next chapter for effective calculations
of the two-point function. We shall also need there estimates for
the higher derivatives of the solutions of the Cauchy problem for
(3.5) with respect to initial momenta, which one easily gets from
Theorem 3.1 together with the Taylor expansion of the solutions
up to any order.
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Proposition 3.9. Let z°, z', p", p' denote respectively =, vy, p, q.|j
The following estimates hold

0?2 xX!
— O (16~ 1-7-KY
onfons ~ ! )

More generally, if H has sufficiently many bounded derivatives,
then
or X!

e — O tSK—I—Il—...—IK .
8pél...8péK ( )

4. General regular Hamiltonians
depending quadratically on momenta

We now consider here general regular Hamiltonians (RH). These]]
are the Hamiltonians for which, roughly speaking, the boundary-
value problem enjoys the same properties as for their quadratic
(or Gaussian) approximation. As we shall see in the next chapter,
the main term of the small time asymptotics for the correspond-
ing diffusion is then also the same as for the Gaussian diffusion
approximation. In fact, the motivation for the following definition
will be better seen when we consider formal power series solutions
of the corresponding Hamilton-Jacobi equation in the next chapter,
but rigorous proofs seem to be simpler to carry out for boundary
value-problem for Hamiltonian systems.

Since the Gaussian diffusions were classified in the previous
chapter by means of the Young schemes, it is clear that RH should
also be classified by these schemes.

Definition. Let M = {mp;41 > mp > ... > mg > 0} be a
non-degenerate sequence of positive integers (Young scheme). Let
X' denote Eucleadian space R™ of dimension my with coordinates
2, I =0,..,M, and Y = XM+ = RM+L Let p;, 1 =0,.... M,
and g = pM*1 be the momenta corresponding to x' and y respec-
tiwely. The M-degree, deg s P, of a polynomial P in the variables
b My = ML s by definition the degree, which one gets
prescribing the degree I to the variable x', I =0,..,.M +1. A RH
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corresponding to a given Young scheme is by definition a function

of the form

H(z,y,p,q) = %(g(wo)q, q) — Ri(x,y)po — ...

—Ryr1(z,y)pvr — Ryv2(2,y)q — Ro(ar12) (2, ), (4.1)

where the Ri(x,y) are (vector-valued) polynomials in the variables
2™y = M of the M-degree deg g Ry = I with smooth
coefficients depending on x°, and g(z°) depends only on the vari-
able x° and is nondegenerate everywhere. Moreover, the matrices
(891;“{ (which, due to the condition on deg, Ry, depend only on x°)
have everywhere maximal rank, equal to my_1, and the polynomial
Rovi41) 18 bounded from below. When the coefficients of the poly-
nomials Ry are uniformly bounded in xq, we shall say that the RH
has bounded coefficients.

All results of the previous section hold for this more general
class of Hamiltonians with clear modifications. The proofs are
similar, but with notationally heavier. We omit the details and
give only the main estimates for the derivatives of the solution
of the corresponding Hamilton system with respect to the initial
momenta. These estimates play a central role in all proofs. To ob-
tain these estimates, one should choose the convenient coordinates
in a neighbourhood of initial point, which were described in the
previous chapter, in Theorem 1.2.1. Let us note also that the as-
sumption of the boundedness of the coefficients of the polynomials
in (4.1) insures the uniformity of all estimates with respect to the
initial value x{), and is similar to the assumptions of boundedness
of the functions A, V, G defining the non-degenerate Hamiltonians
of Section 2.

Theorem 4.1. There exist positive constants K, tg,co such
that for all ¢ € (0,co], t € (0,t9] the solution of the Hamiltonian
system (1.1) corresponding to the reqular Hamiltonian (4.1) exists
on the interval [0,t] whenever the initial values of the variables
satisfy the estimates

|zg] <

?

>M+1

Sl e

C
el < (€
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>2M—|—2 C>2M+3

c\ M+2 c
g < (g) e DO] < <E . Pl < <Z

On the interval 0 < t < tg the growth of the solution is governed
by the estimates

X(t)| <K (1 + (g)l) P < K (1 + (;)WH_I) , I=0, ...,M+1,I
(4.2)

the derivatives with respect to initial momenta have the form

[a(XO,...,XMH)

_ 2MA43—-1—J
a(P(?,...,P&“UL - frsl+0@),  (43)

[8(X0, e XM

-1
= (- CMEI=DA 1+ 01),  (44)
(P, ...,Pg”“)LJ

where Bry,v1g are matrices of the mazimal rank min(my, my), and
for higher derivatives one has the estimates

K ylI
% -0 (t(3+2M)K—I—Il—~~—IK> : (4.5)
apol...apoK

Clearly, the Lagrangians corresponding to degenerate Hamil-
tonians are singular. However, it turns out that the natural optimi-
sation problems corresponding to degenerate regular Hamiltonians
are problems of the calculus of variations for functionals depending
on higher derivatives. To see this, consider first a Hamiltonian (3.1)
such that n = k and the map y — a(z,y) is a diffeomorphism for
each z. Then the change of variables (z,y) — (z,2): z = —a(z,y)
implies the change of the momenta pojg = Prew — (0a/07) qrew,
Qord = —(0a/0y)'Prew and the Hamiltonian (3.1) takes the form

da

3 (Gesteste. NG aa) + )

+ (g—Zb(x,y(a:,z)) — %z,q) —V(z,y(z, 2)).
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In the case of Hamiltonian (3.4), the new Hamiltonian takes the
form

> (a(@)g(2)a’ (2)a,) + (=)
+ (al@)0te) + 8oy + 50600 — (5 + 5202)0) Vi

with y = —a(z)"!(z + a(x)). This Hamiltonian is still regular of
form (3.4), but at the same time it has the form (1.36) of a Hamil-
tonian corresponding to the problem of the calculus of variations
with Lagrangian depending on first and second derivatives. There-
fore, all results of the previous section correspond to the solution of
the problems of that kind. In general, not all regular Hamiltonians
(4.1) can be transformed to the form (1.36) but only a subclass of
them. General results on regular Hamiltonians give the existence
and the estimates for the solutions of problems with Lagrangian
(1.35). For example, one has the following result.

Theorem 4.2. Let xg,...,x, € R™ and let a smooth function
L be given by the formula

L(xgy .oy T, 2) = % (9(x0)(z + a0, ooy i), 2 + (X0 ooy Ty ) )+ V (20, -y mm),l
(4.6)

with g(xg) being strictly positive-definite matriz, o and V being

polynomials of m-degree m + 1 and 2(m + 1) respectively, where

deg,,z; = 7, and V being positive. Then there exists a solution

of equation (1.30) with boundary conditions (1.25), which provides

the absolute minimum for functional (1.24).

One also can specify the additional conditions under which
this solution is unique for small times.

We have noticed that the Hamiltonians with the Young scheme
whose entries are equal may correspond to the Lagrangians depend-
ing on (M +2) derivatives. The general RH with the Young scheme
(mas41,mar, ..., mg) may correspond to the variational problems
with Lagrangians depending on M + 2 derivatives of mg variables,
M + 1 derivatives of (m; — my) variables and so on. Theorem 4.2
can be generalised to cover these cases as well.

To conclude this section let us give a simple example of non-
regular Hamiltonian, whose quadratic approximation is regular of
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the first rabk (at least in a neighbourhood of almost every point)
but for which the solution of the boundary value problem does not
exist even locally. In this simplest case x and y are one-dimensional
and H even does not depend on x. Let

1

fﬂ%y&x@==—f@ﬂr%§f (4.7)

with an everywhere positive function f, which therefore can not be
linear (consequently H is not regular). The corresponding Hamil-
tonian system has the form

i=—f(y), v=q p=0, ¢=f(yp

Therefore  is always negative and there is no solution of the Hamil-
tonian system joining (xo,y0) and (z,y) whenever z > z(, even for
small positive ¢. On the other hand, if f(y) is a nonlinear diffeo-
morphism, say f(y) = y> + y, then it is not difficult to prove the
global existence of the solutions to the boundary value problem for
the corresponding Hamiltonian (4.7), though H is still non-regular.
In fact, regularity ensures not only the existence of the solutions
but also some ”"nice” asymptotics for them.

5. Hamiltonians of exponential growth in momenta

In this section we generalise partially the results of Section
2 to some non-degenerate Hamiltonians, which are not quadratic
in momentum. First we present a theorem of existence and local
uniqueness for a rather general class of Hamiltonians and then give
some asymptotic formulas for the case mainly of interest, when the
Hamiltonians increase exponentially in momenta.

Definition 1. We say that a smooth function H(xz,p) on
R?™ is a Hamiltonian of uniform growth, if there exist continuous
positive functions C(z), k(x) on R™ such that

(i) %QTI;I(x,p) > C~Y(x) for all z,p;

(ii) if |p| > k(z), the norms of all derivatives of H up to and
including the third order do not exceed C(x)H (z,p) and moreover,

O () H(z,p) < H%—f(x,mu <C@H@p),  (5.1)
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o (@, p)]| < C(»’B)H(x,p)a—pQ(%P)a (5.2)

where

O*H OH  0*H OH

(iii) for some positive continuous function 6(x) one has
O*H - 0°H -
— — 4
(5r@n) |<cw|(Grarmra) | 64

whenever |y| <0, |q| <9, |p| > k(z).

The main properties of the boundary-value problem for such
Hamiltonians are given in Theorems 5.1, 5.2 below. The function
H(z,p) = a(x) coshp with a(x) > 0 is a simple example. In fact in
this book we are interested in the finite-dimensional generalisations
of this example, which are described in Theorem 5.3 below.

Let a Hamiltonian of uniform growth be given. Following the
same plan of investigation as for quadratic Hamiltonians we study
first the Cauchy problem for the corresponding Hamiltonian sys-
tem.

Proposition 5.1. For an arbitrary neighbourhood U(xg) of xg
there exist positive K, co, to such that if H(xo,po) < ¢/t with ¢ < ¢y,
t < to, then the solution X (s) = X (s,xo,p0), P(s) = P(s,zo,po) of
the Hamiltonian system exists on [0,t]; moreover, on this interval

X(s) € U(xo) , || P(s) —pol| < K(t+c¢) and

0X(s)  9°H OP(s)
e o (o, po)(1 + O(c)), 900

—1+0(). (55)

If in addition, the norms of the derivatives of H of order up to and
!
including k do not exceed C(x)H (x,p) for large p, then 8%}55) =
0

O(c) forl <k —2. In particular,

02X (s) O*H 5
8—19(2)(8) = Sa—pg(iﬂo,po) +0(c”).
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Proof. We can suppose that ||po| > 2max,cy(a,) <(z), be-
cause the case of pg from any fixed compact is considered trivially).
Let

T(t) = min(t,sup{s > 0: X(s) € U(zp), |P(s)| > k}).

Using Definition 5.1 and the conservation of H along the trajecto-
ries of the Hamiltonian flow one obtains

IP(s)] < ‘%—Z‘ < C(X(s)H(X(s), P(s)) = C(X(s))H (0, p0) < c(X(S))g;I

hence |P(s) — po| = O(c) and similarly | X (s) — 29| = O(c) for s <
T'(t). If one chooses small ¢ in such a way that the last inequalities
would imply X (s) € U(xg) and |P(s)| > k(X(s)), the assumption
T(t) < t would lead to a contradiction. Consequently, T'(t) = ¢ for
such cg. It remains to prove (5.5). For pg (or, equivalently, ¢/t)
from any bounded neighbourhood of the origin the result is trivial.
Let us suppose therefore again that |pg| is large enough. Following
the lines of the proof of Lemma 2.2 let us differentiate the integral
form of the Hamiltonian equations

(5.6)

P(s) =po— [ 2E(X, P)(7)dr ’

{ X(s) =20 + %L (z0,po) + f; (s — T)g(X, P)(r) dr
—Jo o=z

to obtain

o0X 2 0 0
owet = G aom) & 1 =) (B85 + G5 ) () e

OP(s) _ 1 _ fos (82H 0X | 0°H 0P\ 4.

3o 3 dpo T Dwdp Opo
Considering now the matrices v(s) = 19X(s) and u(s) = 9P(s) g
s Opo 9po

vectors of the Banach space of continuous m x m-matrix-valued
functions M (s) on [0, t] with the norm sup{||M(s)|| : s € [0,t]} one
deduces from the previous equations that

{ v =28 (o, po) + O(t) H? (o, po)v + O(t) max, | 32 (X (s), P(s))|u I
u=1+ Ot?)H (zo,po)v + O(t)H (x0, po)u
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Due to (5.2),(5.4),

Jg
a—p<X<s>,P<s>>\

O2H -t
<a—pg(fﬁo,po))

(22 . pon)

< H(X(s),P(s)C(X(8))C(z0) = C(X(8))C(20)H (z0,p0),

a—p<X<s>,P<s>>'

and thus the previous system of equations can be written in the
form

{v = 92 (w9, po) + O(c*)v + O(c) S H (0, po)u
1+ O(te)v + O(c)u

From the second equation one gets
= (1+0(c)(1 + (tc)v), (5.7)
and inserting this in the first one yields

0*’H
Op?

v =

(z0,p0)(1 + O(c)) + O(*),

and consequently

v=(1+ O(c))%lj(m,m)

which yields the first equation in (5.5). Inserting it in (5.7) yields
the second equation in (5.5). Higher derivatives with respect to pg
can be estimated similarly by differentiating (5.6) sufficient number
of times and using induction. Proposition is proved.

Theorem 5.1. For any ¢ < co with small enough cq there
exists to such that for all t <ty the map po — X (t,z0,p0) defined
on the domain D. = {po : H(xq,p0) < c/t} is a diffeomorphism
on its image, which contains the ball B..(xg) and belongs to the
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ball B..—1(xo) for some r (that can be chosen arbitrary close to
C~1(x0)c whenever c is small enough,).

Proof. From Proposition 5.1 one concludes that %85(—17(;) is
bounded from below in D, by some positive constant. This implies
that the map under consideration is a diffeomorphism on its image,
which one shows by the same arguments as in the proof of Theorem
2.1. To estimate this image, let us estimate X (¢, xo, pg) — 2o on the
boundary of the domain D., namely when H(xo,po) = ¢/t. From

(5.6) it follows that
OH ¢
I (t 20030 = 0]l = 1% o) + [ (¢ = 9)g(a.p)(o) ]
0

> tC ™Y (xo) H (g, po) —t2C(x)* H (0, po)? = te™  (x0) H (o, po) (1+0(c)) ]

Since the image of the boundary of D, is homeomorphic to ™!
and therefore divides the space into two open connected compo-
nents, it follows from the last estimate that the ball with the cen-
tre at o and the radius rt belongs to the image of D., where r
can be chosen arbitrary close to C~1(xg)c, if ¢ is sufficiently small.
Similarly one proves that

1X(Z, 20, o) — ol < tC(2)H (20, p0)(1 + O(c)),

which implies the required upper bound for the image of D..

Proposition 5.2. There exist tg,r,c such that if |x — zo| <
rc, the solution to the boundary value problem with the condition
x(0) =z, x(t) = x, for the Hamiltonian system with the Hamilto-
nian H exists for allt < ty and is unique under additional condition
that H(zg,po) < c/t. If |x — x|/t be outside a fized neighbourhood
of the origin, then the initial momentum py and the initial velocity
To on this solution satisfy the estimates

r—x _ r—x
< H(xp,po) < M, T = To(l + O(|z — x0]))

Tt
(5.8)
and the two-point function S(t,x,xy) on this solution has the form

|z — 20|
”

r — X

S(t, @, w0) = tL(o, (14 O(|z = xol))) + O(|z — 20]*). (5.9)
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IfC(x),C7(x), k(z), s H(x), §(x) from Definition 5.1 are boundedj]
(for all © uniformly), the constants to,r,c can be chosen indepen-
dently of xg.

Proof. Everything, except for the formula for S, follows di-
rectly from the previous theorem and the estimates used in its
proof. To prove (5.9), we write

t
St z0) = / L(zo + O(|z — o)), 0 + O(|z — zo|) H2 (20, po)) dr
0

— oL —
= 1Lz, T (14O (fr o))+ Ot o)) O (o +O(e), “= 2 (10(e)) ]
which implies (5.9), since

OL oH oL

a—x(:c,v) =% (x, %(x,v)) . (5.10)

Proposition 5.3. For i (or equivalently (x — x¢)/t) from a
bounded neighbourhood o %—g(x,())

Tr — X9

%S(t,x;xo) — L(zo, )+ Ot): (5.11)

moreover, if H(x,0) =0 for all z, then

L(wo, i) = % ([WTH(IO,O)] B (j;o - ‘9—H(x0,0)> g — 8—JLI(:UO,O)>+...,

Op? dp Ip
(5.12)
1 1 0’H o z(t,xg) x— Z(t,x0)
i = (1 Z
tS(t,.fC,iIfo) 2( +O(t)) <|: 8p2 (.flfo,O):| + ) + +oy
(5.13)
where ... in (5.12),(5.13) denote the higher terms of the expansion

with respect to &y — %—’Z(mo, 0) and

x—I(t,zo)  x—wo OH
L) 2280 P00+ 00)
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respectively, and each coefficient in series (5.12) differs from the
corresponding coefficient of (5.13) by the value of the order O(t).

Remark. The number of available terms in asymptotic series
(5.12) or (5.13) depends of course on the number of existing deriva-
tives of H.

Proof. Formula (5.11) is proved similarly to (5.9). Next, since
H(z,0) = 0, the Lagrangian L(z¢,v) (resp. the function S(t, x; zo))
has its minimum equal to zero at the point v = %—g(:co, 0) (resp. at
x = &(t,x0), where T is as usual the solution of the Hamiltonian
system with initial data z(0) = xo, p(0) = 0). At last, one compares
the coefficients in series (5.12),(5.13) using (1.19) and the obvious

relations

ok X okl okp
=1 ) O 2 ) a L
Opk okt (z0,po) +O(c7) opk

which hold for py from any bounded domain.

Now we can prove the smooth equivalence of the two-point
functions of the Hamiltonian H (x, p) and the corresponding Hamil-
tonian H (zg,p) with a fixed z¢. This result plays a key role in the
construction of the semi-classical asymptotics for the Feller pro-
cesses given in Chapter 6.

Theorem 5.2. Let the assumptions of Theorem 5.1 hold and
H(x,0) = 0 for all z. Then there exists a smooth map z(t,v,zq)
defined for v from the ball of the radius rc/t such that

(i) for fixed t,zo the map v — z(t,v,xq) is a diffeomorphism
on its 1mage,

(ii) for v from a bounded domain

12(t, 2, o) = vl| = O@)[[v] + O(2), (5.15)

(ii) if v is outside a meighbourhood of the origin, then
z(t,v,20) = (1 +w(t,v)) D + O(2), (5.16)
where w(t,v) = O(|z — z¢|) is a scalar function and Dy is a linear

diffeomorphism of R% of the form 14+O(t) with a uniformly bounded
derivative in t;
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(11i) z takes S(t,x,xq) into tL(x, (x — x9)/t), i.e.

r — Xo
t

Proof. Tt follows from Propositions 5.2, 5.3 and E2. More
precisely, one repeats the proof of Propositions E1, E2 of Appendix
E to obtain a diffeomorphism that takes the function L(zg,v) in the
function S(t,z,x0)/t considered both as the functions of v = (z —
xg)/t and depending on ¢, 2y as parameters. Due to Proposition 5.3,
the linear and the local parts D3, D5 of the required diffeomorphism
have the form 1+ O(¢). Due to (5.9), the dilatation coefficient w
from (E1) has the order O(|x — z¢|). To get (5.16) one needs then
only take in account the necessary shift on the difference between
minimum points of L and S which is of the order O(t) due to
Proposition 5.3.

We shall concentrate now on a more concrete class of Hamilto-
nians and shall obtain for these Hamiltonians more exact estimates
of the objects introduced above. For any vector p we shall denote
by p a unit vector in the direction p, i.e. p = p/||p|.

Definition 5.2. We say that a smooth function H(x,p) on
R?™ is a Hamiltonian of exponential growth, if there exist two pos-
itive continuous functions a(z,p) > b(z,p), on R™ x S™~ ! and a
positive continuous function C(x) on R™ such that

(i) for p outside a neighbourhood of the origin, the norms of all
derivatives of H up to and including the third order do not exceed
C(2)H (x.p);

(it) H(z,p) < C(z) exp{a(z, p)|p|} for all z,p;

(i11) ?;Tg(x,p) > C~1(x) exp{b(z, p)|p|} for all z,p.

Notice that the condition on the growth of the Hamiltonian im-
plies that the matrix of the second derivatives of the corresponding
Lagrangian L(z,%) tends to zero, as & — oo (see Remark after
Theorem 5.3), which means that the corresponding problem of the
calculus of variations has certain degeneracy at infinity. Neverthe-
less, similarly to the case of Hamiltonians from Definition 5.1, one
can show the existence of the solution to the boundary-value prob-
lem (with the condition z(0) = z¢,z(t) = x) for the Hamiltonian
systems with Hamiltonians of exponential growth and the unique-
ness of such solution for |z — zg| < t2, where A € (0,1) depends

1
L(xo, 2(t, , o) = ;S(t,x,xo). (5.17)
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on the difference a(z, p) — b(x, p) and can be chosen arbitrary small
whenever this difference can be chosen arbitrary small. We are not
going into detail, because actually we are interested in a more re-
strictive class of Hamiltonians that satisfy both Definitions 5.1 and
5.2. This class of Hamiltonians is provided by the Lévy-Khintchine
formula with the Lévy measure having finite support, namely, the
Hamiltonians of this class are given by the formula

Hexp) = 3G~ [ (0014 28 ) ano ]

(5.18)
where G(z) is a nonnegative matrix, v, is a so called Lévy measure

on R™ \ {0}, which means that
/ min(€2, 1) dv,(€) < oo
R™\{0}

for all z, and the support of the Lévy measure v is supposed to be
a bounded set in R™. The last assumption insures that function
(5.18) is well defined for all complex p and is an entire function with
respect to p. We suppose that all G(z), A(z), v, are continuously
differentiable (at least thrice). Notice that

0’H -
(53 @) = (G + [ oy GV de)

and therefore %ZTI;I is always nonnegative. Moreover, one sees di-
rectly that for Hamiltonian (5.18), properties (i),(ii) from Defini-
tion 5.2 hold with the function a being the support function of the
set —suppv,, i.e.

CL(CL‘,ﬁ) = max{(ﬁv _g) : _E € Suppl/m}' (’519>

The following results give simple sufficient conditions on v, that
ensure that corresponding function (5.18) is a Hamiltonian of ex-
ponential growth. We omit rather simple proofs.

Proposition 5.4. (i) Let the function 3 on R™ x S™~! be
defined by the formula

B(xz,v) = sup{r : rv € suppv,}.
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If B is continuous and everywhere positive, then Hamiltonian (5.18)
is of exponential growth with the function a defined in (5.19) and
any continuous b(x,p) < a(x,p).

(ii) If there exists € > 0 such that for any v € S™ 1 the convex
hull of suppv, N{& : (§,0) > €} depends continuously on x and has
always nonempty interior, then function (5.18) is of exponential
growth with the function a defined as above and

b(x,v) = wglgglfl max{|(w,&)|: € € suppr, N{&: (=, 0) > €} }.
(5.20)

Ezamples. Let m = 2, G and A vanish in (5.18), and let v, = v
does not depend on z. If the support of v consists of only three
points, then H of form (5.18) is not of exponential growth. Actually
in this case %21)2[ tends to zero, as p tends to infinity along some
directions, and one can show that the boundary-value problem have
no solution for some pairs of points z, zg. On the other hand, if the
support of v consists of four vertices of a square with the centre at
the origin, then H of form (5.18) again is not of exponential growth.
However, it satisfies the condition of Proposition 5.4 (ii) with € = 0,
and one can prove that for this Hamiltonian the boundary-value
problem is always solvable.

In order that function (5.18) would satisfy all conditions of
Definition 5.1, it seems necessarily to make some assumptions on
the behaviour of v near the boundary of its support. We are not
going to describe the most general assumptions of that kind. In
the next statement we give only the simplest sufficient conditions.

Theorem 5.3. Let v, have a convexr support, containing the
origin as an inner point, with a smooth boundary, O suppv,, de-
pending smoothly on x and having nowhere vanishing curvature,
and moreover, let v, (d€) = f(x, &) d§ in a neighbourhood of O supp v, |}
with a continuous f not vanishing on O suppv,. Then H of form
(5.18) satisfies the requirements of both Definitions 5.1 and 5.2
with a(x,p) given by (5.19), and moreover for large p and some
continuous C(x)

CH(x)|p| ="+ exp{a(x, p)|p|} < H(z,p) < C(x)|p|”""V/? exp{a(z, p)|pl}
(5.21)
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H(z,p)
p|
H(z,p) 0*H H(z,p)

) < det —(z,p) < C(z) —F——,
p[d—1 3192( )< Cl) |p[@—1

?

(5.22)

and
H(z,p)

|p|

Remark. If the above f(x,£) vanishes at 0 suppv,, but has
a non-vanishing normal derivative there, then the same holds but
with m + 2 instead of m + 1 in (5.21).

Proof. Clear that for p from any compact set H is bounded
together with all its derivatives and the matrix of the second deriva-
tives is bounded from below by a positive constant. It is also
obvious that (5.22) implies (5.2). In order to obtain the precise
asymptotics of H as p — oo notice first that for large p the be-
haviour of H and its derivatives is the same (asymptotically) as by
the function

Y

max(|g(z, p), @—g(x,m < C(x)

H(x,p) = /U L el ) -0

where U(z,v) is an arbitrary small neighbourhood of 9 suppv,.
To estimate this integral we consider it as the Laplace integral
with the large parameter |p| (depending on the additional bounded
parameter p). The phase of this integral S(&,p) = (§,p) takes
its maximum at the unique point &, = &y(p,x) on the boundary
0 supp v, of the domain of integration, the unit vector p provides
an outer normal vector to this boundary at &y, and the value of this
maximum is given by the support function (5.19). Moreover, this
maximum is not degenerate (due to the condition of not vanishing
curvature) in the sense that the normal derivative of S at &, (the
derivative with respect to £ in the direction p) does not vanish
(because it equals p) and the (m — 1) x (m — 1)-matrix A(z, &)
of the second derivatives of S restricted to 0 suppv, at & is not
degenerate. Thus by the Laplace method (see e.g. Proposition B5)
one finds for large |p|

H(z,p) = |p|~“*1/2 exp{a(z, p)lp|} f (2, &)
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x (2m) D72 (det A(x,&)) % (1+ O(lp| ™). (5.23)
Similarly one finds that %—I;(a:,p) and <8;T§I(x,p)v, v> equal respec-
tively to

|p| =2 exp{a(x, p)|p|} f (2, —&0)&o

x(2m) @172 (det A(x, £0)) 7 (1 + O(Ip| ™). (5.24)

and
Ip|~ D2 exp{a(x, p)Ip|} f (2, —&0) (€0, v)?
x(27) (47072 (det A(w, &))" (14 O(Ip| ™). (5.25)

Similarly one finds the asymptotic representations for other deriva-

tives of H, which implies (5.1),(5.21) and the required upper boundsjj
for all derivatives of H. To get a lower bound for the eigen-

values of the matrix of the second derivatives of H notice that

due to the above formulas %QPQI (z,p)v,v) is of the same order as
H(z,p) whenever v is not orthogonal to &. If v = vy is such that
(vo, &) = 0, then the major term of the corresponding asymptotic
expansion vanishes, which means the drop in at least one power
of |p|. To get (5.22) one must show that the second term in this
expansion does not vanish for any such vy. This follows from the
general explicit formula for this term (see e.g. in Proposition B5)
and the fact that the amplitude in the corresponding Laplace inte-
gral has zero of exactly second order at ;. To complete the proof
of the Proposition, it remains to note that writing down the major

. 2 2
terms of the expansions of 24 90 O H =~ 0H o gees that the

Op2 ) Oz’ Opdx’ Ip

terms proportional to [p|~(¢*1) cancel in the expansions for g or its

derivative in p, which implies the required estimates for g.
Remark. Notice that from the formulas

—8—H xa—L(x v) 32—L(a: v) = *H\ ™ a:a—L(x v)
U_ﬁp Tov oo\ op? Tov ’

(5.26)
connecting the derivatives of H and its Legendre transform L, it
follows that if H is a Hamiltonian from Theorem 5.3, the first (resp.

the second) derivative of the corresponding Lagrangian %&(z,v)
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(resp. ‘3275(90711) increases like log |v| (resp. decreases like |v

|v| = 0.

1) as

Proposition 5.5. For a Hamiltonian from Theorem 3.1, if
|z — xo| < re, t <ty and (x — xo)/t does not approach the origin,
one has the following estimates for the initial momentum pg =
po(t, x,xo) and the two-point function S(t,z,xq) of the solution to
the boundary-value problem with conditions x(0) = xo, z(t) = =
(recall that the existence and uniqueness of this solution is proved
in Theorem 5.1):

O(log(1 + |p0|))> |z — ol
14 - — log(1 + +0(1),
ol = s tog(1+ T2 1 oq)
(5.27)
—ot + Clx —xzo| < S(t,x;20) < ot + Clx — x| (5.28)

with some constants o,C.
Proof. Estimate (5.27) follow directly from (5.8) and (5.24).

Next, from (5.22) one has

|_1]:L’—:1:0] 0’H |z — x|

< <
Ct = 8p2 <x07p0) = C

|logt

(5.29)

for small ¢t and some constant C', which implies, due to (5.5), that
for 6 not approaching zero

0X

A -1 < (9
C™ Y x—x0| _<8p0

—1
> (t,x, 20+0(x—10)) < |logt|C|z—mx0| .

(5.30)
Hence, from (1.22) and (5.13) one obtains

—ot 4 Clx — xo| < S(t,z;20) < ot + Clx — x| logt|.

In order to get rig of log t on the r.h.s. (which is not very important
for our purposes) one needs to argue similarly to the proof of (5.31)
below. We omit the details.

Now one can use the same arguments as in Section 2 to get
the following

Proposition 5.6. The statements (and the proofs) of Propo-
sition 2.4-2.8 are valid for Hamiltonians from Theorem 3.1. In par-
ticular, fort <tg , |x —xo| < r with small enough r,ty there exists
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a unique solution to the boundary value problem for the Hamilto-
nian system with Hamiltonian H that provides the global minimum
for the corresponding problem of the calculus of variations.

Further we shall need the estimates for the function z from
Theorem 5.2 and its derivatives.

Proposition 5.7. Let H belong to the class of Hamiltonians
described in Theorem 3.1 and z be the corresponding mapping from
Theorem 5.2. If v = (z — xo)/t does not approach the origin and
|z — 9| < re, then

oL oL oL
po—%(l‘o,?}) = O(|$—I0|), %(mo,v)—%(xo,z(t,v,xo)) = 0(|.’L’—QE‘0|),I
(5.31)
and
Ow Oow 9w 1
=00, =0, 94 =00l gt (5.52)

Proof. Plainly for any w

OL OL La2r,

%(I'O,QU)—%(IEO”[O: . W({L’o,v—f—S(’U}—’U))dS(w—U),
O’H, 0L -
< = (g, — - —v).
- sggﬁ) ( 8292 (x(), ov (330,?1 * S(w v)))) (w U)

First let w = @9 = %—I;(xo,po). From the first equation in (5.6) and
the estimates for g in Theorem 5.3 it follows that

|0 — v = O(t)|g(z,p)| = O(t)|p| " H?(z,p)
= O(t)|logt| " H?*(x,p) = O(t )|z — zo|?| logt|~*.
Therefore, due to (5.22), one has

OL . oL t
2= (w0, ko) — (w0, )| = O log )

r — X 2 _
2 =207 10g 1=0<rx—:co|>,|

|z — x| t

i.e. the first inequality in (5.31). Now let w = z(¢,v, (). In that
case it follows from (5.16) that |2(t,v,z0) — v| = Ot~ )|z — z|?
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only, i.e. without an additional multiplier of the order |logt| as in
the previous situation. Therefore, the previous arguments would
lead here to an additional multiplier of the order |logt| on the r.h.s.
of the second inequality (5.31). Hence, one needs here a more care-
ful consideration. Namely, as it was noted in the proof of Theorem
5.3, the matrix %2721(1’0,]9) has the maximal eigenvalue of the or-
der H(xzo,p) and the corresponding eigenvector is asymptotically
(for large p) proportional to &y = &y(xg,p). Other eigenvalues are
already of the order |p|"'H(x,p). Therefore, in order to obtain
the required estimate it is enough to show that the ratio of the
projection of the vector z(t,v,xg) — v on the direction of &y(zo, p)
(for p around pg) and the projection of z(¢,v,xp) — v on the per-
pendicular hyperplane is not less than of the order |logt|. But the
vector z(t,v,xg) — v is proportional to v = (z — z¢)/t, which in its
turn is close to %—I;(xo, po). Hence, one must prove that the vector

%—5(1‘0, po) lies essentially in the direction of &y (zg, po). But this is

surely true, because due to (5.24) the principle term of the asymp-
totics of %—g(mo,po) is proportional to & and next terms differs

exactly by the multiplier of the order |log#|™*.
Let us turn now to the proof of (5.32). Differentiating (5.17)
with respect to x yields

as OL T — Tg OL T — To ow
% - <1+W)%(.T072(t, ; ,xo))Dt—f—(%(wo,Z(t, : ,J;O)),Dtv) %I

Hence

ow g—i - (1 —f—w)g—%(mo,z(t, =20 10)) Dy

v (55 (w0, 2(t, 25, x0)), Dyv)

(5.33)

To estimate the denominator in this formula notice that

OL - oL —
(%(IOWZ(-& = tx07I0))7DtU) = (%($072(t7 z t:EOVTO))?Z) (1+O(|x_x0|)l

> (w0, (0,26, “ 522, 20) (1 + O(f — o)),

which is of the order |x — xg|/t. Turning to the estimate of the
nominator we present it as the sum of two terms, first being the
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difference between the final momentum g—i and the initial momen-
tum py on a trajectory, which is of the order O(|z — x|) due to
Lemma 5.1, and the second being the difference between py and
9L (z9,z), which is of the order O(|z — zo|) due to (5.31). Conse-
quently, taking into account the estimates for the nominator and
denominator gives the first estimate in (5.32).

Differentiating (5.17) with respect to t yields
oS oL Ow 1 0z
— =1L t—D; | —v——(1 —
gt~ Lo, 2) +ig Dy (at” i +°">avv)
up to a nonessential smaller term. Since S satisfies the Hamilton-
Jacobi equation it follows that

a_w (1+w) (%7%0)_}[(:&%)_[’(%072)

ot 2L (2, 2)v

The nominator is of the order O(|z — zg|?)/t, because the main
term has the form

O (w022 L(r0,2) ~ H(x, 2
= (. 5o - 1. 50) + (e 5 - 1. )

which is of the order O(|z—z0|?)t ™1, due to the estimates of the first
order derivatives of H. The denominator is of the order |z — x|,
which proves the second formula in (5.32).

Differentiating (5.17) two times in z yields

tGQ_S_(l_i_w)(‘?Q_L_@_w@@Q_LU_(@L Ow  Ow 8L) B (G_L ”
0z ov? v Ov? A\ o’

(5.34)
The coefficient at 227‘” in this formula was already found to be of
the order O(|x — z¢|/t). Thus one needs to show that the Lh.s. of
(5.34) has the order t|logt|. All tensor products on the Lh.s. of
(5.34) certainly have this order due to the first estimate in (5.32).
Next,

S _ (%2721)1 (o, p0)(1+0(Jz—0]) = (

50 2o T a0 o

0*H
op?

0x?

o
ov?’

) (xo,po)+0(t)ylogt|.|
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Therefore, it remains to show that

(igj)‘lwmp@__(%gg);kxmggmmwm»»:=oaﬂmgw

(5.35)

Using (5.31) and the mean value theorem for the difference on the
Lh.s. of (5.35) leads directly to the estimate O(t)|logt|? for this
difference. But slightly more careful considerations, similar to those
used in the proof of the second inequality (5.31) allow to decrease
the power of |logt|, which gives the required estimate.

Proposition 5.8. Let H, z and v be the same as in Proposi-
tion 5.7. Then:
0z 0%z

%('bvae'BO) = 1+O(’x—{f0|), W(t’v7xo) — O(t)(1+10g+ |:E _t$0| )7I
(5.36)

where we used the usual notation log™ M = max(0,log M).

Proof. For v outside a neighbourhood of the origin, it fol-
lows directly from Proposition 5.7. Notice only that for brevity we
used always the estimate |logt| for |po|, but in formula (5.36) we
have restored a more precise estimate for |pg| from (5.27). For the
bounded v formulas (5.36) follow from Proposition 5.3 and explicit
formulas for z from the proof of Lemma E2.

6. Complex Hamiltonians and calculus of variations for saddle-points

Here we discuss the solutions to the boundary-value problem
for complex Hamiltonians depending quadratically on momenta.
As we have seen in Sect.1, in the case of real Hamiltonians, a solu-
tion to the Hamiltonian system furnishes a minimum (at least lo-
cally) for a corresponding problem of calculus of variations. It turns
out that for complex Hamiltonians the solutions of Hamiltonian
equations have the property of a saddle-point. Let z = y+iz € C™,
p=&+in € C™ and

H = (Gla)p.p) ~ (Alx).p) ~ V(2), (61)

where

G(z) = Gr(z)+iGr(x), A(x) = Agr(x)+iAr(z), V(x)=Vgr(x)+iVi(z)}]
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are analytic matrix-, vector-, and complex valued functions in a
neighbourhood of the real plane. Moreover, G is non-degenerate,
GRr,Gy are symmetric and Gg is non-negative for all x. Under
these assumptions, one readily sees that all the results and proofs
of Lemma 2.1, Lemma 2.2, Theorem 2.1 and Propositions 2.1-2.3
on the existence of the solutions of the Hamiltonian system and the
asymptotic expansions for the two-point function are valid for this
complex situation, where xq is considered to be any complex num-
ber in the domain where G, A,V are defined, and initial momenta
are complex as well. In particular, one gets therefore the existence
of the family I'(xg) of complex characteristics joining o with any
point x from some complex domain D(zg) in time ¢ < ¢y, and the
corresponding complex momentum field p(t,x) = (£ + in)(t,y, 2),
which in its turn defines the complex invariant Hilbert integral
(1.6). Let us clarify what optimisation problem is solved by the
complex characteristics of the family I'(xg).
Notice first that

ReH = %(Ggg,g) — %(GRW n) = (G1&,n) — (AR, &) + (Ar,n) — Vg,
(6.2)

I H = 3 (G16,6) — 5(Grmm) + (Gré.n) — (A1,€) — (Ar.m) ~ Vi,

(6.3)
and if (z(s),p(s)) is a complex solution to (1.1), then the pairs
(y,€), (y,m), (2,€), (2,m) are real solutions to the Hamiltonian
systems with Hamiltonians ReH, ImH, ImH, —ReH respectively.
Next, if G;z1 exists, then

(Gr+iG1) ™' = (Gr+G1GR'G1) ™ —iGR'G(Gr+GGR'G) ™Y,
and if G[_1 exists, then
(GR+iG])_1 = Gj_lGR(G]—i-GRGI_lGR)_l—i(G1+GRG;1GR)_1.

Therefore, since Gg, G are symmetric, (G~ 1), (G™1); are also
symmetric. Moreover, Gr > 0 is equivalent to (G~1)g > 0, and
G1 > 0 is equivalent to (G71); < 0.

By definition, the Lagrangian corresponding to the Hamilto-
nian H is

L(z, %) = (pt — H(,p))|p=p(a) (6.4)
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with p(z) uniquely defined from the equation & = %—Ig(w, p). There-

fore, the formula for L is the same as in the real case, namely

L(z, &) = %(G_l(i: +A®@),d + A@@)) + V(z). (6.4')
Consequently
ReL(y, 2,9, %) = £y, 2,9, 2)9—n(y, 2,9, 2)i—ReH (y, 2, £ (y, , y( g,)n(y,Z»@),é)),l
ImL(y, z,9,2) =0y, 2,9, 2)§+&(y, 2,9, £)i—ImH (y, 2, £(y, 2,9, £), 0(y, 2, 9, 2))
where (£,71)(y, 2,7, 2) are defined from the equations (o)
j = 81;2}[ — Gré—Gm—Ap, = —a];‘;H = Grn+Gre—Aj.
(6.7)

Proposition 6.1 For all £,n
‘Sy 77(%2 ya )Z - R6H<y7z 5 77(972’ y7 )) < ReL(y,z,y,Z)

< g(yuz yv )y 772_ ReH(y,z f(y,Z ya )>77)’ (68)

or equivalently

ReL(y, z,y,2) = mgx min(§y—nZi—ReH (x,p)) = min mgax(ﬁg]—nz'—ReH(a:,p)).l
7 "

(6.8")
In other words, ReL(y,z,y,%) is a saddle-point for the function
(&y —nz — ReH (x,p)). Moreover, ReL is convex with respect to y
and concave with respect to z (strictly, if Ggr > 0 strictly). Fur-
thermore, if G; > 0, then

ImL(y. 7. %) = mps min(€2 4y~ ImH (x,p)) = minmax(€2 +nj—ImH (z.p)) |
7 7
(6.9)
i.e. Im(y,z,7,%) is a saddle-point for the function £Z + ny —
ImH (z,p). Moreover, if G; > 0, then ImL is convex with respect
to Z and concave with respect to y (strictly, if Gr > 0 strictly).
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Proof. Formula (6.7) is obvious, since the function £y — nz —
ReH (x,p) is concave with respect to £ and convex with respect to

n. Furthermore, ‘32—;;1 = (G7Y)(x) due to (6.4’). Therefore

82ReL 82L _ 82RelL &L _
07 Re—s = (G Dr(@), 5 = R =—(G 1)3(3:),'

which proves the required properties of ReL, because (G~1)r > 0.
The statements about I'mL are proved similarly.
Consider now the complex-valued functional

defined on piecewise-smooth complex curves x(7) joining xy and
x in time ¢, i.e. such that x(0) = zg,z(t) = z. As in Section
1, we define S(t,z;x9) = I;(X(.)), where X(s) is the (unique)
characteristic of the family I'(z¢) joining z¢ and z in time t.

Proposition 6.2. The characteristic X (s) =Y (s) +1iZ(s) of
the family T'(xg) joining o and x in time t is a saddle-point for the
functional Rely, i.e. for all real piecewise smooth y(7),z(T) such
that y(0) = yo, 2(0) = 20, y(t) =y, 2(t) = z and y(7) +iZ(7),
Y (1) 4 iz(7) lie in the domain D(xg)

Rel,(Y()+iz(.) < Rel,(Y(.)+iZ(.)) = Re S(t,x,xp) < Re[t((fiy§.8)—}—iZ(.)).l

In particular,

Rel, (Y ()+iZ(.)) = rél(l?r?(a)x Reli(y(.)+iz(.)) = Iil(a)xr;l(lgl ReIt(y(.)—l—iz(.)).I
(6.11)

If Gy (x) > 0, then similar fact holds for ImlI;, namely

ImI,(Y()+iZ(.)) = 1;1(11)(1 r?rJl(a)x ImI(y(.)+iz(.)) = I?I}(a)xr?(u)ﬂ ImIt(y(.)+iz(.)).I
(6.12)

Proof. Let us prove, for example, the right inequality in (6.10).
Notice

ReL(y(). Z(.)) = / €y, 2,4, 2)i — n(y, 2,4, 2) 2
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—ReH(y, Z,&(y, Z,9, Z),n(y, Z,9, 2)))(T) dr

2/0 (€(y,Z)y—n(y,Z,y,Z)Z'—Reﬂ(y’Z,f(y,Z),n(y,Z,y,Z))(T)dT,I

due to the left inequality in (6.8). The last expression can be
written in equivalent form as

/0 €y, 2 —n(y, Z)Z — ReH(y, Z,&(y, Z),n(y, 2))(1) dr

+/ [(n(y, Z) —n(y, Z,9, 2))Z
0

+ReH (y, Z,£(y, Z),n(y, Z))—ReH (y, Z,&(y, Z),n(y, Z,59, 2))) (1) dr. ]}

Let us stress (to avoid ambiguity) that in our notation, say, n(y, z)(7)}
means the imaginary part of the momentum field in the point
(1, (y + i2)(7) defined by the family I'(z¢), and n(y, 2, ¥, 2) means
the solution of equations (6.7). Now notice that in the last expres-
sion the first integral is just the real part of the invariant Hilbert
integral and consequently one can rewrite the last expression in the
form

ReS(tv T3 xO)_/O [R@H(y, Z7 é(ya Z)= 77(% Z7 ya Z))_Reﬂ(y7 Z7 é(ya Z)= 77(:% Z))I

- (n(y, Z,9,2) —n(y, 2), M;H (v, Z,&(y, Z),n(y, Z))] dr.

The function under the second integral is negative (it is actually
the real part of the Weierstrass function), since with respect to n
the function ReH is concave. It follows that

Reli(y(.), Z(.)) > ReS(t,x : z¢) = Rel,(Y(.), Z(.)).
Further on we shall deal mostly with a particular case of

Hamiltonian (6.1), namely with the case of vanishing A and a con-
stant G.
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Proposition 6.3 If the drift A vanishes and the diffusion ma-
trix G is constant, then formula (2.19)-(2.21) hold. More exact
formulas can be written as well:

0?s 1, 1.,0%V )
el N R T
52 tG ( —l—3t o —— (#0)G + O(t°¢)),
0?S 1 1,0%V
— 14+ -t —— t2c 1
57 = 00 PGS EIG O, (613
028 1 0%V
= — 1— 2 2 14
G = G (L= GRS @G O, (6.1
and,
0X 282V 9 oP 1,0%°V 5 I
_ - el BT R
8p0 =tG(1 6t 922 —(x0)G+O(t°c)), ann -|-2t 922 (x9)G+O(t*c),
(6.15)
where ¢ s from Theorem 2.1.
Proof. Under the assumptions of the Proposition
1 0V o*V
X(t, 0, po) = o +tGpo + 235, (wo)t” - G@ 5 Gpo+ O(t"pp),

oV t2 92V
P(t,z0,p0) = po + %(l’o)t + Ea—Gpo + O(t%p}).

This implies (6.15) and also the estimate

X , OV

These estimates imply (6.13), (6.14) due to (1.19)-(1.21).
In the theory of semiclassical approximation , it is important
to know whether the real part of the action S is nonnegative.

Proposition 6.4. (i) If G is strictly positive for all z, then
ReS(t, x;x0) restricted to real values z,xo is nonnegative and con-
vex for small enough t and x — xg.

(ii) Let Gr and the drift A vanish for all x, and let Gy be a
constant positive matriz, which is proportional to the unit matriz.
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Then ReS restricted to real values x,xq is nonnegative and conver
for small enough t, x — x¢ iff Vi is nonnegative and strictly convex
with respect to y = Rex.

Proof. (i) Follows directly from representation (2.17).

(ii) It follows from (6.13), (6.14) that (under assumptions (ii))
Re S(t,z,xg) is convex in x and xg for real x and xg whenever Vg
is convex for real V. Consequently, to prove the positivity of Re .S
it is enough to prove the positivity of S(¢, Z, z¢) for all g, because,
this is a minimum of S, as a function of zy. Using expansion (2.17)

yields
1%

S(t, &, w0) = tV(zo) + O°)|| -1
ox
Since V() is nonnegative, it follows that V' (&g) > 0 at the point Z
of its global minimum. The previous formula implies directly that
S(t,Z,xq) is positive (for small ¢ at least) whenever V(&g) > 0. If
V(Zg) = 0, then S is clearly non-negative outside a neighbourhood
of Zg. Moreover, in the neighbourhood of Zg, it can be written in
the form
t

- o*v . . . .
S(t, T, xo) = 2 (W(ﬂﬂo)(ﬂ?o — Zg), o — :1:0) —I—O(t\:z;o—xo\?’)—FO(t?’]xo—:zzg|2),l

which is again non-negative for small ¢.
7. Stochastic Hamiltonians

The theory developed in the previous Sections can be ex-
tended to cover the stochastic generalisations of Hamiltonian sys-
tems, namely the system of the form

7.1
dp = -2 dt — (c'(t,x) + pg'(t,z)) o AW, =

{dx = 9t +g(t,x) 0 dW
where z € R", t > 0, W = (W', ..W™) is the standard m-
dimensional Brownian motion (o, as usual, denotes the Stratonovichij
stochastic differential), c¢(t, z) and g(t, z) = ¢,;(¢, z) are given vector-}
valued and respectively (m x n)-matrix -valued functions and the
Hamiltonian H(t,z,p) is convex with respect to p. Stochastic
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Hamiltonian system (7.1) correspond formally to the singular Hamil-J]
tonian function

H{(t,z,p) + (c(t, x) + py(t, )) W (1),

where W is the white noise (formal derivative of the Wiener pro-
cess). The corresponding stochastic Hamilton-Jacobi equation clearlyl}
has the form

dS + H(t,z, ﬁ) dt + (c(t,x) + g(t,x)ﬁ) odW =0. (7.2)
ox ox
To simplify the exposition we restrict ourselves to the most
important particular case, when g = 0 in (7.1) and the functions
H and c¢ do not depend explicitly on ¢t. Namely, we shall consider
the stochastic Hamiltonian system

dr = 22 dt
- , (7.3)
dp = — %, dt — c'(x) dW.

and the stochastic Hamilton-Jacobi equation

dS + H(x, g—i) dt + c¢(x) dW = 0. (7.4)
In that case the Ito and the Stratonovich differentials coincide. The
generalisation of the theory to (7.1) and (7.2) is almost straight-
forward. As the next stage of simplification we suppose that the
matrix of the second derivative of H with respect to all its argu-
ments is uniformly bounded. An example of this situation is given
by the standard quantum mechanical Hamiltonian p? — V(z). In
that important for the application case one can get rather nice re-
sults on the existence of the solution to the boundary-value prob-
lem uniform with respect to the position of the boundary values
xo, . However, the restriction to this type of Hamiltonians is by no
means necessary. More general Hamiltonians that was discussed in
Sections 2-6 can be considered in this framework similarly and the
result are similar to those obtained for the deterministic Hamilto-
nian systems of Sections 2-6.
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Theorem 7.1 [K1], [K2]. For fized zo € R™ and t > 0 let
us consider the map P : py — X(t,x0,p0), where X(7,20,po),
P(7,20,p0) is the solution to (7.3) with initial values (xo,po). Let
all the second derivatives of the functions H and c are uniformly
bounded, the matrix Hess,H of the second derivatives of H with
respect to p is uniformly positive (i.e. Hessp,H > AE for some
constant \), and for any fived xo all matrices Hess,H (xq,p) com-
mute. Then the map P is a diffeomorphism for small t < ty and
all xg.

Proof. Clear that the solution of the linear matrix equation

dG = B1Gdt + Bg(t) dW, Glt:() = Go, (75)
where B; = Bj(t,[W]) are given uniformly bounded and non-

anticipating functionals on the Wiener space, can be represented
by the convergent series

G=Go+G1+Gy+ ... (76)

with
Gk:/o Bl(T)Gk_l(T)dT—I—/O Bo(1)Gr—1(7)dW (7). (7.7)

Differentiating (7.3) with respect to the initial data (xg,pg) one
gets that the matrix

X, P) (5 o
G = m — (gj; g_;z) (.I(T, [W]),p(’]’, [W]))

satisfies a particular case of (7.5):

’H o%H 0 0
_ Opdx op?
dG = <_g2H _87’2H)(X,P)(t)Gdt—(c,,(X(t)) O)GdW
Ox? OxOp

3 (7.8)
with G being the unit matrix. Let us denote by O(t%) any function
that is of order O(t®~°) for any € > 0, as t — 0. Applying the log
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log law for stochastic integrals [Ar] first to the solutions of system
(7.3) and then calculating Gy by (7.7) we obtain

9°H 8%H 0 0 E
. Opozx Op? -
G = <t (_%113 02H ) (o, po) + (c”(mO)O(tl/Q) 0)) (0 E

" dxdp

up to a term of order O(t3/2). Application of the log log law to
the next terms of series (7.5) yields for the remainder G — Gy —
G the estimate O(t3/?). Thus, we have the convergence of series
(7.5) for system (7.8) and the following approximate formula for
its solutions:

0X 0*H ~ 0X 0*H ~
= _F il 3/2 Dl 3/2 I
D2q +tapax (o, p0)+O(t>'7), B t ap? (20, p0)+O(t7),
(7.9)
oP = 1/ or O*H 3 (43/2
[— — = F . 1
Foe O(t'/?), . +tax6p($o,p0) +O0(t¥?).  (7.10)

These relations imply that the map P : pg — X (¢, o, po) is a local
diffeomorphism and is globally injective. The last statement follows
from the formula

X(t7$0>p(1)) - X(t7$07pg) = t(l + O(t))(p(l) - pg)?

which one gets by the same arguments as in the proof of Theorem
2.1. Moreover, from this formula it follows as well that z(¢,po) —
00, as pg — oo and conversely. From this one deduces that the
image of the map P : pg — X (¢, xg, po) is simultaneously closed and
open and therefore coincides with the whole space, which completes
the proof of the Theorem.

Let us define now the two-points function

Sw(t,x,zo) = inf/o (L(y,y) dr — c(y) dW), (7.11)

where inf is taken over all continuous piecewise smooth curves y(7)
such that y(0) = =g, y(t) = =, and the Lagrangian L is, as usual,
the Legendre transform of the Hamiltonian H with respect to its
last argument.

)
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Theorem 7.2. Under the assumptions of Theorem 7.1

(i) Swl(t,z,r)) = /o (pdx — H(z,p)dt — c(x)dW),  (7.12)

where the integral is taken along the solution X (1), P(T) of system
(7.3) that joins the points xoy and x in time t (and which ezists and
is unique due to Theorem 7.1),

o aSVV(i-a Zz, .T())

_0Sw(t, @, mo)
83? Y Y

@) P o

Po =

(iii) S satisfies equation (7.4), as a function of x,

(v) S(t,x,xzq) is conver in x and xg.

Proof. The proof can be carried out by rather long and tedious
direct differentiations with the use of the Ito formula. But fortu-
nately, we can avoid it by using the following well known fact [SV,
Su, WZ]: if we approximate the Wiener trajectories W in some (or-
dinary) stochastic Stratonovich equation by a sequence of smooth
functions

Wn(t):/o qn(s)ds (7.13)

(with some continuous functions ¢, ), then the solutions of the cor-
responding classical (deterministic) equations will tend to the so-
lution of the given stochastic equation. For functions (7.13), equa-
tion (7.4) as well as system (7.3) become classical and results of
the Theorem become well known (see, for instance, [MF1],[KM1]).
In Section 1.1 we have presented these result for the case of Hamil-
tonians which do not depend explicitly on ¢, but this dependence
actually would change nothing in these considerations. By the
approximation theorem mentioned above the sequence of corre-
sponding diffeomorphisms P,, of Theorem 7.1 converges to the dif-
feomorphism P, and moreover, due to the uniform estimates on
their derivatives (see (7.9),(7.10)), the convergence of P, (t, o, po)
to P(t,xo,po) is locally uniform as well as the convergence of the
inverse diffeomorphisms P, 1(¢t,x) — P~1(t,z). It implies the con-
vergence of the corresponding solutions S,, to function (2.2) to-
gether with their derivatives in x. Again by the approximation
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arguments we conclude that the limit function satisfies equation
(7.4). Let us note also that the convex property of S is due to
equations (1.19),(1.20),(7.9),(7.10).

By similar arguments one gets the stochastic analogue of the
classical formula to the Cauchy problem for Hamilton-Jacobi equa-
tion, namely the following result

Theorem 7.3 [TZ1],[K1|. Let So(x) is a smooth function and
for all t < tg and x € R"™ there exists a unique & = &(t,x) such
that x(t,&) = x for the solution x(1,§),p(T,§) of system (7.3) with
initial data xo = &, po = (0S0/0x)(§). Then

S(t,z) = So(&) + /0 (pdx — H(x,p)dt — c(x) dW) (7.14)

(where the integral is taken along the trajectory x(7,£),p(7,£)) is a
unique classical solution of the Cauchy problem for equation (1.4)
with initial function So(z).

Theorems 7.1, 7.2 imply simple sufficient conditions for the
assumptions of Theorem 2.3 to be true. The following result is a
direct corollary of Theorem 7.2.

Theorem 7.4. Under the assumptions of Theorem 7.1 let the
function So(x) is smooth and convex. Then for t <ty there exists
a unique classical (i.e. everywhere smooth) solution to the Cauchy
problem of equation (7.4) with initial function So(x) and it is given
by equation (7.14) or equivalently by the formula

R.So(z) = S(t,z) = ngn(so(f) + Sw(t, x,€)). (7.15)

One can directly apply the method of constructing generalised
solution to deterministic Bellman equation from [KM1],[KM2] to
the stochastic case, which gives the following result (details in
[K1],[K2]):

Theorem 7.5. For any bounded from below initial function
So(x) there exists a unique generalised solution of the Cauchy prob-
lem for equation (7.3) that is given by formula (7.15) for allt > 0.

Let us mention for the conclusion that the results of Propo-
sitions 2.4-2.8 can be now obtained by the similar arguments for
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the stochastic Hamiltonians. Furthermore, most of the results of
the previous Section can be obtained also for complex stochastic
Hamiltonian system of form (7.3). For example, let us formulate
one of the results.

Theorem 7.6. Consider a complex stochastic Hamilton-Jacobil}
equation of form (7.4), with H of form (6.1) supposing that G, A, V, d}
are analytic in the band {|Im x| < 2¢} with some € > 0 and such
that G, A, V", ¢ are uniformly bounded there together with all their
derivatives. Then there exist § > 0, to > 0 and a smooth fam-
ily I' of solutions of the corresponding Hamiltonian system (7.3)
joining uniquely in time t < tg any two points xg,x such that
|z — x| < 6, [Imzx| < €, |Imxg| < €. Moreover, all trajec-
tories from I' are saddle-points for the corresponding functional
fOt(L(y, y)dr —c(y) dW) (in the sense of Section 2.6), and the cor-
responding random two-point function Sy (t,z,xg) satisfies (almost
surely) equation (7.4).



Chapter 3. SEMICLASSICAL APPROXIMATION
FOR REGULAR DIFFUSION

1. Main ideas of the WKB-method with imaginary phase

In this chapter we construct exponential WKB-type asymp-
totics for solutions of equations of type

f% - h;tr (G@)%) +h (A(x), %) ~V(z), (L1

where t < 0,z € R™, V, A and G are smooth real, vector-valued,
and matrix-valued functions on R™ respectively, G(z) is symmetric
non-negative, and h is a positive parameter. Equivalently, one can
write equation (1.1) in the ”pseudo-differential form”

ou 0

with the Hamiltonian function

1
H(z,p) = 5(G(x)p,p) — (Alx),p) = V(). (1.3)
Our main aim will be the construction of the Green function of
equation (1.1), i.e. of the solution ug(t,z,xo) with Dirac initial
data
ug(t,x, o) = d(x — xp). (1.4)

The solution of the Cauchy problem for equation (1.1) with gen-
eral initial data ug(x) can be then given by the standard integral
formula

u(t,x) = /ug(t,x,xo)uo(xo) dzxg. (1.5)

In this introductory section we describe the main general steps of
the construction of the formal asymptotic solution for the problem
given by (1.1) and (1.4), presenting in a compact but systematic
way rather well-known ideas (see, e.g. [MF1], [M1],[M2], [KM2]),
which were previously used only for non-degenerate diffusions, i.e.
when the matrix G in (1.1) was non-degenerate (and usually only
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for some special cases, see [MC1],[DKM1], [KM2]). Here we shall
show that these ideas can also be applied for the case of regular (in
particular degenerate) Hamiltonians of type (1.3) introduced and
discussed in the previous chapter from the point of view of the cal-
culus of variations. In fact, the results of the previous chapter form
the basis that allows us to carry out successfully (effectively and
rigorously) the general steps described in this section. Moreover,
it seems that regular Hamiltonians form the most general class, for
which it can be done in this way. As we shall see in Section 3.6, for
non-regular Hamiltonians, the procedure must be modified essen-
tially, even at the level of formal expansions, if one is interested in
small time asymptotics, but for small h asymptotics (with fixed t),
this procedure seems to lead to correct results even for non-regular
degenerate diffusions. We shall construct two types of asymptotics
for (1.1), (1.4), namely, small time asymptotics, when ¢ — 0 and h
is fixed, say h = 1, and (global) small diffusion asymptotics, when
t is any finite number and h — 0.

Step 1. One looks for the asymptotic solution of (1.1), (1.4)
for small h in the form

ug (t,z, o, h) = C(h)o(t, z,x0) exp{—S(t,z,z9)/h}, (1.6)

where S is some non-negative function called the action or entropy,
and C'(h) is a normalising coefficient.

In the standard WKB method traditionally used in quantum
mechanics to solve the Schrodinger equation, one looks for the so-
lutions in ”oscillatory form”

C(h)qs(t,x,xo)exp{—%sa,x,xo)} (1.7)

with real functions ¢ and S called the amplitude and the phase re-
spectively. For this reason one refers sometimes to the ansatz (1.6)
as to the WKB method with imaginary phase, or as to exponential
asymptotics, because it is exponentially small outside the zero-set
of S. The difference between the asymptotics of the types (1.6)
and (1.7) is quite essential. On the one hand, when justifying the
standard WKB asymptotics of type (1.7) one should prove that the
exact solution has the form

C(h)o(t, 7, 7o) exp{—%S(t,x,xo)} +O(h) (1.8)
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(additive remainder), which can be proved under rather general
conditions by L? methods of functional analysis [MF1]. For asymp-
totics of form (1.6) this type of justification would make no sense,
because the expression (1.6) is exponentially small outside the zero-
set of S. Thus, to justify (1.6) one should instead prove that the
exact solution has the form

C(h)p(t, z, xo) exp{—S(t,x,20)/h}(1 + O(h)), (1.9)

which must be carried out by some special pointwise estimates. Be-
cause of the multiplicative remainder in (1.9) one calls asymptotics
of this type multiplicative. On the other hand, essential difference
between (1.6) and (1.7) lies in the fact that if one adds different
asymptotic expressions of form (1.9), then, unlike the case of the
asymptotics (1.8), in the sum only the term with the minimal en-
tropy survives at each point (because other terms are exponentially
small in compared with this one), and therefore for the asymptotics
(1.9) the superposition principle transforms into the idempotent su-
perposition principle (S7,.S3) — min(S7,S2) at the level of actions.
For a detailed discussion of this idempotent superposition principle
and its applications see [KM1],[KM2].

It seems that among parabolic differential equations only sec-
ond order equations can have asymptotics of the Green function of
form (1.9). Considering more general pseudo-differential equations
one gets other classes, which enjoy this property, for example, the
so called tunnel equations introduced in [M1], [M2] (see Chapter
6).

Inserting (1.6) in (1.1) yields

op 1 0S\ h? 26 ¢ 028 9 1 8S

+% <G(x)g—i, g—i) ¢—h <G(w)g—i, %) V().  (110)

Comparing coefficients of h? yields the Hamilton-Jacobi equation

oS oS
EJFH(Q;, %) =0 (1.11)
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corresponding to the Hamiltonian function (1.3), or more explicitly

% ‘s (G(x)%, %) - (A(:v), %) V@) =0 (L12)

Comparing coefficients of h one gets the so called transport equa-
tion

9% (aqs OH 98 )

1
=1
2

0?S 0?H, 08
— —, —(z, =—) r
ot Ox’ Op ox

Wa_pg(x7 %)> ¢(x) =0,
(1.13)
or more explicitly

0 0 oS 0 1 %S
a—gj — (A(:c), a—j) + <G(:c)%, 8_i) + §t7’ (G(x)w) ¢ =0.

(1.13)
Therefore, if S and ¢ satisfy (1.12), (1.13), then the function u of
form (1.6) satisfies equation (1.1) up to a term of order h?, i.e.

ouy
ot

h ox 0x? h
(1.14)
As is well known and as was explained in the previous chapter, the
solutions of the Hamilton-Jacobi equation (1.12) can be expressed

in terms of the solutions of the corresponding Hamiltonian system

{ =gl = Glr)p — Alx) (1.15)

p=21 =9 (A(z),p) — 1 2(G(z)p,p) + ¥

Step 2. If we had to solve the Cauchy problem for equation
(1.1) with a smooth initial function of form (1.6), then clearly in
order to get an asymptotic solution in form (1.6) we would have to
solve the Cauchy problem for the Hamilton-Jacobi equation (1.11).
The question then arises, what solution of (1.11) (with what initial
data) one should take in order to get asymptotics for the Green
function. The answer is the following. If the assumptions of Theo-
rem 2.1.1 hold, i.e. there exists a family T'(xg) of characteristics of
(1.15) going out of zy and covering some neighbourhood of xq for

(w2 = ety (00122 e -5

1
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all sufficiently small ¢, then one should take as the required solution
of (1.15) the two-point function S(¢,x, () defined in the previous
chapter (see formulas (2.1.5), (2.1.6) for local definition and Propo-
sition 2.2.8 for global definition). As was proved in the previous
chapter (see Propositions 2.2.8 and 2.3.7), for regular Hamiltoni-
ans this function is an almost everywhere solution of the Hamilton-
Jacobi equation. One of the reasons for this choice of the solution
of (1.12) lies in the fact that for the Gaussian diffusion described
in the first chapter this choice of S leads to the exact formula for
Green function. Another reason can be obtained considering the
Fourier transform of equation (1.1). Yet another explanation is
connected with the observation that when considering systemati-
cally the idempotent superposition principle on actions as described
above one finds that the resolving operator for the Cauchy prob-
lem (of generalised solutions) for the nonlinear equation (1.11) is
”linear” with respect to this superposition principle and the two-
point function S(t,z,xg) can be interpreted as well as "the Green
function” for (1.11) (see details in [KM1],[KM2]). Therefore, by
the ”correspondence principle”, the Green function for (1.1) should
correspond to ”"the Green function” for (1.11). All this reasoning
are clearly heuristic, and the rigorous justification of asymptotics
constructed in this way needs to be given independently.

Step 3. This is to construct solutions of the transport equa-
tion (1.13). The construction is based on the well known (and
easily proved) Liouville theorem, which states that if the matrix
g—z of derivatives of the solution of an m-dimensional system of
ordinary differential equations © = f(z,«) with respect to any
m-~dimensional parameter « is non-degenerate on some time inter-
val, then the determinant .J of this matrix satisfies the equation

J = Jtr %. Let us apply the Liouville theorem to the system

j:—a—H xa—s(txx)
_ap 7al_770 )

which is the first equation of (1.15), whose momentum p is ex-
pressed in terms of the derivatives of the two-point function ac-
cording to Proposition 1.1 of the second chapter. Considering the
initial momentum py as the parameter o one gets in this way that
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on the characteristic X (¢, zo, po) the determinant J = det g—g) sat-
isfies the equation

e e 0*H N 0*H 028
- I opdx ~ Op? 022 )’

or more explicitly (using (1.4))

0?5 0A 8G)

J=Jtr (Gﬁ—%ﬁ—%

which yields the equation for J—1/2

1 0*°H  0°H 9°S
—1/2y. _ _Z g-1/24 1.1
or more explicitly
_ 1 028  90A  0G
Iy =y (GG - Gr e ) ()

Now consider the behaviour of the function ¢ satisfying the trans-
port equation (1.13) along the characteristic X (¢, zo, po). The total
time derivative is % = % + :i:a%. Consequently denoting this total
time derivative by a dot above a function and using (1.15) one can

rewrite (1.13) as

1 0*’H, 09S 0°S
or more explicitly
.1 9%S ,

This is a first order linear equation, whose solution is therefore
unique up to a constant multiplier. Introducing the new unknown
function « by ¢ = J~2a one gets the following equation for a
using (1.16),(1.17):

o1 0’H , 0S
o= =

2 atr OpOx (=, 8_90)’
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whose solution can be expressed in terms of the solutions of (1.15).
Thus one finds a solution for (1.13) in the form

oltsz.0) =5 Pz exp {5 [t S5 alowv) ar |
(1.18)
or more explicitly
ot x,x0) = J V2 (t, 2, 20) exp {%/0 tr (%(w(t))p(t)) — %(x(t))) dT} ,I
(1.18)

where the integral is taken along the solution (X, P)(t, xo, po(t, z, o))}
of (1.15) joining z¢ and z in time t.

Notice that J~1/2(t,x,20) and therefore the whole function
(1.18) are well defined only at regular points (see the definitions
at the end of Section 2.2), because at these points the minimising
characteristic joining xy and x in time ¢ is unique and J does not
vanish there. This is why in order to get a globally defined function
of form (1.6) (even for small ¢) one should introduce a molyfier.
Namely, let for ¢t € (0,%9] and = in some domain D = D(z), all
points (¢, z) are regular (such ¢ty and domain D(xq) exist for regular
Hamiltonians again due to the results of the previous chapter) and
let xp be a smooth function such that xp vanishes outside D, is
equal to one inside D except for the points in a neighbourhood of
the boundary 0D of D, and takes value in [0, 1] everywhere. Then
the function

ug = C(h)xp(x — x0)d(t, x,z0) exp{—S(t,z,x9)/h}  (1.19)

with ¢(t, x; xg) of form (1.18) is globally well defined for ¢ < ¢y and
(by (1.14)) satisfies the following equation:

auCéS 8 as __ 2
h 5t - H <az,—h8—x) ul = —h“F(t,x,x0), (1.20)

where F' (which also depends on h and D) is equal to

F=C(h) Ftr (G(x)%) xp(x — x9) — hlf(m)] X exp {—M} :

2
(1.21)
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where f(z) has the form O(¢)(1+0(22)) + O(%2) and is non van-
ishing only in a neighbourhood of the boundary 0D of the domain
D.

Step 4. All the constructions that we have described are cor-
rect for regular Hamiltonians by the results of the previous chapter.
The only thing that remains in the formal asymptotic construction
is to show that ug’ as defined by (1.19) satisfies the Dirac initial
condition (1.4). But for regular Hamiltonians this is simple, be-
cause, as we have seen in the previous chapter and as we shall show
again by another method in the next section, the main term (for
small ¢ and = — x) of the asymptotics of the two-point function is
the same as for its quadratic or Gaussian diffusion approximation,
and one can simply refer to the results of the first chapter. Alterna-
tively, having the main term of the asymptotics of S(¢,z,z¢), one
proves the initial condition property of (1.19) (with appropriate
coefficient C'(h)) by means of the asymptotic formula for Laplace
integrals, see e.g. Appendix B. Consequently, the function (1.19) is
a formal asymptotic solution of the problem given by (1.1), (1.4) in
the sense that it satisfies the initial conditions (1.4), and satisfies
equation (1.1) approximately up to order O(h?). Moreover, as we
shall see further in Section 4, the exact Green function will have
the form (1.9) with the multiplicative remainder 1 + O(h) having
the form 1 + O(ht), which will imply that we have got automati-
cally also the multiplicative asymptotics for the Green function for
small times and fixed h, say h = 1. The same remark also applies
to the next terms of the asymptotics which are described below.

Step 5. Till now we have constructed asymptotic solutions to
(1.1) up to terms of the order O(h?). In order to construct more
precise asymptotics (up to order O(h¥) with arbitrary k > 2), one
should take instead of the ansatz (1.6) the expansion

ul = C(h)(¢o(t,z) + he1(t, x) + ... + hF i (t, z)) exp{—S(t,x)/h}.
(1.22)
Inserting this in (1.1) and comparing the coefficients of h7, j =

0,1,...,k + 1, one sees that

oug O\ .5 hFT? 02 i, S(t,x)
5t —-H (m,—h%) uE = Ttr (G(x) 52 )exp{— . }

(1.23)

h
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if (1.12), (1.13) hold for S and ¢y and the following recurrent sys-
tem of equations (higher order transport equations) hold for the
functions ¢;, j =1, ..., k:

09, 09, oS 0 1 0?8

1 5,1
= §tr (G(x) (933]2 ),

which takes the form

<@~+%n~(G()a%9)¢J_.— <G¢wa2gél> (1.24)

in terms of the total derivative along the characteristics. The
change of unknown ¢ = ¢otx, k = 1,2, ..., yields

. 0% (1), _
§y = gorttr (6 o))

and the solution to this equation with vanishing initial data can be
found recursively by the integration

/ oy Htr ( ng;%)) (z(7)) dr. (1.25)

By this procedure one gets a function of form (1.22), which is a
formal asymptotic solution of (1.1) and (1.4) of order O(h**2), i.e.
it satisfies the initial condition (1.4) exactly and satisfies equation
(1.1) approximately up to order O(h*¥*+2), or more precisely, since
each 1; is obtained by integration, for small times ¢ the remainder
is of the form O(t*hk+2).

Example. To conclude this section, let us show how the
method works on the simple example of Gaussian diffusions pre-
senting the analytic proof of formula (1.1.4). Consider the Hamil-
tonian

HZ—M%M+%@nm (1.26)
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with constant matrices A, G, and the corresponding equation (1.2):

ou h 9%u ou

Let us use formulas (2.1.5), (2.1.4) to calculate the two-point func-
tion S(t,x,xp). For this purpose we need to solve the boundary
value problem for the corresponding Hamiltonian system

{d:: —Az + Gp (1.28)

p=Ap.
The solution of (1.28) with initial data xg, pg has the form

P= eA/tpo t ’
X =e Mg+ [ e~ AU=T)GeA' dr py,

and therefore the function po (¢, x, z¢) defined by (2.1.2) is (globally)
well defined if the matrix E(t) of form (1.3) is non-degenerate, and
is given by

po(t,z,x0) = E~H(t) (eMa — x0).

Therefore from (2.1.4), (2.1.5) one gets

¢ = (det %)—1/26““4/2 = (det E(t))"V/2.
0

It follows from (1.14) that since ¢ does not depend on z, the r.h.s.
of (1.14) vanishes, i.e. in the situation under consideration the
asymptotic solution of form (1.6) constructed is in fact an exact
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solution and is defined globally for all t and x. Therefore one gets
the formula for the Green function

1
(2rch)~™/2(det E(t)) /2 exp{—ﬁ(E_l(:co — M), zo — e},
(1.29)
the coefficient C'(h) being chosen in the form (27h)~™/2 in order

to meet the initial condition (1.4), which one verifies directly. Ex-
pression (1.29) coincide with (1.1.4) for h = 1.

2. Calculation of the two-point function
for regular Hamiltonians

The most important ingredient in the asymptotics of second
order parabolic equations is the two-point function. It was investi-
gated in the previous chapter in the case of regular Hamiltonians; it
was proved that this function is smooth and satisfies the Hamilton-
Jacobi equation almost everywhere, and a method of calculation of
its asymptotic for small times and small distances was proposed: by
means of the asymptotic solutions of the boundary value problem
for corresponding Hamiltonian system. In this section we describe
an alternative, more direct method of its calculation for small times
and small distances. This method seems to be simpler for calcula-
tions but without the rigorous results of the previous chapter, the
proof of the correctness of this method seems to be rather difficult
problem (especially when the coefficients of the Hamiltonian are
not real analytic).

In the case of a non-degenerate matrix G in (1.12), one can
represent the two-point function in the form (2.2.17) for small ¢ and
x — xo. Substituting (2.2.17) in (1.12) yields recursive formulas,
by which the coefficients of this expansion can be calculated to
any required order. These calculations are widely represented in
the literature, and therefore we omit the details here. We shall
deal more carefully with degenerate regular Hamiltonians of form
(2.3.1), where the corresponding Hamilton-Jacobi equation has the
form

05 1 0S5 0S8 oS oS
- ( 7y)

a*’i g(x)é?_y’ﬁ_y ——b(%y)a—y

e —V(z,y) =0.

(2.1)



108

A naive attempt to try to solve this equation (following the proce-
dure of the non-degenerate case) by substituting into this equation
an expression of the form Reg(t,z — zo,y — yo)/t with Reg being
a regular expansion with respect to its argument (i.e. as a non-
negative power series), or even more generally substituting t~'Reg
with some [ > 0, does not lead to recurrent equations but to a
difficult system, for which neither uniqueness nor existence of the
solution is clear even at the formal level. In order to get recurrent
equations one should chose the arguments of the expansion in a
more sophisticated way. Corollary to Proposition 2.1.3 suggests
that it is convenient to make the (non-homogeneous) shift of the
variables, introducing a new unknown function

U(t,l’,y) - S(t,l‘ + j(t)7y + g<t)7x07y0)’ (22)

where (Z, 9, p, §)(t) denote the solution of the corresponding Hamil-
tonian system with initial conditions (zg,yo,0,0). In terms of the
function o the Hamilton-Jacobi equation (2.1) takes the form

Jo oo

5 ~(ala+a(t), y+5(t) —a(z(t), §(1)) 5 — (b(z+2(t), y+5 (1)) —b(2(?), 5 (1))

1

+ (ate+ 20,0+ 360)

Z—Z, g—;) —Vix+z(t),y+3g(t)) =0.
(2.3)
The key idea (suggested by Proposition 2.3.7) for the asymptotic
solution of this equation in the case of general regular Hamilto-
nian (2.4.1) is to make the change of variables (2°,...,2M, %)
(€9, ..., &M y) defined by the formula z! = tM~I+1¢l [ =0,.., M.

Introducing the new unknown function by the formula
N(t, €% ., M y) = o(t, M0, L 1M y) (2.4)

and noting that
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0¥  Oo M0 00 M Oo
% 8t+(M+1)t £8m0+"'+£ 5

one write down equation (2.3) for the case of Hamiltonian (2.4.1)
in terms of the function X:

5+ g (a0 12 0)

0¥ 0%
ot 2

ay’ dy

_ (g(z" (1)), ‘2—3) ~ Ragaren (@(t,€) + #(0), y + §)

_tMgo + Rl(x(tvg) + j(t)u Y+ g(t)) B Rl(j(t)7g(t)) % -

tM+1 850
M Ry (2(t,6) + 3(1),y + §(1) — Rara (8(2), 9(t)) 9%
t oM
- - P ox.
—(Bar2(x(t,8) + 2(0), y + §(t)) — Rar2(2(1), y(t)))a—y- (2.5)

It turns out that by expanding the solution of this equation as a
power series in its arguments one does get uniquely solvable re-
current equations. In this procedure lies indeed the source of the
main definition of regular Hamiltonians, which may appear to be
rather artificial at first sight. This definition insures that after ex-
pansion of obtained formal power series solution of (2.5) in terms
of initial variables (¢, z,y) one gets the expansion of S in the form
t=CM+3) Reg(t,x — Z,y — §) (where Reg is again a regular, i. e.
positive power series, expansion with respect to its arguments), and
not in the form of a Laurent type expansion with infinitely many
negatives powers. More precisely, the following main result holds.

Theorem 2.1. Under the assumptions of the main definition
of reqular Hamiltonians (see Sect. 4 in Chapter 2), there exists a
unique solution of equation (2.5) of the form

S
5= Tl+20+t21+t222+... (2.6)

such that ¥_1 and X vanish in the origin, Y _1 is strictly convex in
a neighbourhood of the origin, and all X; are regular power series
in (&,y). Moreover, in this solution
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(i) £_1 is the quadratic form with the matriz 3(E°)~'(1),
where E°(t) and its inverse are as in Lemmas 1.2.2, 1.2.4,

(11) all ¥; are polynomials in (§,y) such that the degrees of
Y1, Xo,..., Lp—1 do not exceed 2, the degrees of Xyy,..., o do
not exceed 3 and so on, i.e. the degree of Ygar41)—14; does not
exceed k 4+ 2 for any j =0,....,.M and k= 0,1, ...

Corollary. For the function o corresponding to ¥ according
to (2.4) (and to the two-point function S according to (2.2)) one
obtains an expansion in the form

o(t,z,y) =t~ CMEDN "4 Py(a,y), (2.7)
J=0

where each P; is a polynomial in (z*, ..., x™T1) of degree deg v, P; §I
j with the coefficients being reqular power series in x°. Moreover,
Py and its derivative vanish at the origin.

Remark 1. Clearly, in order to have the complete series (2.6)
or (2.7) one must assume all coefficients of the Hamiltonian to
be infinitely differentiable functions of z°. More generally, one
should understand the result of Theorem 2.1 in the sense that if
these coefficients have continuous derivatives up to the order j,
then the terms ¥; of expansion (2.6) can be uniquely defined for
l=-1,0,1,...,7 — 1 and the remainder can be estimated by means
of the Theorem 3.2 of the previous chapter.

Remark 2. One can see that if the conditions on the degrees
of the coefficients of the regular Hamiltonians (RH) 2.4.1 are not
satisfied, then after the series expansion of the solution (2.6) with
respect to t, x,y one necessarily gets infinitely many negative pow-
ers of ¢ and therefore the definition of RH gives a necessary and
sufficient condition for a second order parabolic equation to have
the asymptotics of the Green function in the form (0.6) with ¢ and
S being regular power series in (z — ), t (up to a multiplier ¢=).

This section is devoted to the constructive proof of Theorem
2.1, which is based essentially on Proposition 7.1 obtained in the
special section at the end of this chapter. For brevity, we confine
ourselves to the simplest nontrivial case, when M = 0, i.e. to the
case, which was considered in detail in Section 2.3, and we shall
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use the notations of Section 2.3. The general case is similar, but
one should use the canonical coordinate system in a neighbour-
hood of xg,yp, which was described in Chapter 2. In the case of
Hamiltonian (2.3.4), equation (2.5) takes the form

0% &+ (a(t€+7) —a(@) + a(tE +7)(y + §) — a(B)y 95
ot / ¢

—[b(t& + 2) — b(2)) + (B(t& + Z)(y + 9) — B(2)7)

300+ D+ Dy + D) - 0@ 5

ax\ 1 oy a%.
~(o@a 5 )+ (st 05 50 ) - vies+ a4 =0
(2.8)
where
S(t,&,y) = ot t&,y) = S(t,tE+ 2,y + §; 0, y°). (2.9)

We are looking for the solution of (2.8) of form (2.6) with additional
conditions as described in Theorem 2.1. Inserting (2.6) in (2.8) and
comparing coefficients of ¢t =2 yields

oY _ 1 oY_1 0X_
S~ (agy + ) 22 ( 1 9%y

+ = goa—y, ay ):0, (2.10)

o0& 2
Actually we already know the solution. It is the quadratic form
(2.3.49) with ¢ = 1 and 0 = 0. However, let us prove indepen-
dently in the present setting a stronger result, which includes the
uniqueness property.

Proposition 2.1. Under the additional assumption that >_4
vanishes and is strictly convex at the origin, equation (2.10) has
a unique analytic solution (in fact a unique solution in the class
of formal power series) and this solution is the quadratic form

(2.8.49), where t =1 and § = 0.

Proof. We consider only the case k = n, i.e. a quadratic
non-degenerate matrix «(zg). The general case similar, but one
needs the decomposition of Y as the direct sum of the kernel of
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a(z9)\/g(zo) and its orthogonal complement (as in Section 2.3),
which results in more complicated expressions. Thus, let ag be
quadratic and non-degenerate. It follows then directly that ¥_1(0,0) =|
0 implies that 8?;1 (0,0) = 0. Furthermore, differentiating (2.10)

with respect to y yields

0¥ 1 0¥ _1 0%*¥_, X1 9’X_1\
oy — Qg BTz —‘(aoy—F§)7i;i§'+ (90 oy 012 =0,

and using the non-degeneracy of oy one sees that agg L(0) also
vanishes.
Let us now find the quadratic part

S(A8,6) + (BE,) + 5(Cy,y) (211)

of ¥_; supposing that A is non-degenerate. From (2.10) one has
1 1

~(aoy + E)(AE + By) + 3 (0(BE + Cy), BE+ Cy) = 0. (2.12)

This equation implies the 3 equations for the matrices A, B, C"

1 1 1
A= gBlgoB, 2B + agA = CgoB, —|—§C’ + Bag = EC’goC’.

(2.13)
By the first equation of (2.13) and the non-degeneracy of A and go,
the matrix B is non-degenerate as well. Therefore, inserting the
first equation in the second one gets

1
2+ gagB/gg =Cgy or goBagy=3gyC — 6.

Inserting this in the third equation (2.13) yields
(90C)* = 7g0C +12 =0,

and consequently goC' is equal to 3 or 4 (here by 3, for example,
we mean the unit matrix multiplied by 3).
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Supposing goC' = 3 gives
C=3gy", B=3g;'ay', A=3(ag")g;'g",
and the quadratic form (2.11) is then equal to

3 . 2
[(90 a0 '€, 00 7€) +2(g0 g &) + (90 ' 9:9)] = 5 [90 Y2 (g te +y)] I

DO W

so that this form would not be strictly positive. Thus, we must
take goC' = 4, and therefore

C=dgy', B=6gy ap', A=12(ap") g5 ",
and the quadratic form (2.11) is

6(go "op '€ g tE) +6(gp tan 6 y) + 2(g5 s ). (2.14)

Therefore, the quadratic part of >_; is as required. It remains
for us to prove that all terms o, 7 > 2, vanish in the expansion
Y1 =o09+03+..0f ¥_; as a series of homogeneous polynomials
o;. For o3 one gets the equation

s, doy 0
—03—(aoy+§)ﬂ+( 02 03)20

o€ 95 oy
or, by (2.14),
0 0
—o3 — (apy + 5)812 + (6a615 + 4y)aiy3 =0.

This implies that o3 = 0 by Proposition 7.1, since for the case
under consideration the matrix A in (7.1) is

(6;011 _Z‘O) (2.15)

and has eigenvalues 1 and 2 for any invertible ag. (The simplest
way to prove the last assertion is to use (2.3.41) when calculating
the characteristic polynomial for the matrix (2.15).) One proves
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similarly that all o;, j > 2, vanish, which completes the proof of
Proposition 2.1.

Therefore, ¥ _ is given by (2.14). For example, in a particular
important case with unit matrices gy and «g, one has

Y1 =68 +6(¢,y) + 27 (2.16)

Furthermore, comparing the coefficients of t~! in (2.8) and
using (2.3.24), (2.3.25) yields

—(y +$)% + (90 9% %) - (ﬁoy + l(%y,y), az_1>

o€ oy Oy 2 dy
0 0 0 0% _
~ (Geta + G20ty + o) - G Gan)an + o’y S5t ) =0

(2.17)
This equation is of the type (7.1) with F' being a sum of polynomi-
als of degree 2 and 3, and the matrix A given by (2.15). Thus,
by Proposition 7.1, the solution (with the additional condition
¥0(0,0) = 0) is defined uniquely and is a polynomial of degree
2 and 3 in &, y. The statement of Theorem 2.1 about the other 3;
can be obtained by induction using Proposition 7.1, because com-
paring the coefficients of t~**1 in (2.8) always yields equation
of the type (7.1) on ¥j with the same matrix A. Thus, we have
completed the proof of Theorem 2.1.

3. Asymptotic solution of the transport equation

After the asymptotics of the two-point function has been car-
ried out, the next stage in the construction of the exponential mul-
tiplicative asymptotics of the Green function for a second order
parabolic equation is the asymptotic solution of the transport equa-
tion (1.13). On the one hand, it can be solved using (1.18) and the
results of the previous chapter. We shall use this representation
of the solution in the next section to get the estimates for the re-
mainder (1.21). On the other hand, when one is interested only in
small time and small distances from initial point, one can solve the
transport equation by formal expansions similarly to the construc-
tion of the two-point function in the previous section. We shall now
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explain this formal method in some detail. In the non-degenerate
case one simply looks for the solution of (1.13) in the form of a reg-
ular power series in ¢t and (z — 2¢) with a multiplier (27ht)~"/2.
It is a rather standard procedure and we omit it. Let us consider
the case of a degenerate regular Hamiltonian (2.4.1). Proceeding
as in the previous section one first make a shift in the variables
introducing the function

¢(t»$7y) = (b(t,l‘ + j’(t>7y + Zj(t),ilfg,y()), (31)

and then one must make the change of the variables ! = tM—1+1¢l
as in (2.4). A new feature in comparison with (2.4) consists in the
observation that in the case of the transport equation one also
needs "the explicit introduction of the normalising constant”, i.e.
one defines the new unknown function by the formula

W(t, &0, ... M ) =t (¢, tM L0 teM ), (3.2)

where « is some positive constant (which is to be calculated). For
the Hamiltonian (2.4.1) written in terms of the function ¥ equation
(1.13) takes the form

ov  « 1 0%%
el —\I/ —\IJ M+1 0 ~0 -~
% 1 + 5 tr (g(t £+ (t)) ayz)

#(aeme v o) 5 52 - (@i, 5 )

M+ By ((t, ) + 2(1), y + (1) — Ba(2(1),5(1)) 0¥

tM+1 850
M+ Ry (2(4,€) +2(t),y + 9(t)) — Rarsa (2(1), (1)) 0¥
: DEM
- _ - ov
—(Rarya(x(t, &) + 2(t), y + §(t)) — Rarr2(2(0), y(t)))a—y- (3-3)

The main result of this section is the following.

Theorem 3.1. There exists a unique o > 0, in fact this ais
given by (1.2.11), such that there exists a solution of (3.3) in the
form

U =04+ t0; + 12Ty + ... (3.4)



116

with each V; being a regular power series in (§,y) and ¥q being
some constant. Moreover, this solution is unique up to a constant
multiplier and all W; turn out to be polynomials in &,y such that
the degree of Wynr41)—1—j, J = 0,..., M, does not exceed k — 1 for
any k=1,2,...

Proof. Inserting (3.4) in (3.3) and using the condition that ¥
is a constant one gets comparing the coefficients of ¢t~ !:

1 0?%_
05\110 + 5\110 tr (g(xg)Tgl(‘rO; y0)> = 07

and therefore

a=ytr (stah 2 ). (35)

Clearly «a is positive. Using the canonical coordinates of Lemmas
1.2.2, 1.2.4, one proves that (3.5) coincides with (1.2.11). The
remaining part of the proof of the theorem is the same as the proof
of Theorem 2.1. Comparing the coefficients of t9, ¢ = 0,1, ..., one
get a recurrent system of equations for ¥, of the form (2.8) with
polynomials F, of the required degree. Proposition 2.1 completes
the proof.

Corollary. The function ¢ (t,x,y) corresponding to the solu-
tion ¢ of (1.13) via (3.1) has the form of a regular power expansion
in (t,x,y) with multiplier Ct~%, where C' is a constant.

This implies in particular that the solution ¢ of the trans-
port equation also has the form of a regular power expansion in
t,x — xg,y — yo with the same multiplier. Comparing the asymp-
totic solution constructed with the exact solution for Gaussian ap-
proximation, one sees that in order to satisfy the initial condition
(1.4) by the function u@’ of form (1.19), where S and ¢ are con-
structed above, one must take the constant C' such that Ct~% is
equal to the amplitude (pre-exponential term) in formula (1.2.10)
multiplied by h~™/2. With this choice of C' the dominant term
of the asymptotic formula (1.19) will coincide with the dominant
term of the asymptotics (1.2.10) for its Gaussian approximation,
which in its turn by Theorem 1.2.2 coincides with the exact Green
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function for the ”canonical representative” of the class of Gaussian
diffusions defined by the corresponding Young scheme.

4. Local asymptotics of the Green function for regular Hamiltonians

In Sect. 1.1 we have described the construction of the asymp-
totic solution (1.19) for problem (1.1), (1.4) and in Sect. 1.2, 1.3
we have presented an effective procedure for the calculation of all
its elements. In this section we are going to justify this asymtp-
totical formula, i.e. to prove that the exact Green function can
be presented in form (1.9). Roughly speaking, the proof consists
in two steps. One should obtain an appropriate estimate for the
remainder (1.21) and then use it in performing a rather standard
procedure (based on Du Hammel principle) of reconstructing the
exact Green function by its approximation. When one is inter-
ested only in asymptotics for small times and small distances, it
is enough to use only the approximations for S and ¢ obtained in
two previous sections (a good exposition of this way of justification
for non-degenerate diffusion see e.g. in [Roe|). But in order to be
able to justify as well the global ”small diffusion” asymptotics, as
we intend to do in the next section, one has to use the exact global
formulas (2.5), (1.18) for S and ¢. We shall proceed systematically
with this second approach. The starting point for justification is
the estimate of the r.h.s. in (1.14), when ¢ is given by (1.18).

Proposition 4.1. If ¢ is given by (1.18), then the r.h.s. of
(1.14) (in a neighbourhood of xy, where (1.18) is well defined) has

the form
S(t
OO exp(~ 2T 4 ) = O 2,
where as always M +1 is the rank of the reqular Hamiltonian under
consideration.

Proof. We omit the details concerning the simplest case of
non-degenerate diffusion (M + 1 = 0) and reduce ourselves to the
degenerate regular case, when M > 0 and therefore the Hamilto-
nian is defined by (2.4.1). Then clearly the first term under the
integral in (1.18) vanishes and it is enough to prove that

%J_I/Q(t,x,xo) = O(t"MAN) T2t x), v=1,2, (4.1)
y
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Ov 1 [t 0A
8—yjexp{—§/0 tT%(X(T))dT}

t
:O(t”(MJ“l)exp{—%/ tr%(X(T))dT}, v=1,2, (4.2)
0

where X (1) = X (7, z0,po(t, x;20)). We have

O i 1oy 10J\ 1o, o (0X\ [0Xx\ "
8x1J N 2J J ozl ) 2J tr ozl \ Opg Ipo

2 K —1 —1
T aLX N (8X) (8—X) : (4.3)
2 IpyIpy \Opo /) r \Opo/ Nk

and by estimates (2.4.3)-(2.4.5) it can be presented in the form

J-1/20 <t6—|—4M—K—L—Nt—(2M+3—L—I)t—(2M+3—N—K)) _ J_I/QO(tI)'I

For the derivatives with respect to y = ™*! one has I = M + 1
and one gets (4.1) with v = 1. Differentiating the r.h.s. in (4.3)
once more and again using (2.4.3)-(2.4.5) one gets (4.1) for v = 2.
Let us turn now to (4.2). Let us prove only one of these formula,
namely that with v = 1, the other being proved similarly. Note that
due to the main definition of RH, the function under the integral in
(4.2) depends only on 2% and 2!, because it is a polynomial Q1(x)

in 2!, ..., 2M*! of M-degree < 1. Therefore, one should prove that

(%exp{—%/ot Ql(X(T))dT} = O(tMJrl)eXp{—%/Ot Ql(X(T))dT} I

(4.4)
% exp {—% /Ot Q1(X (7)) dT}

-1

[ 0Qiox! (0K L[
-/ T opy ") (a_po)K,Mﬂ wire |~ [ @uxeirf

One has

and using again (2.4.3)-(2.4.5) one sees that the coefficient before
the exponential in the r.h.s. of this expression has the form

/t o (7_2M+3—1—K) O <t—(2M—|—3—K—M—1)> dr = O(tM+1),
0
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which proves (4.4) and thus completes the proof of Proposition 4.1.

Consider now the globally defined function (1.19). For RH
(2.4.1) it is convenient to take the polydisc D] = B,.(2)x B, s(x4) x|}
o X Brag g (:1:(])\4+1) as the domain D. The following is the di-
rect consequence of the previous result.

Proposition 4.2. For the remainder F in (1.21) one has the
estimate

Q
F=0tM™Mu% + 0 ((GXP{—W})

with some positive 2.

Now, in order to prove the representation (1.9) for the exact
solution of (1.1),(1.4) we shall use the following classical general
method. Due to the Du Hammel principle (the presentation of
the solutions of a non-homogeneous linear equation in terms of
the general solution of the corresponding homogeneous one), the
solution u¥’ of problem (1.21), (1.4) is equal to

t
W% (1, 2 00) = ug(t, a3 20)—h / / uG(t—T,x,n)F(T,n,xo)dndT,I
0 m

(4.6)
where ug is the exact Green function for equation (1.1). It is
convenient to rewrite (4.6) in the abstract operator form

ug = (1 — hF)ug, (4.7)
with F; being the integral operator

t
Fo)t. ) = R0 = [ [ o-rnFrn. € anar]
0o JrRm
(4.8)
where we have denoted by ¢ x F' the (convolution type) integral in
the r.h.s. of (4.8). It follows from (4.7) that
ug = (1 — hF) 'l = (14 hFp + B2FE + . )ul

=uE +huf QF +hPuE @ FQF + ... (4.9)
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Therefore, in order to prove the representation (1.9) for ug one
ought to show the convergence of series (4.9) and its presentation
in form (1.9). This is done in the following main Theorem of this
section.

Theorem 4.1. For small t, the Green function of equation
(1.2) with regular Hamiltonian (2.4.1), whose coefficients can in-
crease polynomially as x — oo, has the form

ug = ug (1 + O(ht)) + O(exp{—% ), (4.10)

where ug is given by (1.19) with the domain D defined in Propo-
sition 4.2 above, the functions S and ¢ defined by formulas (2.1.5)
and (1.18), and calculated asymptotically in Sect. 1.2, 1.3. More-
over, the last term in (4.10) is an integrable function of x, which
18 exponentially small as x — oo.

Remark 1. The result of this theorem is essentially known
for the case of non-degenerate diffusion. Let us note however that
usually in the literature one obtains separately and by different
methods the small time and small distance asymptotics, either
without a small parameter h (see e.g. a completely analytical
exposition in [Roe], [CFKS]), or with a small parameter (see e.g
[Varl],[MC1],[Mol], which are essentially based on the probabilis-
tic approach), and global estimates often given for bounded coeffi-
cients and without a small parameter. (see e.g. [PE], [Dal], where
completely different technique is used). Therefore, the uniform an-
alytic exposition of all these facts together as given here can be
perhaps of interest even in non-degenerate situation.

Remark 2. In our proof of the Theorem we obtain first for
the case of bounded coefficients the estimate for the additive re-
mainder in (4.10) in the form O(e~!*!), which allows afterwards to
extend the result to the case of polynomially increasing coefficients.
More elaborate estimate of the series (4.9) in the case of bounded
coefficients gives for the additive remainder in (4.10) more exact
estimate O(exp{—|z|?/ht}), which allows to generalise the result
of the Theorem to the case of the unbounded coefficients increasing
exponentially as x — oo.

Remark 3. In the previous arguments, namely in formula (4.6),
we have supposed the existence of the Green function for (1.1),
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which follows surely from general results on parabolic second or-
der equations, see e.g. [IK]. But this assumption proves to be a
consequence of our construction. In fact, when the convergence
of series (4.9) and its representation in form (1.9) is proved, one
verifies by simple direct calculations that the sum of series (4.9)
satisfies equation (1.1).

Remark 4. When the Theorem is proved, the justification of
more exact asymptotics as constructed in Sect. 1, Step 5, can be
now carried out automatically. In fact, if

ou’

NG H(r,—h i = O,

ox

then from (4.6

uG = ug +/ / ug(t — 7,z n)O(tjhk)u%f(T,n,xo)dndT,

and due to (4.10) and the semigroup property of ug one concludes
that

. Q
uG = uff (1+ O 1)) + Ofexp{—--1).

Proof. Though in principle the convergence of (4.9) is rather
clear from the estimate of the first nontrivial term by the Laplace
method using Proposition 2.1.4, the rigorous estimate of the whole
series involves the application of the Laplace method infinitely
many times, where one should keep control over the growth of the
remainder in this procedure, which requires a ”good organisation”
of the recursive estimates of the terms of (4.9). Let us present the
complete proof in the simplest case of the non-degenerate diffusion,
the general case being carried out similarly due to Proposition 4.2,
but requires the consideration of polydisks instead of the disks,
which makes all expressions much longer. Consider first the dif-
fusion with bounded coefficients. In non-degenerate case one can
take the ball B,(xo) as the domain D for the molifier xp. Let

Q =min{tS(t,z,&) : |[x =& =r —€}. (4.11)

For given § > 0, hy > 0 one can take ty such that for t < ty, h < hyg

(2rht)™™/% < exp{ (4.12)

1
— < —
th} i = exply )
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To write the formulas in a compact form let us introduce additional
notations. Let

flt,z,x0) = O,(|z — x0|)(277ht)_m/2 exp{—9S(t,x,z9)/h}, (4.13)

Q-9

——1 (4.14)

gr(t,z,20) = O, (|2 — 20|) exp{—

From Proposition 4.2
F(tv L, .CC()) = O(u%s(tv €L, .CL'())) + O((h’t)_l exp{—S(t, €, xO)/h})7

where the second function has a support in the ring B, (r)\ By, (r—
€). Using these formulas and the estimates for the solution ¢ of the
transport equation one can choose a constant C' > 1 such that

1
Exp(z — o) f(t,z,x0) < u (t,z,20) < Cf(t,z,20), (4.15)

F(t,x,z0) < C(f(t,z,20) + g1(t, x,20)). (4.16)

To estimate the terms u%’ ® F'® F... in series (4.9) we shall system-
atically use the simple estimate of the Laplace integral with convex
phase, namely the formula (B3) from Appendix B. Let us choose d
such that 920 20
d d
— (2 > — —= (2 > — 4.17

for |t — & < r and t < t5. Such d exists due to the asymptotic
formula for S given in Sect. 2.2 or 3.3. We claim that the following
inequalities hold (perhaps, for a smaller #):

fof <td™™2(f+g2), fogr <td ™ ?gi1,  gr@g < td ™ 2gui |}
(4.18)

In fact, since

m%n(S(t —7,x,n)+ S(1,m,20)) = S(t, z, x0) (4.19)

and the minimum point 7 lies on the minimal extremal joining x
and x in time ¢, it follows from (B3) that

(f @ [)(t, z, 20) < Ogp(x — 0) /O (2rh(t — 7)) "™/2(2rhr)"™/?
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—m/2
x exp{—S(t,z,z¢)/h} ( + %) (27h)™/ % dr

= Oy, (|2 — xo|)d™™/2t(2rht) "™/ exp{—S(t, x, x0)/h}.

To estimate this function outside B, (zp) we use (4.12) and thus
get the first inequality in (4.18). Furthermore,

(f ® gk)(t7 Z, xO)

< grrr (o) / /R (@h(t—r)) " exp{~S(t—,,m) /) dudr.

Since S > 0 and due to (B3), this implies the second inequality in
(4.18). At last, obviously, gi * g1 < thyr™gp, |, where by, denotes
the volume of the unit ball in R". This implies the last inequality
in (4.18) for small enough .

It is easy now to estimate the terms of series (4.18):

hul @ F <hC*(f @ f+ f @ g1) = hC*d™™2(f + 2g2),

R F)@f < h2C3td™™/2(f+2g2)(f+g1) < C(Chtd™™?)2(f+2g2+4gs) ]}

and by induction
RFLFR Iy < CIChtd ™21 (f 4 292 + 493 + ... + 25 Lgp).
Since 2go + 4g3 + ... + 287 1g;, < 2% g, one has for k > 1
WFL PR g < 20(2Cthd™ ™)1 (f + gi).

Therefore, series (4.9) is convergent (uniformly on the compacts);
outside the ball B,k > 1, it can be estimated by

2C(2Cthd—™/? Q-6
0y 2 e 20,
th 1 —2Ctghod~ th
(4.20)

2C ) (2Cthd™™/?)! eXp{—
=k

and inside the ball B,, |ug — u¥’| does not exceed

4C?thd—™/?
1-— QCtohod_m/Q

[@wht)m/? exp{—S(t, x,x0)/h} + exp{—%}] I
(4.21)
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Notice that the number k in (4.20) is of the order |z — z¢|/r and
therefore the coefficient t* can be estimated by a function of the
form e~ *#l*=%0l with some x > 0. The statement of the theorem
follows now from (4.16),(4.20),(4.21).

Now let the functions A, G,V are not bounded but can in-
crease polynomially as x — oo (the uniform boundedness of V/
from below is supposed always). This case can be reduced to the
case of bounded coefficients in following way. Let xg be given and
let G(z), A(z), V(z) be the functions which are uniformly bounded
and coincide with G(z), A(x), V (z) respectively in a neighbourhood
of zg. Taking the Green function ug of the diffusion equation with
coefficients G, A, V as the first approximation to the Green function
ug(t, z,zg) yields for ug the series representation

ug =tgt+ic@F+ug@F® F + ...
with

~ 0% - ot
tr(G - G) axf —(A-A)5- -

1 - -
3 (0 —V)a.
Due to the exponential decrease (of type e~ fle=70l with some xk >
0) of @ (and, as one shows similarly, the same rate of decrease holds
for the first and second derivatives of @) all terms of this series are
well defined and it is convergent, which completes the proof.

Let us note that by passing we have proved a convergent series
representation for the Green function, i.e. the following result,
which we shall use in Chapter 9.

Proposition 4.3. Under the assumptions of Theorem 4.1, the
Green function of equation (1.2) can be presented in the form of
absolutely convergent series (4.9), where

ug = C(h)xp(x — xo)p(t, x,x0) exp{—S(t, z,x0)/h},

F is defined by (1.21) and the operation ® is defined by (4.8).
Theorem 4.1 gives for the Green function of certain diffusion
equations the multiplicative asymptotics for small times and small
distances, but only a rough estimate for large distances. In the
next section we shall show how to modify this asymptotics in order
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to have an asymptotic representation valid for all (finite) distances.
There is however a special case when the global asymptotic formula
is as simple as the local one (at least for small times), this is the case
of diffusion equations with constant drift and diffusion coefficients.
This special case is important for the study of the semi-classical
spectral asymptotics of the Shrodinger equation and therefore we
formulate here the corresponding result obtained in [DKM1].

Theorem 4.2. Let V(z) be a positive smooth function in R™
with uniformly bounded derivatives of the second, third and fourth
order. Then there exists to > 0 such that for t <ty the boundary
value problem for the corresponding Hamiltonian system with the
Hamiltonian H = %pQ — V(x) is uniquely solvable for all x,x and
to and the Green function for the equation

ou  h?
ha = ?Au —V(z)u (4.22)

has the form

ug(t, z, zo, h) = (2rh) ™2 J(t, 2, 20) "% exp{—S(t, z, 20) /h}1+O(ht*))}]
(4.23)
with O(ht3) being uniform with respect to all , .
Remark. Notice the remainder is of the order ¢3, which holds
only in the described situation.

5. Global small diffusion asymptotics and large deviations

In the previous section we have written the exponential asymp-
totics of the Green function of equation (1.1) for small times. More-
over, for large distances it states only that the Green function is
exponentially small. In order to obtain the asymptotics for any
finite ¢ and also give a more precise formula for large x — z(, one
can use the semigroup property of the Green function. Namely, for
anyn €N, 7>0,and z € R™

UG(nT7 z, .I'0>

:/ / uG(T,x,m)uG(T,m,ng)...uG(T,nn1,m0)dn1...dnn1.I
(5.1)
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Notice that according to the result of sect. 2.2, 2.3, the set
Reg(z) of regular pairs (t, ), i.e such pairs for which there exists
a unique minimising extremal joining zo and z in time ¢, is open
and everywhere dense in Ry x R™ for any regular Hamiltonian.
Therefore, formula (1.19) without the multiplier yp is correctly
defined globally (for all  and ¢ > 0) almost everywhere, because
S(t,x,xp) is defined globally for all ¢, x as the minimum of the func-
tional (2.1.12) and for regular points S, ¢ are given by (2.24),(2.2.5),
and (1.18) with integrals in both formulas taken along the unique
minimising extremal. It turns out that though this function does
not give a correct asymptotics to the Green function in a neigh-
bourhood of a non-regular point, its convolution with itself already
does. We restrict ourselves to the approximations of the first order.
Next orders can be obtained by formulas (1.22)- (1.25).

Theorem 5.1. For any t,x and 7 <t

ug(t, z;x0) = (27h) "™ (1 + O(h)) . ot —1,2,m)o(T,m, x0)

X exp {_S(t - 7,7, U)h+ S(Ta 777900) } dT? (52>

In particular, for any (t,z) € Reg(zo)

ug(t, x, xo) = (2h) "™ 2¢(t, x,20)(1 + O(h)) exp{—S(t, z, z¢) /h},

(5.3)

Proof. First let us show that the integral in (5.2) is well de-

fined. To this end, we use the Cauchy inequality and (1.18) to
estimate (5.2) by

/ J7Ht —7,2,m) exp {—QS(t _hT’x’n) } dn

25
></ J_I(T,n,wo)exp{——<T’hn’x0)} dn

We shall estimate the second integral in this product, the first
one being dealt in the completely similar way. Let us make in
this second integral the change of the variable of integration n —
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po(T,m,x0), where pg is the initial momentum of the minimising
extremal joining xy and 7 in time 7. The mapping n — pg is well
defined for regular, and thus for almost all n. Thus the second
integral can be estimated by the integral

/ eXp{-QS(T?nh_? xOvp())aajO)} dp(),

h

which already does not contain any singularities. To see that this
integral converges one only need to observe that due to the esti-
mates of the two-point function S, the function under the integral
here is decreasing exponentially as py — oo.

We have shown that integral (5.2) is well defined. It follows
from the Laplace method and Proposition 2.1.4 that that for reg-
ular ¢,z formula (5.2) can be written in form (5.3). To show that
(5.2) presents the global asymptotics for the Green function, let
us start first with the simplest case of equation (4.22), where the
asymptotics of the Green function for small times is proved to be
given by (4.23). For any ¢ there exists n € N such that ¢/n < tg
and one can present the Green function for the time ¢ in form
(5.1) with function (4.23) instead of ug. If the point (¢, z) is reg-
ular, then there is only one and non-degenerate minimum point
(N1, ooy Mu—1)™" of the ”compound action”

5(7'755’771) + S(Tv 771a772> + ...+ S(T7 77n—17$0>

given by the formula

njmm = X(jT7 x07p0<t7 €, 1170)),
ie. all n}”m lie on the unique minimising extremal. Using Propo-
sition 2.1.4 and the Laplace method one gets (5.3). Alternatively,
one can use the induction in n. Thus we have proved (5.3) for
all regular points. Now, for any non-regular (¢,z) let us use (5.1)
with n = 2. It follows from the Laplace method that only those n
contribute to the first order asymptotics of this integral that lie on
minimising extremals (which may not be unique now) joining z
and z in time t. But by the Jacobi theory these points 7 are regular
with respect to xg and x and hence around this point one can use
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formula (5.3) for ug. Therefore the asymptotics of this integral is
the same as that of (5.2).

In the case of a general regular Hamiltonian, there is only one
additional difficulty. Namely, if one calculates the asymptotic of
the Green function for a regular point using (5.1) with the function
(4.10) instead of ug, then for sufficiently large n and x — xg the
exponentially small remainders in (4.10) begin to spoil the correct
phase of the corresponding Laplace integral. Hence, in order to get
the correct asymptotics for (¢, x) from any fixed compact one should
improve (4.10) respectively. Namely, in proving theorem 4.1, one
must take instead of the approximation (1.19), its convolution with
itself of the form

g (nT, x,x0)

:/ / u%f(T,x,m)u%f(T,nl,ng)...ués(T,nn_l,a:O)dm...dnn_l.l

Formulas (4.9) and (4.10) are then modified respectively. Increas-
ing n to infinity, one increases to infinity the range of x for which
(5.2) is valid. This argumentation completes the proof.

The global integral formula (valid for regular and non-regular
points) for the asymptotics of the Green function for non-degeneratelj
diffusion was first written by Maslov [M2] by means of his tunnel
canonical operator. We have given here an equivalent but essen-
tially more simple formula (5.2) thus avoiding the beautiful but
rather sophisticated definition of the tunnel canonical operator (see
[M2], [DKM1]). Moreover, we have presented the rigorous proof in-
cluding a large class of degenerate diffusions.

For some non-regular points, the integral (5.2) can still be
calculated explicitly. The two important cases are the following.

(i) There exist a finite number of non-degenerate extremals
joining zp and z in time ¢. Then (5.2) is equal to the sum of
expressions (5.3) corresponding to each extremal.

(ii) There is a (non-degenerate) closed manifold of extremals
(as for instance is often the case for geodesics on symmetric spaces)
joining xo and x in time ¢t. Then one integrates (5.2) by means of
the modified Laplace method (see, e.g. [Fedl], [K3]) standing for
the case of the whole manifold of minimal points of the phase.
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For general non-regular points one can write down explicitly
only the logarithmic asymptotics of the solution. To this end, let us
recall first a general result on logarithmic asymptotics of Laplace
integrals.

Proposition 5.1 [MF2|,[Fedl]. Let the functions f and ¢ in
the integral
S
F(h) = (x) exp{—ﬁ} dx (5.4)
Rm h
be continuous, ¢ having finite support supp¢. Let M(S) denote
the set of all x € supp ¢, where S is equal to its minimum M,
and let M.(S) C supp¢ be the set of x, where S(x) < M + c.

Denote by V(c) the volume of the set M.(S). Suppose ¢ > § in a
neighbourhood of M(S) for some positive constant 6.

(i) Then
lim hlog F(h) = — M. (5.5)
h—0
(ii) If
1
lim 228V _ oo (5.6)
c—0 logc
then
M
log F'(h) = — + alogh + o(log h). (5.7)

(iii) If V(0) = 0 and (5.7) holds, then (5.6) holds as well.

(iv) If M(S) consists of a unique point and S is real analytic
in a neighbourhood of this point, then the limit (5.6) exists and
(5.7) holds.

The last statement is in fact a consequence of a theorem from
[BG], see e.g. [At].

Theorem 5.1 and Proposition 5.1 imply the principle of large
deviation for the Green function of regular diffusions.

Proposition 5.2. For allt,z

lim hug(t,z,zo) = —S(t,x, zo). (5.8)
h—0

This principle for regular points of non-degenerate diffusion was
obtained by Varadhan, see [Varl]-[Var4]. In some cases, one can
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calculate the logarithmic asymptotic more precisely. For instance,
Theorem 5.1 and Proposition 5.1 imply the following result.

Proposition 5.3. If there exists a unique minimising ex-
tremal joining xo and x in time t (generally speaking, degenerate,
i.e. the points o and x can be conjugate along this extremal) and
if S(t,y,xzo) is real analytic in a neighbourhood of this extremal,
then there exists a > 0 such that for small h

S(tv xz, .CC())
h

Formula (5.9) for the case of non-degenerate diffusion was first
written in [MC1] (and proved there under some additional assump-
tions), where a was called the invariant of the degeneracy of the
extremal.

Let us present the solution of the general large deviation prob-
lem for regular diffusions. If in (1.1) the last term V' (z) vanishes,
then the corresponding second order equation describes the evolu-
tion of the expectations (and its adjoint operator - the probability
density) of the diffusion process defined by the stochastic equation

dX = A(X) dt + h/G(z) dW. (5.10)

One is especially interested in the solution of (1.1) with the discon-
tinuous initial function

1, if xe€D
uo(z) = {0, otherwise, (5.11)

loghug(t,z,x9) = — + alogh + o(log h). (5.9)

where D is some closed bounded domain in R™. This solution
corresponds to the diffusion starting in D. The problem of large
deviation is to find the small h asymptotics of this solution on large
distances from D. The solution of (1.1), (5.11) is given by formula
(1.5),(5.3). To simplify it, one can use the Laplace method. As in
the case of the Green function, for a general non-regular point only
the logarithmic limit can be found explicitly. Namely, the following
result is the direct consequence of formulas (1.5), (5.2), (5.5).

Proposition 5.4 (Large deviation principle for regular diffu-
sions). For the solution u(t,z) of the problem (1.2), (5.11) with a
regular Hamiltonian, one has

lim h logu(t,x) = —S(t, x),
h—0
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where S(t,x) is the generalised solution of the Cauchy problem for
Hamilton-Jacobi equation (1.11) with initial data

Smﬂﬂ:{m if ©eD

400, otherwise,
i.e.. S(t,x) is given by the formula

S(t,z) = mgin(S(t,:c,f) +5(0,¢)) = gréig S(t,xz, ), (5.12)

where S(t, x; &) denotes as always the corresponding two-point func-
tion.

The explicit formula (without integration) for the asymptotics
of u(t, x) exists on the open everywhere dense set of regular (with
respect to the domain D) points, where the critical point of the
phase used in the integration of (1.5) by the Laplace method is
unique and non-degenerate. On the complement to this set the
asymptotics can be only written in the integral form similar to
(5.3). Let us give the precise results, which follow more or less
straightforwardly from (1.5), (5.2) and the Laplace method. For
the case of the equation of form (4.22) this result was proved in
[DKM1]. Let Hamiltonian (1.3) be regular with vanishing V, i.e
for some Young scheme M it has the form (2.4.1) with vanishing
Ro(ary1y- Let Y (t,y0) denote the solution of the system

y=—Ay) (5.13)

with initial value y(0) = yo. Note that the solution of (5.13) is
in fact the characteristic of the Hamiltonian system on which the
momentum vanishes identically (the insertion of the vanishing mo-
mentum in the Hamiltonian system does not lead to a contradiction
due to the assumption of vanishing V). Let D; denote the smooth
manifold with boundary, which is the image of D = D with respect
to the mapping yo — Y (¢, yo)-

Proposition 5.5. On the set Int Dy of the internal points
of the domain D, the solution u(t,z) of problem (1.1), (5.11) can

be presented in the form of regular series in h. More precisely, if
x € Int Dy, then

oY —-1/2
0
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where ¢; can be found by the formulas similar to (1.24), (1.25).
As we have mentioned, the most interesting is the problem
of calculating the solution far away from D, in particular out-
side D;. To formulate the result of the calculation of the Laplace
integral (1.5) in that case, we need some other notations. Con-
sider the m-dimensional manifold Ay = 0D x R4 with coordi-
nates (ai,...,n—1,5), where s > 0 and a = (a1, ..., m—1) are
some orthogonal coordinates on 9D. Let n(«) denote the unit vec-
tor of the external normal to dD at the point a and let I'(D) be
the family of characteristics X (¢, v, sn(a)) with initial conditions
xg = a,po = sn(a). For any t and x € R™ \ Dy, there exists a pair
(o, s) = (o, 8)(t, z) (perhaps not unique) such that the character-
istic X (¢, a, sn(«)) comes to z at the time ¢ and S(¢, x) (as defined
in (5.12)) is equal to the action (2.1.4) along this characteristic. In
fact, a is the coordinate of the point £ € D that furnishes minimum
in (5.8). Clear that pg is perpendicular to 9D at £ and thus has
the form py = sn(a) for some s > 0. Let Regp denote the set of
pairs (¢, x) such that (o, s)(t, x) is unique and moreover, the Jaco-
bian J(t,x) = det % does not vanish. Similarly to the proof of
Proposition 2.2.7, 2.3.7 one shows that the set Regp is open and
everywhere dense in the outside of the set {(t,z € D;)}.

Proposition 5.6. For (t,x) € Regp the solution u(t,x) of
problem (1.2), (5.11) has the following asymptotics for small h:

X —1/2
u(t,z) = (det m!(a,s)=(a,s)(t,x))

S(t,x)
h

The asymptotics of the global representation (1.5), (5.3) can
be also calculated explicitly for some classes of non-regular points
described similarly to the case of the Green function (see (i), (ii)
after Theorem 5.2 and Theorem 5.4).

x exp{— (14 ...+ hEgp + O(RF ).

6. Non-regular degenerate diffusions: an example

In this Chapter we have constructed the theory of global semi-
classical asymptotics and large deviations for a class of degenerate
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diffusions that were called regular. This class is characterised in
particular by regular asymptotic representation (0.6) of the Green
function. It seems however that the global small h asymptotics are
valid actually for a larger class of degenerate diffusions. We present
here an example of a non-regular diffusion for which small A and
small time asymptotics can be calculated explicitly, so to say, by
hands, and shall see that the small h asymptotics can be obtained
as well by a formal application of the formulas of Section 6. We
consider the equation

2 52
ou  h*0%u g 5 0u (6.1)

ot~ 2 02 27 ax
which corresponds to the simple non-regular Hamiltonian H =
(¢> — y?p)/2 discussed at the end of Section 2.3, where we have
noted that for this Hamiltonians the boundary value problem is
not solvable if z > x¢ for any time. We are going to construct the
Green function ug for this equation corresponding to the initial
point (0,0), i.e. the solution with initial condition

uG (t, ©,y)|i=0 = ()0 (y).

Proposition 6.1. (i) The Green function ug vanishes for
x>0,
(ii) If x < 0 and y = 0, then

ug(t, 2,0) = —— exp{— ht‘f'}(u()(hi)), (6.2)

/| z|ht3/2 ||

(111) if © < 0 and y < 0, then there exists a unique real solution
Mt z,y) > —72 of the equation

1 s

4_3: B 1 _ cot \/X (6.3)
ty?  sinh? Vv NS '

and

v 1 \/ VAR, z,y)
2mht2\/|S" (A(t, z, )| || sinh \/A(t, z,y)
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1
x exp{—2S(At, 2,9))} (1 + O(ht)), (6.4)
where the function S is defined by the formula
A A
S\t x,y) = Tx + \/T_yQ coth V/\; (6.5)
moreover \(t,xz,y) € (—m2,0), X = 0, X\ > 0 respectively for
r < —ty?/6, x = —ty?/6, v > —ty?/6 and in the first case
\/VA/sinh v\ should be understood as \/\/]M/sin VIA; at last,
for small
_r 1
= ty? 6

the function A(t,x,y) can be presented as the convergent power se-
ries in €: X\ = 45e + O(€?), so that for small

3v5 y?

2 htly| (1+0(e)(1 + O(th)) exp{—5— (1 + O(€))}. (6.6)

uGg =
Sketch of the proof. 1t is done essentially by direct calculations
using the Fourier transform and the saddle-point method. Namely,
carrying out the h-Fourier transform Fj of equation (6.1) with
respect to the variable y one finds for (¢, z,p) = (Fru)(t, x,p) the
equation
ou _ h*o%u i 25
ot~ 202 27"

which is actually the equation of the evolution of the quantum os-
cillator in imaginary time and with the complex frequency \/—ip =
V/|p| exp{—in sgnp/4}. Since the Green function for such equation
is well known, one obtains for ug the following integral represen-
tation

= 1 | ——— — A(t, d.

(6.7)

Notice that the function under the integral in this representation
is regular everywhere except for singularities at points —k?72, k =
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1,2,..., and is a one-valued analytic function on the complex plane
cut along the line (—oo, 72). For A = Re'® with |¢| < 7, one has
| sinh VA2 = sinh?(V/R cos g) + sin?(VRsin %),

ReS(\t,x,y)) = %R cos ¢

v*VR [COS smh(2\/§cos £) +sin 2 8111(2\/_SIH )}
2 [cosh(2\/ﬁcos 5) - cos(2v/R sin 5)] ‘

It implies that for £ > 0 one can close the contour of integration
by a semi-circle on the right half of the complex plane, which by
Cauchy theorem gives the statement (i) of the Proposition. Let
x < 0and y = 0. Then one can transform the contour of integration
in (6.7) to the contour C' which goes from —oo to —m? along the
lower edge of the half-line (—oo, —7?) and then returns to the —oo
along the upper edge of this half-line (notice that all singularities at
A = —k%7? are of the type 27'/2 and are therefore integrable). The

simple analysis of the argument of v/sinh v/A shows that the values
of the integrand in (6.7) on the upper edge of the cut coincides
(respectively differs by the sign) with its corresponding values on
the lower edge on the intervals ((2km)?,(2k + 1)?72) (resp. on
the intervals ((2k — 1)%272, (2km)?)), which yields (after the change
A = v?) the formula

U = #i/mﬁr (—1)k_1vex {_UQ|:E|}
¢ (2mh)3/2¢5/2 — Jri2h-1) U™ |smv|

v i yeo (- m(2h - 1))%/2 exp( T T T2k = 1), dvl
e wzts/z Vemu he?
For large |z|/(ht?) all terms in this sum are exponentially small as
compared with the first one. Calculating this first term for large
|z|/(ht?) by the Laplace method yields (6.2).
Consider now the main case x < 0,y < 0. To calculate this
integral asymptotically for small h one can use the saddle-point
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method. The equation S’(\) = 0 for saddle points is just equation
(6.3), and simple manipulations show the properties of the solu-
tion A(t,z,y) given in the formulation of the Proposition. Now
the application of the saddle-point method to the integral in (6.7)
amounts to the shift of the contour of integration on A(¢,z,y) and
the following calculation of thus obtained integral by means of the
Laplace method, which yields (6.4), (6.6) and thus completes the
proof.

Notice now that as we have mentioned above, the formal appli-
cation of semi-classical formulas of Sections 1 or 5, i.e. of represen-
tation (1.19) with S being the two point function corresponding to
Hamiltonian H = (¢® — y?p)/2 and ¢ being given by (1.18), would
give the same result as we have obtained above using the explicit
expression for the h-Fourier transform of ug. In fact, the Cauchy
problem for the Hamiltonian system with the Hamiltonian H and
initial conditions (0,0, pg, qo) has the explicit solution

2 inh(2./pot
y = ﬂsinh( fpot), = q_O(t_ML
N 4po 2/po

and the problem of finding the solution to the boundary value prob-
lem with x(t) = z,y(t) = y reduces to the solution of equation (6.3)
for A = pt2. For > 0 there is no solution to this boundary value
problem, i.e. S is infinity and the ug should vanish. Similarly for
x < 0 one finds that semi-classical formulas (5.2), (5.1) yield (6.2)
and (6.4). That is where the natural question arises, which we pose
for the conclusion. For what class of non-regular Hamiltonians, to
begin with those given by (2.4.7), one can justify asymptotic rep-
resentations of type (1.19) or (5.2) for the Green function with the
two-point function as the phase? Notice that unless f = y? as
in the example before, exact representation of type (6.7) does not
exist, and since these Hamiltonians are not regular (unless f = y)
the machinery presented above in Sections 3-5 also does not work.
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7. Analytic solutions to some linear PDE

In this short section we collect some general facts on analytic
(or even formal power series) solutions to linear first order partial
differential equations of the form

AS + (Aac, ﬁ) = F(x), (7.1)

0

where z € R%, F(z) is a polynomial, A is a constant and A is a
matrix with strictly positive eigenvalues a; < ... < a4 which are
simple, i.e. there exists an invertible matrix C such that C~1AC =
D is the diagonal matrix diag(ay,...,aq). These facts are used
in the asymptotic calculations of the two point function and of
the solutions to the transport equation, which are carried out in
Sections 3.2, 3.3 and Chapter 4.

Let p be the smallest non-negative integer such that A+ pa; >
0. In the most of examples A > 0, and therefore p = 0.

Proposition 7.1.(i) Let F(x) be a homogeneous polynomial
of degree q > p. Then there exists a solution S of (7.1) which is a
polynomial of degree q with coefficients defined by:

018 B 1
8xi1...8xiq - /\ —|— ajl —|— —|— ajq

0F
Ja'a 8xl1 ...(%clq Clljl Cl
(7.2)
This solution is unique in the class of real analytic functions (in
fact, even in the class of formal power series) under the additional
assumption that all its derivatives at the origin up to order p — 1
vanish (this additional assumption is void in the main case p =0).
(ii) Let F be a sum F = Z;n:p F, of homogeneous polynomials
F, of degree q. If m = oo, let us suppose that this sum is ab-
solutely convergent in a ball Br (R may be finite or not). Then
the analytic solution of (7.2) exists and is again unique under the
condition above, and is given by the sum Z;n:p Sy of the solutions
corresponding to each Fy,. If m = oo, this sum is convergent in the
same ball Br, as the sum presenting the function F'.

(O_l)j1i1“'(0_1>

adq*

Proof. The change of variables x = C'y transforms (7.1) to

d ~
- o8 -
e Gt 5 — = F(y), (7.3)

m=1



138

where S(y) = S(Cy) and F(y) = F(Cy). Differentiating this equa-
tion k£ > p times yields

. 513 o F
()\-I—ail-l-...-l-az‘k)m-i-z AmYm aymayil-"ayik - 6yil...6yik

It follows that under the conditions of (i) only the derivatives of
order ¢ at the origin do not vanish, and for the derivatives of order
q one gets

915 0) = 1 O1F
8yi1...8yiq B A+ a;y + ...+ CLiq 0y11 ...(9yiq

(0). (7.4)

Returning to the original variables x yields (7.2), because

o4, ...0x;, (0) = yj, ---0y;, O snir (€ st
9IF QIF

—8y]18yjq 0) = 8x11...3xlq (O)Clljl-..Cl

adq-

Similar arguments prove (ii) for finite m. If m = oo, the con-
vergence of the series representing the solution S (and thus the
analyticity of S in the ball Bg) follows from (7.4), because this
equations imply that

O*F
ayil ...8y¢q

918
8in ...5’yiq

(0)|-

We are going now to present an equivalent form of formula
(7.2), which is more convenient for calculations. This formula will
be used only in Section 4.3.

Cosider the graph I';, with vertices of two kinds such that there
are exactly d? vertices of each kind, and the vertices of the first kind
(resp. second kind) are labeled by the sequences (1, ...,1;). (resp.
(l1,...,1¢)y) with each l; € {1, ...,d}. The graph I'; is considered to
be a complete oriented bipartite graph, which means that any pair
of the vertices of different kind are connected by a (unique) arc,
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and the vertices of the same kind are not connected. Let us define
the weights of the arcs by the formulas

W[(ll, --~7lq)x — (jl; ...,jq)y] = C’lljl...Clqjq,

W[(j17 "'7jQ)y — (ll? 7l(])1‘] = (Oil)jlll“'(cil)quq'

Furthermore, let us consider the weight of any vertex of the first
kind to be one, and the weights of the vertices (j1, ..., jq)y of the
second kind being equal to (A+aj, +...+a;,)~'. The weight of any
path in the graph I', will be equal (by definition) to the product
of the weights of its arcs and vertices. In particular, the weight of
a two-step path is given by the formula

W, lg)e = (G1s s Jg)y — (11--04) 5]

1
)\+aj1 —|—...—|—ajq

= W[(l1s ey lg)z = Gy s Jig)y]

(7.5)
The foolowing statement is a direct consequence of Proposition
7.1 and the definition of the bipartite weighted graph I'.

Coroolary. Formula (7.2) can be written in the following
geometric form

018
8.@2‘1 ---8l'iq

0F

W[(jl, ...,jq)y — (il, ..

.,iq)x].l

=2 X —W[(ll,...Jq)x%(jl,.-.,jq)ﬁ(il---@'th-l

a$l 8335
(ll »»»»» lq)w (.71 77777 jq)y ! ¢

(7.6)

Let us discuss now the computational aspects of this formula

for a special type of equation (7.1), which appears in the calcula-

tion (in Chapter 4) of the trace of the Green function of regular

invariant diffusions corresponding to the stochastic geodesic flows.

This equation has additional symmetries, which allow to reduce

a large number of calculations encoded in formulas (7.2) or (7.6).
The equation we are going to discuss, has the form

A - (5+y, %) + (65+4y, ‘;—;c) _F (77)
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where ¢ and y belong to R*, X is a positive integer, and F is a
polynomial in &,y. By Proposition 2.1 it is enough to be able to
calculate the solutions corresponding to homogeneous polynomials
F' of each degree q. The solution is then given by the polynomial
of degree ¢ whose coefficients are calculated from (7.6). In the
case of equation (7.7), A is the block-diagonal 2k x 2k-matrix with

2 x 2-blocks (

6 _41 ) on its diagonal. The corresponding matrix

-2 3
diagonal. It means that the change of the variables, which was used
in the proof of Proposition 7.1 is now (&, )" — (n,2)", i =1, ..., k,

(5)= (5 ) (2)=c(2).
(- D) (5) o
and thus equation (7.3) is

of . .of
o T2 oz

C' is then also block-diagonal with 2 x 2-blocks ( 1 _1> on its

f+n = F(n,2),
which implies
aq+pf 1 HItPF
Onir...0n'adz91...027r — XN+ q+2p Onir...0ntdzir .0z

(7.9)

Due to the special block-diagonal form of C' one sees that in the
sum (7.2) consisting of (2k)%? terms only 227 terms do not neces-
sarily vanish. Moreover, there is a large amount of symmetry, since
A has only two different eigenvalues. Using simple combinatorial
considerations we shall obtain now the following result.

Proposition 7.2. If F' is a polynomial of degree q and \ is
positive number, then the unique analytic solution of (7.5) is the
homogeneous polynomial of degree q in &,y with derivatives of the
order q at the origin given by the formula

0 111,]J] 01F

IcrjcJg
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where I and J are arbitrary sequences of indices from {1, ..., k} such
that |I| + |J| = q, and the coefficients A are given by the formula

n o—p K-V VvV

DI NI

=0 m=0 n=0 p=0

1

—1)ymontrop=l(_g)i=ptrohnge (711
iy B G20 (-3) . (111)

where C? are the binomial coefficients.

Proof. In the case under consideration the vertices of the first
kind (resp. of the second) of the graph I'; can be labeled by se-
quences ¢4,y (resp. n!, z7), where both I and J are sequences of
numbers from the set 1, ..., k of the lengths |I| and |J| respectively
with || + |J| = ¢. Consequently, formula (7.6) takes the form

d1f O1F
(%Iay Z Z 518y1\185J\J8y

IcrjcJg

(7.12)
where each w can be either 1 or z with the corresponding index.
Therefore we obtained (7.10), and it remains only to obtain formula
for the weights in (7.12). To this end, we denote by [ m, n and
p the number of varibles 7 in w!, W\, w/\/
and we have

and w’ respectively,

u o—pK—V VvV

Azm Z Z ZZCZ Cm H VC’;/)Wl,uT,gnf;k v,V

=0 m=0 n=0 p=0

where W/” n:;k “¥ is the weight of an arc having [ transactions
of the type { — n — &, u— [ transactions of the type & — 2z — &,
m transactions of the type y — n — &, 0 — u — m transactions
of the type y — 2z — &, n transactions of the type & — n — vy,
k — v — n transactions of the type & — z — y, p transactions of

the type y — n — y, and v — p transactions of the type y — z —
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y. Due to (7.8), the weights of the transactions n — &, n — v,
z = & 2z — yequal to 1,—2,—1,3 respectively, and the weights
of the transactions & -1, & — 2,y — 1, y — 2z equal to 3,2,1,1

respectively. Multiplying the corresponding weights yields

/,L,O'*/,L,k‘*l/,l/ — 1
Lm,n.p A+2q—l—m—-n—p

X312u—l(_1>u—l(_2>m(_1)0—,u—m3n(_2)n2k—y—n3k—u—n(_2)p31/—p’l

which implies (7.11), and the Proposition is proved.
Notice that it follows from (7.9) that

00 = (=6)77"Agg - (7.13)

In the next chapter, we shall need to solve equation (7.7) for the
polynomials F' of the fourth order. Actually, we shall need the full
solution for the case of polynomials of order 2, and only a part of
it for orders 3 and 4. We obtain now the neccesary formulas as an
example of the application of Proposition 7.2.

Proposition 7.3. Let f; be the solution of equation (7.7) with
A =1 and the r.h.s. F; being a homogeneous polynomials in &,y of
degree j. Then fo = Fy and

_(50F OR\ .  10F ,

1[6 0%F 9 0?F: 0*F. 4 O’F o

PN i By (- B A T R S

2 |50yt0y? 10 \ 9y0&7 Oyl O&? 5 0&08I

1 0?F 3 O°F 1 O?°F 1 0?F .

Lok 5 08 1 O7Fy 1 O7Fy giy
50yt0&1 200087 10 0ytoy? 20 0€*0yI

L[ ’F, 1 [ 9*F N 0 Fy 2 0°Fy |
2 13006087 60 \0€tOyd  O&Idy’ 15 Oyt oyd
(7.15)
Moreover,
0% f3 54 03 F;y _}_@( 03 Fy 03Iy 03y
08,0808y, 35 0y;0y; 0y~ 35 \ 0§;0y;0yx. ~ 0y;08;0yx, ~ 0y;0y; 08k

|
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_g( 03 F3 N O3 F3 N 03 F3 ) 113 93F3
70 \ 0080y, 0&0y;0& Oy, 0&;0& 140 0€,0€,;0¢;,”
(7.16)
and
NMfs 12 'K , 263 ' Fy

0€;06;06,0& 35 Oy 0y;OyrOyr -~ 315 00806108
_i ( 0*F, n 0*F, N 0*F, " 0*F, )I
35 \ 06;0y;0yr0y; ~ 0y;08;0yr0yr ~ Oy;0y;0§,.0y1 Oy 0y;0yrO&;
_92( O Fy N O Fy N O*Fy N O*F, )I
105 \ 0y; 06,086,098, 0&;:0y;06,08, ~ 0&:0E;0yr0& — 0&;08;080y,

38 0*F,
+— ) . (7.17)
{i,4,k,10\T
IC{i,j,k,l}:|I|:2§ Oyt

Proof. Using (7.10) yields

0f _ qwOF | 100F

o6 Moy, T 00g’
af oF oF
— AOO AOl
0y; 01 0¢; Ao 0y; ’

and from (7.11) one obtains

1

6 . 11
AéSZZm(—l) 26(5—5) = -1,

m=0

1
A =3 5 (D=3 T =11 =0,
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which implies (7.14).
To get (7.15) one first uses (7.10) to obtain the formulas

o2 f 02F O2F o2 f O2F
_ A20 A20 ( i > AQO ’
0&;0€; 0 9y, 0y; 0\ 0goy;  0yi0¢; 200¢,0¢;
0%f 0’F 0*F 0*F 0*F
_ All All All 4 11 ,
0¢,0y; 00 9y, 0¢ 10(95105] 0L oy0y; T og0y,

82f _AO2 a F A8%( 82 4 62 ) AO2 82F

Oyioy;  *°0€,0¢; 0¢,0y; 0y, 0&; " 0y,0y;”
(7.18)
Using (7.11) one calculates
1 1 1. 6
A2O — mp2 mo_ - = )y = =
00 ZC 6 —1) 36(5 2+3) 5
LI 1 1 1 1 1 9
A20 — 2 1 m-+l— 12 lol—1 — I R B _
10 gmz::f 5—1—m ) 37 = 36( 51278 6) 10’
2 1 1 1 1. 4
420 — L2 9=l(_3)=2 —_36( — = 4 —\—*
20 1223026 5—1 (=3) 36(45 PRETL 5’

3 3 2 2 1
A02 n—ptdgpg—p+tl ", %~
01 ZZ 5 _ 1 p -1 5717173 60’

n=0 p=0
9 4 2
A02 Cp p2p32 pP_-_3 =
0z Z 5 t3T 1
2 1 1 1 1 1
A02: cr -1 -n+2 _ — _ — =
00 nz;; 25—n( ) 5 2737 30

the last coefficient could be also obtain using the previous calcula-
tions and formula (7.13). Furthermore,



1 1
1 3 3 2 2 1
11 m— —p+1 _ o
_ -1 popg—ptl _g(Z _Z _ Z 2 ) =—,
Aot 6225—m—p( ) s (5 4 4+3) 10I
m=0 p=0
A 63 S L (Cpngigt (L1 1 1) 3
W5 on 15 12 8 6/ 20

1 1
1 1103 1\ 1
11 l—p+lop—Ilql—p __ - - — —
A11—622—5_l_p<‘1) TR p_G( 57678 3)20"
=0 p=0

Substituting these formulas in (7.18) yields (7.15).
To obtain (7.16) one uses (7.10) to write

Ofs o OB A30< R OR__PR )I
08,0808, O 0y;0y;0ur 0 \0&0y;0yx  0yiOE;0yr  OyiOy;0&s,

O3 Fy O3 Fy 03 Fy O3 Fy
+A30 ( + + ) + A
0\ 0060y, 0&0y;0&, Oy, 06,06y, 30 (%z‘@fj(@fk )
7.19

Then one uses formula (7.11) to calculate

1 2
1
A?gz 3220;)17_l_m( 1)m+l—12—l3l—1
=0 m=0
_ e 1+1 1+ 1 _1+1 39
- 21 9 15 12 5 8 35’
2 1 1
AR =6") Y Com—g— (=123

3
1 11 1 1\ _ 113
30 3 l —l -3 3
_ o—l(_ (e — - ) = 22
A0 =6 ;037_1 (=3)7" =6 ( 189 ' 36 20+32) 140
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Substituting these coefficients in (7.19) yields (7.16). Similarly,
to get (7.17) one needs the following coefficients (which are again

obtained from the general formula (7.11):

4
1 11 11 1 1
A0 _ g4 C! o-l(_gy-4 gt (2 2 4 —
40 Z% 49— (=3) 03¢ 127 12 36
LA 1 92
A40 — 64 Cl _1 m+l—32—l3l—3 - _
30 Z 39 _ l _ m( ) 1057
=0 m=0
2 3 1 38
A40 — 64 Cfl Cm _1 m+l—22—l3l—2 _ ==
20 ;_O: m§:0 222 9 1 _m m( ) 35"
L3 1 51
40 _ p4 m mtl—1ag—Ilqol—1 __
Al =6"2 D gy ()T = o,

=0 m=0

1

4
1 1 6 2 1
A0 _ 64 om )y =gt (42 24
00 3;49—m( ) 9 2777375

Proposition is proved.

L
80

)

_ 263
- 315’



Chapter 4. INVARIANT DEGENERATE DIFFUSION
ON COTANGENT BUNDLES

1. Curvilinear Ornstein-Uhlenbeck process and stochastic geodesic flow

In this chapter we apply the theory developed in the previous
chapter to the investigation of invariant degenerate diffusions on
manifolds. We confine ourselves to the case of a regular degenerate
diffusion of rank one. Since in the conditions of the regularity of a
Hamiltonian the linearity of some coefficient in the second variable
y is included, one has to suppose when constructing an invariant
object that this second variable lives in a linear space. Therefore,
an invariant operator ought to be defined on a vector bundle over
some manifold: coordinates y in fibres and coordinate x on a base.
We reduce ourselves to the most commonly used vector bundle,
namely to the cotangent bundle T* M of a compact n-dimensional
manifold M. In local coordinates, a regular Hamiltonian H of a
degenerate diffusion of rank one has form (2.3.4), where the matrix
g is positive definite and « is non-degenerate. The corresponding
diffusion equation (3.1.2) has the form

ou 0 0 h? 0%u
A u=H S N I L
h ot “ (x,y, h&c’ hay) 9 Ji y;0y;
. . ou - 1 . ou
(e )+ () e )+ ()5 @) eV (o

(1.1)

In this section, we give the complete description of the invariant
operators of that kind on T*M. Let us recall that a tensor v of
type (¢,p) on a manifold M is by definition a set of n?T9 smooth
functions 7;1:::;-’; () on x that under the change of coordinates x —
Z changes by the law

~¢1...z’p(~) kl...kp( )(%il ozt Ozl Oxla
J1---Jq fylllq ax]gl axk;p 85’531 aj'jjq

To each tensor of the type (0, p) corresponds the polylinear function
on the cotangent bundle T*M defined by the formula v(z,y) =

V() Yy Y-
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Theorem 1.1 Suppose the following objects are given on M :

(i) Riemanian metric, which in local coordinates x on M is
given by a positive definite matriz g(x), © € M;

(ii) non-degenerate tensor o = {a' (x)} of the type (0,2) (non-
degeneracy means that the matrix o is non-degenerate everywhere)
and a tensor a = {a*(x)} of the type (0,1) (i.e. a vector field); these
tensors obviously define a quadratic function f(z,y) = o (z)y;y;+
a‘(x)y; on T*M;

(iii) tensors b, B, v of the types (1,0),(1,1),(1,2) respectively;

(iv) the sum 'V of tensors of the types (0, O) (0,1),(0,2), (0, 3) 0,4),1
which defines a bounded from below function V(x,y) on T*M

Then the second order differential operator

1 P of o  of 9

L=

n (bxx) + 8] (s + %vf%x)ykyl) G~ View)  (12)

18 an tnvariant operator on T*M , which is a reqular diffusion of
the rank one.
Conversely, each such operator has this form.

Proof. Under the change of the variables x — Z(x) the mo-
ments change by the rule y = y . Therefore,

% _ Ou 0y; 0%u B %u Oy, OUp (1.3)
dyi  07; Oy’ 0yidy;  OYkOYm Oy; Oyi’ '
7 i 0 y
Ou  Ou Or Ou 0y, oy, Ox (1.4)

Oxrt 0% 9zt Oy; 0zt Oy;  OFk

It follows, in particular, that under the change (z,y) — (Z,7), the
second order part of (1.1), the first order part of (1.1), and the
zero order part of (1.1) transforms to second order, first order, and
zero order operators respectively, and consequently, if the operator
(1.1) is invariant, then its second order part, its first order part,
and its zero order part must be invariant. In order that the zero
order term V' (z,y)u was invariant it is necessary and sufficient that
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V(x,y) is invariant and therefore V' (z,y) is a function. From the
invariance of the second order part one has
(@) gy () 0 O O
9ij () 5—— = 9ij () 57—~
T oyidy; T 0GR Oys Oy

B O*u  Ox! Ozt _ . 0%u

= 9430 g B o 0~ ) 5 B
and consequently, the invariance of the second order part is equiv-
alent to the requirement that g is a tensor, and therefore defines a
riemannian metric. Let us write now the condition of the invari-
ance of the first order part of operator (1.1). Changing the variable
(x,y) — (Z,7) in the first order part of (1,1) one has

ou

(@) + 0¥ (2)y;) o + (bi(w) + @+ 57 l(‘”)yjyl> s

ox’ 2

= ¢ " a7 il
(a (z) + o™ (2) Y i ) (ajl oz oyl 3$i>

. o™ 1 . ox™ 0xP\ Ou Jy
| I (2)7 (@) "
+ <bz(m) + B ()Y, 90 + 2% (7)UmTp Oz 3xl) g oy

Therefore, the invariance of this first order part is equivalent to the
following two equations:

- ; o o
~1 (A ~19 (N5 l 1 ~
@)+ 3@ = () + iy ) S (9
and
~ ~i | T L. 0T™\ 0y,
(5 + B @i, + 37 @i ) = (o) + o @in s ) 55

) _ o™ 1 . _ . ox™ ozP 69'
J A0l v
+ <bq(az) + B () Jm 57 + 5% () Tm Tp 5 &rl) . (1.6)

From (1.5) one obtains that a and « are tensors, as is required.

Next,
dy; . 0xP 0x™

dal ~ V0 gatoem o7



139

Therefore, equating in (1.6) the terms which do not depend on g,
the terms depending on y linearly, and the terms depending on g
quadratically, one gets that b is a tensor of the type (1,0), and that
the law of the transformation of 8 and v has the form

di™ OFP O 9x™ 0*FP Oxf
UL A gl _ lj
% (@) =g (x) 027 oxt o7 (z) Ozd Oxldxe 0z’

oxJ 0x° oxlox™ Ozt

By () = By (x)

Since '
aap(~)  0a 029 03° 92z 9™
97 T o1 0% 0w Y odtorm 97
oam? . 9ald 91 9™ OIP 9%iP Oz ™

+ 20 ()

ozt )T x4 97 Oxl O 010zl 9% Ozl

it follows that {/"7 + 22} and {BY + 2%} are tensors of the
types (1,2) and (1, 1) respectively. Denoting these tensors again
by « and (3 respectively, yields representation (1.2). The proof is
complete.

Let us write the stochastic differential equation for the diffu-
sion process corresponding to the operator (1.2) with vanishing V.
Let r : M — RY be an embedding of the Riemanian manifold M
in the Euclidean space (as is well known, such embedding always
exists). The operator (1.2) stands for the diffusion on T* M defined
by the stochastic system

o
{M:%ﬁ

dy; = — 2L dt + (b;(x) + B (x)y; + 37 ()yey) dt + 55 dwy,
(1.7)
where w is the standard N-dimensional Wiener process. This state-
ment follows from the well known formula for the Riemanian metric

N ork ork

95(0) = 2 5
k=1

and the Ito formula. It is interesting to note that though system
(1.7) depends explicitly on the embedding r, the corresponding
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operator L defining the transition probabilities for diffusion process
(1.7) depends only on the Riemanian structure.

One sees that system (1.7) describes a curvilinear version of the
classical Ornstein-Uhlenbeck process (see e.g. [Joe| for an invarian
definition) defined originally (see, e.g.[Nell]) by the system (z,y €
R™)

T =y
{ dy = —%—Z dt — By dt + dw(t) (1.8)

as a model of Brownian motion, where 5 > 0 is some constant and
V(x) is some (usually bounded from below) function (potential).
System (1.8) defines a Newton particle (Hamiltonian system with
the Hamiltonian V (x) + y?/2) disturbed by the friction force Sy
and by the white noise random force dw. System (1.7) describes a
Hamiltonian system (defined by the Hamiltonian function f which
is quadratic in momentum but with varying coefficients) with ad-
ditional deterministic force (defined by the 1-form b), the friction
B! (x)y; + 37 (x)yry; (which can depend on the first and second
degree of the velocity) and the white noise force depending on the
position of the particle.

In the case of vanishing b, 8,7 system (1.7) is a stochastic
Hamiltonian system with non-homogeneous singular random Hamil-Jj
tonian f(x,y)+ r(x)w, which describes the deterministic Hamilto-
nian flow disturbed by the white noise force:

dr = 2L dt
Tl (1.9)
dy = =5k dt + 5-(r, dw).

The "plane” stochastic Hamiltonian systems, i.e. (1.9) for M =
R™, were investigated recently in connection with their application
to the theory of stochastic partial differential equation, see [K1],
[TZ1], [TZ2].

The mostly used example of the Hamiltonian system on the
cotangent bundle T*M of a Riemanian manifold is of course the
geodesic flow, which stands for the Hamiltonian function f = (G(z)y,y)/2,}}
where G(x) = g~ (z). For this f, system (1.9) takes the form

& =G(z)y
{ dy = =3 2 (G(2)y, y) dt + £ (r,dw), (1.10)
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This system was called in [K1] the stochastic geodesic flow. The
investigation of its small time asymptotics was begun in [AHKZ2].
Corresponding Hamiltonian (2.3.4) of the stochastic geodesic flow
is

H = 3(0(0)0.0) ~ (@) + 3 (5 Ca) (1)

and the invariant diffusion equation is

% = Lu= gtr (g(x) 0*u )—|—(G(x)y, %)—% <(%(G(:c)y,y), %

)]

y; 0y,
(1.12)
It depends only on the Riemanian structure and therefore its prop-
erty should reflect the geometry of M, which explain more explicitly
in the next sections.

2. Small time asymptotics for stochastic geodesic flow

The stochastic geodesic flow is a good example for performing
the general results of the previous chapter. Using these results we
present now the calculation of the main terms of the small time
asymptotics for the Green function of equation (1.12), i. e. its
solution with the initial data

uG(0,2,y;20,y°) = 0(z — 20)8(y — y°) (2.1)

in a neighbourhood of the point (zq,y°) € T*M.

All calculations will be carried out in normal coordinates aroundll

xo (see, e.g. [CFKS]), in which z¢ =0,
o1
gij(x) = 6] + Sgiaa + O(|al*), (2.2)

and det g(x) = 1 identically. These conditions imply that

> gil=0 Vk1 (2.3)
=1
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and that the Gaussian (or scalar) curvature in xg is equal to
R=> gir. (2:4)
ik

Remark. Some authors do not include the requirement det g =
1 in the definition of normal coordinates. Notice however that if
a system of coordinates x on a n-dimensional riemanian manifold
M satisfies all other conditions of normality but for the condition
det g = 1, then the coordinates & defined by the formula

1
xX
! :/ Vs, 2%, ., x™)ds, T =21 i>2,
0

satisfies all the conditions of normality given above, as one checks
easily (see [CFKS]).
Moreover, from (2.2) one gets obviously the expansions

|
Gij = 8/ = sgiia*al +O(|zP) (25)

for the inverse matrix G(z) = ¢~ (z), and also

6G¢j
oxk

(x) = —gi + O(|z[*). (2.6)
To find the asymptotics of the two-point function one should solve
the main equation (3.2.12), which for the case of Hamiltonian (1.11)
takes the form

PGS D =GO (O
v3 | (Gete+ o+ n+a) - (GE@i) | 5
+% (g(t§+5:)g—§, %) = 0. (2.7)

Using (2.2), (2.3) one concludes that

F=xz0—ty" + O, 7=9y"+0F), G=0(?), (2.8)
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and then one rewrites (2.7) in the coordinate form (using now low
indices for both £ and y:

0T (E+y)i— b6 — (& — ) (s +99) — vRuPul] + O(F) azl

ot t O
3 kl .0 ) 0 0,00 O 2 82
— | 3% (& —u)) s +u3) (w5 +45) + viyiyl] + O() o
1 o 5 02 08
+2(1 + g HeL —yD) (& — ) +O(t ))8% oy 0. (29

Following the arguments of Sect.2 of the previous chapter one looks
for the solution of this equation in form (3.2.6), where ¥_; is a pos-
itive quadratic form and ¥((0,0) = 0. For ¥_; one gets equation
(3.2.10) with ap and go being unit matrices. Its solution is given
by (3.2.16). For ¥, one finds then the equation

+ (66 +45) 22 = 0,

~+°2 -

35

whose solution vanishes, due to Proposition 3.7.1. Furthermore,
for 1 one obtains the equation

0%

X1 - (y+€) Em

Ge + (6t ay),

+ai 1k — v (& — v (W + 49) — vRui 51 (6€ + 3y);
—gi 1§ — v (i + ) (w5 + 939) + w51 (3¢ + 2y
+917 (66 — u) (& — D) (3E + 29)i (36 + 2y); = 0.

Opening the brackets one presents this equation in the form

T (66 + 4y, 22

01
1WA+ Eiw— o

3

where F' is the sum Fy + F3 4+ F of the homogeneous polynomials
of degree 2,3,4 given by the formulas

Fy = gl (1268 —4yayn )y yp — (188, +Tyiy; +96€ )yryl + (3k&+28w) vl v ]
(2.11)

(&), (2.10)
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Fy = gF[(—6&:&k& + 36k&y: + A&y Y)Y
+(36&i€ky; + 11Ekyiy; — 2viy5uk + 186:;60)y7 ], (2.12)
Fy = gl 2&yy5u1 — Aelayiy; — 188:&k&y; — 96:€56&1]. (2.13)

The solution of this equation is the sum of the solutions %%, 3,
Y1 corresponding to Fy, F3, and Fy in the r.h.s. of (2.10). These
solutions can be calculated by formula (3.7.10). For instance, %7 is
given by (3.7.15) with F; being equal to (2.11). These calculations
are rather long, but the form of the solution is clear:

E1 = gf]legkl(£7y7yO)v (214)

where R;;; are homogeneous polynomials of degree 4 in the vari-
ables &, y,y°. Similarly one sees that the other terms ¥; are homo-
geneous polynomials in &,y,y° of degree j + 3, which is important
to know when making the estimates uniform in 3°.

Let us find now the first nontrivial term of the asymptotic
solution of the transport equation. In the case of Hamiltonian
(1.11), the general equation (3.3.3) takes the form

OV o E+GE )y +]) - G@)jov
ot t o€

5 |(Geerou+iw+a) - (Sowni)| 5

ov oY ov\ 1 92y,
_ (g(f)d, a—y>+(g(t§ + f)a—y, a—y)+§\ptr (g(tf + :;;)_) _ O’I

where
U(t,&y) =t"d(t,tE+ 3,y +7;0,4°). (2.16)

From (3.3.5) one finds o = 2n. Looking for the solution of (2.15)
in the form
U =1+tU; + 2Ty + ...

one gets comparing the terms at t° the following equation (since
20 = 0)

Wy - <§+y788—q;1>+ <6€+4y,88—\1;1) =
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Due to Proposition 3.7.1, ¥; vanishes. Comparing the coefficients

at t yields
8\I!2> ( 8\112)
Uy — (E4y, 2 ) + 66+ 4y, 2
2 (5 Y ¢ § Y By
1625
v (G2 e @) =0 2D

It is again the equation of type (2.10) with the polynomials of
degree 0,1,2 in the r.h.s. The solution of this equation is therefore
given by Proposition 3.7.3. Again the calculations are rather long
but the form of the solution is clear:

Wy = Zglicilplcl + 9 Qi + GE Ry, (2.18)

where Py, Qpi, Ry are some homogeneous polynomials in &, y°
of degree 2.

3. The trace of the Green function and geometric invariants

It turns out that similarly to the case of non-degenerate dif-
fusion on a compact manifold (see, e.g. [Gr],[Roe]), the resolving
operator for the Cauchy problem for equation (1.12) belongs to the
trace class, i.e. the trace

tre_tL:/ Mug(t,:c,y;:c,y) dxdy (3.1)

exists. Moreover, this integral can be developed in asymptotic
power series in t with coefficients being the invariants of the Riema-
nian manifold. For brevity, let us put h = 1. The following result
was announced in [AHK2] and its complete proof will be published
elsewhere. We shall sketch here only the main line of necessary
calculations using the technique developed in Section 3.7.

Theorem 3.1. Integral (3.1) exists and has the asymptotical
expansion for small time in the form

(27t®) "2 (Vol M + ast® + agt* + ...),
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the first nontrivial coefficient as being proportional to the Gaussian
curvature G(M) = [,, Rdxz of M and Vol M = [,, dx being the
Riemanian volume.

Sketch of the Proof. The existence of the expansion follows
from the asymptotic formula for the Green function obtained above.
Let us show how to prove the last statement, indicating as well the
main steps of the exact calculation of as. From (3.2.2),(3.2.4) it
follows that

Jio—i’

S(taCCO,Z/OWO,yO) = 2(t7 n 7y0 - g)

Therefore in normal coordinate around the point g = 0 one has

1 72 T . - T .

S=- (6% —6=(y" — ) +2(5° y)Q) +t (—%,yo - y) +0(t2)~|
Using (2.3.5), (2.3.14) and expansion (2.2), (2.5),(2.6) let us make
formulas (2.8) more precise:

# =yl + 580 — gyl O g
0, = 0+ 142409,,0,0,0 4 (43 )
Ui =y + 7090y upy + O(E).
Therefore
S — QZ( O_lt2( kl_l ij) 0,0 0)2_§ 0.4j3,0,0 S ( 0 0)+O(t2)
=3 Yi 6 9ij 5 Ik)Yj YKl o Yi 9klYkYY; 1y, .
i
Consequently,
6,0 0y 9, k02000 0 2
S=10y0) — Jteiyiyiyeyr + 151y, 0) +O(). (3.4)

Therefore, to get the first nontrivial term of the expansion of S one
needs the solution of (2.10) at y = 0,¢ = 3°.
Similarly, we have

—9n x ~
¢(t,0,y0;0,y0>:t 2 \Ij(t7_?7y0_y)
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= 2 (L2 Ta(= 1y =)+ O(E) = 2" (L4205 (4", 0)+O(E)),

(3.5)
and therefore we need the solution of (2.17) also only at y = 0,& =
yY. From (2.14) and (2.18) it follows that

S1(y°,0) = ogilydyduiu?, (3.6)
Uy(y°,0) = > (Bgi + 195k + 0925 )udyY (3.7)
k

with some constants o, 3,7, d.

The key point in the proof of the theorem is the following fact.
2.

Proof. To simplify calculations let us first note that formula
(7.31) will not change if we take instead of the tensor gfjl its sym-
metrisation, and therefore, when calculating ¥1(3°,0) from equa-
tion (7.18) we can consider the coefficients gfjl in the expression for
F to be completely symmetric (with respect to any change of the
order of its indices 1, j, k, . In particular, it means that instead of
F5 and F3 from (2.11), (2.12) we can take

By = (6&:¢; — 16&y; — 11yy;) 98 yRyy | (3.8)

By = (12&:&;& + 39660y + 1589k — 2viysun) g0yl (3.9)
Next, clearly

Lemma 3.1. In formula (3.6), one has o0 =

1% , ;1 0% . 1 9%l

= — 2 +_—11jk+_ 1 ’ijl7l
2 06:0¢, 0% 31 9¢,0¢, 08, YN 11 ¢ oc, oeog, Y0YoY0 Yo
(3.10)
where X7, p = 2,3,4, denote the corresponding homogeneous part

of 31. Now taking into consideration the assumed symmetricity of
the coefficients of ¢! one gets from (3.7.15) and (3.8) that

El(yoa O)

1 02%2 6 9 4
L (0, 0) = (—- DETRRL VPPN Y 6) gEly0y0, = 695-;@211?,'

2 O€;0¢; 5 10 5

from (3.7.16) and (3.9) that

1 93%3 54 39 61 113 9
= = [ X2+ X 15— —— x 39+ — x 12 gFly) = ——glly)
31 06,0, 0, (35 SRRIET R 70 1~ )g” = o9
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and from (3.7.17) and (2.13) that

1 9% 263 51 92 38
— L = x99 x24 - x 18— x4|gl =gk
A1 D€,0€, 06,06, ( 315 <Y 735 X2 105 X 1B 35 X )gm 9t

Subsituting these formulas to (3.10) yields

21(y°,0) = (6 — g + Dgilvdyiynyl = ggffy?y?y;?y?,
and the Lemma is proved.

End of the proof of the Theorem. Due to the Lemma, the sum
of the second and third terms in the expression (3.4) for S vanishes.
Therefore, due to (3.4), (3.6), (3.7), and to the fact that the odd
degrees of y° do not contribute to the integral, one concludes that
the integral [ u(¢, 0, y;0,y) dy is equal to

2

\/§ ! —6y2 i i
< /6 ST (B9t 095 vy + O y| )+ Ot [y )] dy.
k
Due to (2.3), (2.4), this is equal to

_ (ﬁy (tl)m 1+ 3R + O(t)].

T2 6 12

Integrating this expression over M obviously gives (3.2) with az =
dG(M)/12.



Chapter 5. TRANSITION PROBABILITY DENSITIES
FOR STABLE JUMP-DIFFUSIONS

1. Asymptotic properties of one-dimensional stable laws

This chapter is devoted to a study of the transition probability
densities for stable jump-diffusions and its natural modifications
such as truncated stable jump-diffusions and stable-like diffusions.
In the last section, some applications to the study of the sample
path properties of these processes are presented.

In this introductory section we recall the well known asymp-
totical expansions of one-dimensional stable densities More circum-
stantial exposition of the theory of one-dimensional stable laws and
their applications can be found e.g. in [Lu] or [Zo]. Let us comment
only that the first term of the large distance asymptotics for stable
laws seemed first to appear in [Pol|, and the whole expansions was
obtained in [Fel]. The characteristic function of the general (up
to a shift) one-dimensional stable law with the index of stability
a€(0,2),a#1,is

exp{—oly|*e'E7 5"V} (1.1)

(see e.g. Appendix C), where the parameter v (which measures
the skewness of the distribution) satisfies the conditions |y| < «,
if0<a<l and |7y <2—a,if 1 < a < 2. Parameter ¢ > 0
is called the scale. For a = 1 only in symmetric case, i.e. for
v = 0, the characteristic function can be written in form (1.1). In
order to have unified formulas we exclude the non-symmetric stable
laws with the index of stability a = 1 from our exposition and will
always consider v = 0 whenever &« = 1. The probability density
corresponding to characteristic function (1.1) is

1 [t .
Siavra) = o [ explizy— oyl T dy. (12)
— o0

Due to the evident relations

S(-SC;O(,’}/,O') = S(.]?;Oé, _7,0-)7 (13>
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S(zia,v,0) =0~ V*S(zo ™ a,,1), (1.4)

it is enough to investigate the properties of the normalised density
S(z; a7y, 1) for positive values of z. Clearly for these x

1 oo > T
S(x;a,7,1) = ;Re/o exp{—izy — y“e'27} dy. (1.5)

It follows that all .S are infinitely differentiable and bounded

1
1S(2; 0,7y, 0)] < — (0 cos =)~ (1/a).
QT 2

Using a linear change of the variable in (1.5) yields for x > 0

1
T

S(z;a,,1) = Re/ exp{—i—aei%“’}e_iy dy. (1.6)
0

Proposition 1.1. For small x > 0 and any o € (0,2), the
function S(x;a,7,1) has the following asymptotic expansion

| ST+ ko) knly—a),
S(x;a,y,1) ~ — I; i sin ——— (—x)%.  (1.7)
Moreover, for a € (1,2) (resp. for a = 1), the series on the r.h.s.
of (1.7) is absolutely convergent for all x (resp. for x from a neigh-
bourhood of the origin) and its sum is equal to S(x;,y,1). The
asymptotic expansion can be differentiated infinitely many times.

Proof. Expanding the function e~**¥ in (1.5) in the power
series yields for S(x;«,7) the expression

1 ; . (—izy)* (wy)k+t
- iy /2 .
7TRe/o exp{—y~e™" (1 1y + ... + X +0(k 0 dy|

with |0] < 1. Since

/ Yo Lexp{— My} dy = o IATPeT(B/a), ReX >0
0
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(and these integrals are absolutely convergent for Re\ > 0), one
obtains

my(m + 1)}( i)™ F(m;t 1)+Rk+1l

S(z;a,v,1) = —Re Z exp{—z 500 "

with | |k+1
k+2 |z
R <T .
’ k+1‘ = ( o )(k?—f— 1)|

Therefore, we have got an asymptotic expansion for S. It is conve-
nient to rewrite this expansion in the form

S(zr 0, 1) ~ %Re =3 ()t (F];'i/‘f))! exp{~iG(Lk—k+1)}.
k=1

Using the formula I'(k/a) = I'(1 + k/a)a/k and taking the real
part yields (1.7). The statement about convergence follows from
the asymptotic formula for I'-function (Stirling formula), which
implies that the radius of convergence of series (1.7) is equal to
infinity, is finite, or is zero, respectively if a € (1,2), « = 1, or
a € (0,1).

We are going to discuss now the behaviour of stable densities
for large x.

Proposition 1.2 (Zolotarev’s identity). If z > 0 and o €
(3,1) or a € (1,2), then

S(z;o,y,1) =~ UF+)g <x o, L 1(7 +1)—1, 1) . (1.8)
"o’

Proposition 1.3. For any o € (0,2) and x — oo, the function
S(z;a,7y) has the following asymptotic expansion:

1 ooI‘l—}—koz " k:7r’y—a o
k=1

Moreover, for a« € (0,1) (resp. a = 1, v = 0), the series on
the r.h.s. of (1.9) is absolutely convergent for all finite x=% (resp.
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for x=% in a neighbourhood of the origin) and its sum is equal
to S(x;a, ). Asymptotic expansion (1.9) can be differentiated in-
finitely many times.

Proof of Propositions 1.2, 1.3. First let o € (0,1]. Due to the
Cauchy theorem, one can change the path of integration in (1.6)
to the negative imaginary axes, i.e.

1 —100 « - .
S(z;a,y) = %Re/o exp{—z—a6157}6_1y dy, (1.10)

because the magnitude of the integral along the arch | = {y =
re”'? ¢ € [0, Z]} does not exceed

/2 re T
/ rexp{—rsin¢ — — cos(ap — =)} do,
0 T 2

and tends to zero as r — oo, due to the assumptions on « and 7.
Changing now the variable y = ze~™/2 in (1.10) yields

[o.e] Za

S(z;a,7) = Re — 7:_m i exp{—z — x—ae_i%(w_a)}dz.

Expanding exp{ —;—Ze_i%(v_a)} in power series and evaluating the
standard integrals one gets

oo

S(ara) = Re— - S TERD (o i ¥ o)

which implies (1.9). As in the proof of Proposition 1.1, one sees
from the asymptotic formula for I'-function that the radius of con-
vergence of series (1.9) is equal to infinity for @ € (0,1) and is
finite non-vanishing for a = 1. Therefore, we have proved (1.9)
for a € (0,1]. Comparing formulas (1.9) for « € (1/2,1) and
(1.7) for a € (1,2) one gets Zolotarev’s identity (1.8). Using this
identity and asymptotic expansion (1.7) for o € (3, 1) one obtains
asymptotic formula (1.9) for o € (1,2). Surely one can easily jus-
tify asymptotic expansion (1.9) for o € (1,2) independently from
Zolotarev’s identity, see proof of Proposition 2.2 below.
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2. Asymptotic properties of finite dimensional stable laws

Here we generalise the results of the previous section to the
case of finite dimensional symmetric stable densities, and then de-
duce some estimates for its derivatives, which will be used in the
following sections.

Let us start with some bibliographical comments on the sub-
ject of this section. The results of Proposition 2.1 are rather trivial
but I am not aware whether they appeared somewhere. The results
of Proposition 2.2, 2.3 are partially known. Namely, the first term
of the large distance asymptotic expansion of stable laws with the
uniform spectral measure was obtained in general form in [BG], (see
also a different proof in [Benl]), though some particular cases were
known in physics essentially earlier, see e.g. [Cha]. Some generali-
sations of these results to the infinite dimensional situation can be
found in [Ben2]. On the other hand, the existence of an asymptotic
expansion in powers of |x\_1 was proved for more general Fourier
integrals in [Fed2]. In our Propositons 2.2, 2.3, we present explicit
formulas for asymptotic expansions of general finite dimensional
stable laws, also taking care of the estimates of the remainder,
which is of vital importance for our purposes. Further on we give
the asymptotic expansions and global estimates for the derivatives
of stable densities and for some relevant functions. Some estimates
for these functions follow from more general estimates obtained in
[Koch], but in [Koch] these functions are estimated in terms of
some rational expressions, and our estimates are given in terms of
the stable densities themselves, which bacomes possible when us-
ing the unimodality property of stable laws (see Proposition 2.4),
which could not be used in a more general situation considered in
[Koch].

The general symmetric stable density (up to a shift) has the
form

S(aionon) = o [ esl=obl® [ Gl i)} dp

1
(2m)
(2.1)

where the measure p on S% ! is called the spectral measure, and
where we have written explicitly a parameter o, the scale (which
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is normally included in p), having in mind the future applications
to stable motions, where o plays the role of the time.

We shall denote by p the unit vector in the direction of p,
i.e. p = p/|p|. Using for p spherical coordinates (0, ¢), 8 € [0, 7],
¢ € S92 with the main axis directed along = and then changing
the variable 0 to t = cos # yields

S(x;a,opn) = #/Oooduﬂ/_ll dt/Sd_ldgb

exp{—olp|” /Sd_l (7, 8)|* i(ds) } cos([pl ] t) pl (1 — 2) (=272,

(2.2)
Changing the variable of integration |p| to y = |p||z| one can write
it in the equivalent form

1 [ee) 1
S(z; o) = —(27r|x\)d/0 dy/_1 dt/Sdld¢

exploa e [ 1) tds) peos(yy™ (1= )92, (23

||

Proposition 2.1. If

Ci< [ 1wl utdn < € (2.4

for all p and some positive constants C; < Ca, then for small
x|/o e density as the asymptotic expansion
Ve the density S has th toti '

1 > (—1)k z| \**
Swaon) ~ o > @ (L) @9

k=0

ax(z) = /Oood|p| /11 at [ o

coxp{—lpl” [ 1) ulds) HpP O (1= )R (2)

with
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These coefficients satisfy the estimates

o (@+20)/a ar (7)o < o/ o7
s AT B L) =0

where Ag = 2, Ag_o for d > 2 denotes the area of the sphere S%2,
and I'(p), B(p, q) denote the Euler Gamma and Beta functions re-
spectively; in particular, if C1 = Cy = 1 (the case of the uniform
spectral measure), the coefficients aj, do not depend on T and

_ 2k +d 1 d-1
ar = « 1Ad—2F( o )B<k+§,T> . (28)

The modulus of each term in expansion (2.5) serves also as an
estimate of the remainder in this asymptotic representation, i.e.
for each m, S(x;a,on) equals

1 m 1 k 2k . _ 2m—+1
$S D (Y @) (
(2nol/a)d pors (2k)! ol/a (2m + 1)! \ g1/
(2.9)
with 16| < 1. Finally, if « > 1 (resp. « = 1), the series on

the r.h.s. of (2.5) is absolutely convergent for all |x| (resp. in a
neighbourhood of the origin) and equals S(x; o, o).

Proof. This is rather trivial and uses no new ideas as compared
with the one-dimensional case. Let first C; = Cy = 1. Expanding
the function cos(|p||z|) in (1.2) in the power series and integrating
in ¢, yields

Staiano) = 555 [yl [ at explolp®Y it (1) 002
k
nlpllel®™ | (plleit)m?
(;(_1) ami ¢ (2m—|—2)!>

with |#] < 1. Since

1
1 d-1
| =2y ad = B 5, 000,
. 27 2
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and
| v tewl-oy ) dy = a7le T8 ), Rep >0,
0

one can integrate in |p| and ¢ to obtain for S(z; «, o) the expression

k 2m
Ag_o )™ |z 2m +d 1 d-—1
(2m)daod/a Z (01/0‘ : o B{m+ 272

m=0

0 lz| \7"T f2m+2+d 3 d—1
r(tr=rq g o a2
+(2m+1)!(01/a> a mtg o)

with |§] < 1. Consequently one obtains the required expansion
with ay given in (2.8). The statement about the convergence of
the series for a > 1 follows from the Stirling formula for the I"
function and the well known expression of the function B in terms
of I'. The case of general y is more or less the same: one expands
cos(|p||z|t) in (2.2) in the power series and then changes the variable
of integration o'/|p| to |p| in each term. Assumption (2.4) ensures
firstly the existence of the integrals in (2.6) (in fact, only the left
part of (2.4) is necessarily for that) and secondly it allows us to
estimate ar(Z) by means of corresponding coefficients (2.8).

We shall consider now two approaches to the construction of
the asymptotic expansion of S in a more involved case, namely for
large distances. The first of them, will be applied only to the case of
the uniform spectral measure, but it gives explicit formulae for the
coefficients in terms of special functions. To explain this method,
let us recall first some facts on the Bessel and Whittaker functions
(see WW]). For any complex z that is not a negative real and any
real n > 1/2 the Bessel function J,,(z) and the Whittaker function
Wo.n(z) can be defined by the integral formulae

In(2) = nj/12/2 \/_/ )12 cos(2t) dt,
6—2/2 00
Won(z) = m/o [t(1+t/2)]" " 2et dt,
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where arg z is understood to take its principle value, i.e. |arg z| <
7. Furthermore, for these n and z these functions are connected
by the formula

+exp{—% (n + %) T} Wo,n(—2i2)],

which for real positive z implies

Jn(z) = 2Re| exp{%(n + %)W’L‘}Wovn(QiZ)}. (2.10)

1
2Tz

If n = m + 1/2 with nonnegative integer m, then Wy, can be
expressed in elementary functions

Won(s) = e=*/2(14 Tom /22 | (02 = /92 (0 = (3/2)°)

. 5,2 +...

Jr(n2 — (1/2)?)...(n* — (m — 1/2)2))

mlzm

! (2.11)

In particular, Wy 1/2(2) = e~%/2. More generally, for any n > 1/2
one has the following asymptotic expansion as z — oo, |argz| <
T — € with some ¢ > 0:

Voo o1 P 0= =

(2.12)

Proposition 2.2. Let the spectral measure p of a stable law be
uniform. If, in particular, (2.4) holds with C; = Cy = 1, we shall
denote S(z;a,op) by S(x;o,0). In that case, for |z|/o'/* = oo,
one has the asymptotic expansion

S(w: a,0) ~ m};%(mra)k (2.13)

+ ...
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with

. T % okt (d—
ar, = (~1)*H1 Ag 27 sin(S ka) / ERHATDRW, 4 (€) dE.
0

(2.14)
In particular, ay is positive for all d, and for odd dimensions d =
2m+3, m > 0,

arp = (=) Ag sin(gk‘a)f‘(m + 2 + ak)

me, (m+3)°—=(3)% ,, (m+3)* = (5)*)((m + %) — (5 s
e Tl 2 T BlmtaktDmtak) 2 I

((m+35)* = (5)%)-((m + 3)> — (m — 3)? ))
m!(m + ak 4+ 1)(m + ak)...(2 + ak) '

+o. (2.15)
Moreover, for a € (0,1) (resp. a = 1) this series is convergent for
all |z|~t (resp. in a meighbourhood of the origin) and its sum is
equal to S(x;a,0). Furthermore, as in the case of the expansion
of Proposition 2.1, each term in (2.13) serves also as an estimate
for the remainder, in the sense that the difference between S and
the sum of the (k — 1) terms of the expansion does not exceed in
magnitude the magnitude of the k-th term.

Proof. Due to (2.3), (2.4) with C; = Cy = 1 and the definition
of the Bessel functions,

Aaes
S(x;a’a):(%cliW/ 21/ 1F< SN 1<y>yd/2exp({2 1(;‘) ,a}dyl

The key point in the proof is to use (2.10) and rewrite the last
expression in the form

A ~©_d-1
S(x,a,a)—(QﬂdeRe/o I( 5 )

xWo 4 _,(2iy)(2y) V2 exp{—0 T }e(d Dmi/4 gy, (2.17)

Suppose now that o € (0,1]. From the asymptotic formula
(2.9) it follows that one can justify the change of the variable of
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the path of integration in (2.17) to the negative imaginary half line.
Taking this new path of integration and then changing the variable
of integration y = —i¢ yields

. Ao L d—1
S(x,a,a)—(QﬂdeRe 2/0 I'( 5 )

(63

W4 12020V exp{-o e de (29
Expanding the exponent under this integral in the power series
and taking the real part yields (2.13),(2.14). Estimating coeffi-
cients (2.14) using the asymptotic formula (2.12) and the fact that
212, 1 (2) is continuous for z > 0 (which follows from the def-
inition of W, ,, given above) one easily gets the convergence of the
series (2.13) and the estimate a; > 0. In the case of odd dimensions
one calculates coefficients (2.14) explicitly using (2.11).

Let a € (1,2). In this case one cannot rotate the contour
of integration in (2.17) through the whole angle 7/2, but one can
rotate it through the angle 7/(2«a). This amounts to the possibility
of making the change of the variable in (2.17) y = ze~*"/2® and
then considering z to be again real, which gives

S(z; o, 0) = @fj:f—;‘z)dz%e[/ooo r(%)vvog_l <2zexp{W})l

a + i(d— l)w—iw}dz]

x (22)4= /2 exp{ic PR ia

Using the Taylor formula for exp{ia%} yields

S(z;a,0) = @?f—;f)dReexp{Z—;(a(d —1)—=(d+1))}I (%)

> d-1) = (ioz%)
2z)7 2|1
></0 (2= +Z zok k!

9 (O.za)m—i—l
(m +1)! galm+1)

+ }WO,%_l [22 exp{m—a
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with |0] < 1. It implies the asymptotic expansion (2.13) with

' d—1
ap = Ag_oRe exp{%(a(d —1)—(d+1))}T (T) 9(d—1)/2;k

X/ Zak+(d—1)/2W07%_1 <22€Xp{%}) dz.
0

To simplify this expression, one makes here a new rotation of the
path of integration, which amounts to the change of the variable
£ = 2z exp{%} and again considering £ to be real. After
simple manipulations one obtains the same formula (2.14) as for
the case a € (0,1).

Consider now the general case.

Proposition 2.3. Let the spectral measure p of a stable law
satisfy the r.h.s inequality in (2.4) and moreover, let p has a smooth
density with respect to Lebesgue measure. Then for large |x|/o'/®
the density S(z; o, on) has an asymptotic expansion of type (2.13)
with some ay = ax(Z) depending continuously on «, p and T and
with a1 being positive.

Proof. Let € € (0,1/2) and let x(t) be a smooth even function
R — [0,1] that equals one (resp. zero) for |t| < 1 — 2¢ (resp. for
|t| > 1 — €). Denote

Gt 6) = gu(t, 6;0, ) = / (5, 5)|° u(ds).

Sd—1

Notice that g,, depends on Z because the choice of polar coordinates
(t,¢) for p depends on Z. The existence of a smooth density for u
implies that g, is differentiable with respect to t. Let

fi(t) = (A=) I2x(),  folt) = (1= )21 = x(1)),

and let us present density (2.3) as the sum S; + Sy with

_ 1 © y° d-1
SJ = W/O dy/l dt/Sd_l dgbeXp{_UWgu(t?¢)}Cos(yt)y f](t)l
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Expanding the exponent in the expression for S in the power series
leads straightforwardly to the asymptotic expansion

N | o \"
~ ST b (7) [ —— 2.1
& <2ﬂfoZ%kW“x)(mw) ’ (219)
where -
@) = (D" [ Rty @20
0
and

A =re [ [ e oo do.

Since f1(t) fg/'j(t, ¢)d¢ is a smooth function of ¢ with a compact
support, its Fourier transform Fj belongs to the Schwartz space
on R. Hence all coefficients (2.20) are well defined, and (2.19)
presents an asymptotic expansion. More precisely, in order to be
able to represent S; as the sum of k terms of this expansion with
the estimate of the remainder of the form O((o/|z|%)™*t!), it is
sufficient to assume the existence of [ > ka+d bounded derivatives
of the density of the measure pu.

Next, in the expression for S, the variable ¢ does not approach
zero, and consequently, to expand S one can use for each ¢, ¢ the
method used for expanding one-dimensional densities. Consider,
for instance , the case a < 1. Clearly

2 ol oy .
Sy = —Re/ d / dt/ d¢ exp{——— t’ e—lyt d—1 ¢ I
2= rle )y Y)Y e e on(t O™y (1)

For any ¢, ¢ one can rotate the contour of integration in y to the
negative imaginary axe. Changing then y to y = —iz yields

2 o0 1
Sy = —Re/ dy/ dt/ do
(27T|~”5Dd 0 1—2¢ gd—1

«

X exp{—%gu(t, gb)e*m”/Q}e*Zt(—iz)d*lfg (t).
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Expanding the first exponent in the power series and taking stan-
dard integrals over z yields the asymptotic expansion

1 &1, ()
with

1
cr(T) = 2Re / dt /S d¢(—gu<t,¢>)k(—i)df2<t>em’“/%<a’€+d>r<ak+d>,l
1—2e d—1

(2.22)
where again the modulus of each term serves also as an estimate to
the remainder. The sum of expansions (2.19) and (2.21) gives the
expansions for S. To prove the assertion it remains to show that
the first coefficient by + ¢ in this expansion vanishes. The simplest
way to see it is to refer to Proposition 2.2. Namely, due to the
construction, the first coefficient by + ¢ does not depend on the
spectral measure p, and due to Proposition 2.2, it vanishes when
the spectral measure is uniform. Hence, it vanishes for any pu. We
can also prove this directly. Let us prove it, for example, for the
case of an odd dimension d = 2m + 1. In that case, ¢y vanishes
(because the integral in (2.22) is purely imaginary in this case) and
we must show that

bo:/ Fo(y)y*™ dy
0

vanishes. But Fj is the Fourier transform of the function f;(t) =
(1 — ¢2)m=1y(t). Hence, by = f*™(0), which obviously vanishes.
The case of @ > 1 is considered similarly, only one should rotate the
contour of integration in the expression for Sy through the angle

7/(2a0), as in the proof of Proposition 2.2.

Proposition 2.4. For any K > 1 there exists C > 1 such that
Cz|=¢ < S(x; o, 0p) < Clz|~* whenever K~1 < |z|/ot* < K
uniformly for all spectral measures satisfying (2.4) and all « from
any compact subinterval of the interval (0, 2).

Proof. Due to the small distance and large distance asymp-
totics and the property of unimodality of symmetric stable laws
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(see Appendix F), it follows that the stable densities are always
(strictly) positive. On the other hand, it follows from (2.3) that
|2|S(z, o, op) is a continuous function of |z|/o'/®, g,, and 7.
Since on any compact set it achieves its minimal and maximal
values, which are both positive, the statement of the Proposition
readily follows.

In the following sections, we shall need also estimates for the
derivatives of stable densities with respect to x or o, and also for
more general relevant functions of the form

G (x5 0, o)
— i [ by es{=olpl [ (5.9l u(ds)e " dp
(27T)d R4 T gd—1 ’ ’
(2.23)
where the real parameter b is supposed to be such that b > —1,

b # 0, the measure v on S9~! may be not necessarily positive, but
having finite |v|, and

0t = [ 1Go)vlds)

The study of these functions can be carried out in the same way as
that of S(z; ., o). For instance, the function ¢, can be presented
in form (2.2) with the additional multiplier |p|®g, (p;b) under the
integral, which yields for small zo =/ (whenever inequalities (2.4)
hold) the asymptotic representation

, 1 S (-DF 2]V
o (@50, 0h) ~ oA kzzo o) @) (o—l/a) (2.24)

with a; satisfying the estimates

A 2k +d+b 1 d-—1 _ o
ale) < 22p (BEEED) (g ) ey sup|g<p,b,u>|.|
P

T o 6 2
(2.25)

In particular, if C; = Cy =1 and v = p,

2k +d+b 1 d-—1
ar =a YA, 5T (L) B (k+ -, —) )
« 2 2
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As in the case of expansion of S, the modulus of each term in
expansion (2.24) serves also as an estimate for the remainder.
Turning to the estimate of ¢ for large x, consider first the
case when g, (p;b) = g,(p;) = 1. For such ¢y, which we shall
denote for brevity ¢, = ¢p(x;a,0), one obtains representations
(2.16),(2.17) with the additional multiplier (y/|x|)” under the inte-
gral, and representation (2.18) with the multiplier (—i¢/|z|)® under
the integral. Consequently, in that case, for large |z|/o'/®, one ob-
tains for ¢ the asymptotic expansion similar to (2.13), namely

s a 2.2
¢b($,a,0) 2 | | |$|b E O|._'B| ( 6)
with

T > _
a = (—l)k—HAd_gQ_ak_l_bSln(i(ka—l-b))/ ¢ k+b+(d 1)/2W07%_1(£) dfl
0

(2.27)
Notice that ay # 0 in the expansion for ¢; unlike the case of ex-
pansion (2.13). In particular, for all

Ag—osin(mb/2) 1) /9

~Garyiatsgen J, €g@ aco
(2.28)

with w < |a1]/|ag|. For general u, v one uses the approach from

Proposition 2.3 to obtain the corresponding expansion for ¢. All

facts about ¢ that we shall need further are summarised in the

following statement.

op(x;0,0) =

Proposition 2.5. For any positive K there exists a positive
C' such that for all a from any compact subinterval of the interval
(0,2), all b from a compact subset of the set (—1,0) U (0,00), all
satisfying (2.4) and all uniformly bounded |v| one has

Go (50, 0p) < Co™ S (x50, 0p1) (2.29)

or

Gy, (23 0, 0) < Cla|* o~ S(w; 0, 0p) (2.30)

respectively for |x|o~"* < K or |z|o~* > K. In particular,

Gop (x50, 0p) < Co™ ' S(z;a, op),
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if @« > b and both |x| and o are bounded. Moreover, if additionally
v is non-negative and also satisfies (2.4), then

Gv (T, 0,00) = —%S(w; b,ov)(1+0(o|z| =)+ O(c|z|7?)) (2.31)

Furthermore,
8be,u . —b/a .
b (r;a,0m)| < C(1+ |logo|)o S(z;a,opm) (2.32)
or
astb,u . < C(1 1 1 a—b —IS .
oy (@ on)| < C(1+ [log ]| +[logo])|z|* o™ S(x; a, op)

(2.33)
respectively for |z|lo~1/* < K or |zlo~/* > K.

Proof. Comparing the asymptotic expansions of ¢ for small
and large x with the corresponding expansions for S one obtains
(2.29), (2.30) for small and large |z|o—'/*. For finite |z|o~/ these
estimates are equivalent and they follow from Proposition 2.4. To
estimate the derivative

0y (T3
®v, <6b o) G / |b/ log |p|+log | (p, v )|)y(dv>l
7T Rd

x exp{—olp|® / (B, 8) | p(ds)}e P dp,  (2.34)

or equivalently

0dp, (x; o au) / /
ob 27r R |$‘b gd—1 (P, v )’ (log y—log |z[+log |(p, v)[)v(dv)

coxp{=o s [ 1) ulds) e (2.35)
Sd—l

one does in the same way using also the well known integral

/oo xﬁ—l logwexp{—awo‘}dfn —_ a—QO,—ﬁ/Oé [F/(ﬂ/a) — F(B/a) loga]l
0
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(which follows from the trivial formula [, 2°~!log ze™" dx = F’(B)).I
Obb,v
d

For example, for small |z|o~/® one gets (from (2.34)) for a
representation of type (2.2) with the additional multiplier |p|®g, (p; b) (log |p|+}
log|(p,v)|). The term log |(p, )| is bounded from above and from
below, and therefore the corresponding term is estimated in the
same way as in the case of ¢ ,. In its turn, the term log |p| will
transform to (log|p| — a~!logo) after the change of the variable
o'/|p| to |p|, which gives the additional term with logo in (2.32).
For large |z|o '/ one deals with representation (2.35) in the same
way as in Proposition 3.2 to obtain (2.33).

To prove the important asymptotic equation (2.31) one must
show that the major (non-vanishing) term of the expansion of the
function ¢y, (x; a, o) as |z|o~1/* = 0o coincides (up to the mul-
tiplier —o) with the major term of the expansion of S(x;b,ov) as
|z|o~1/* — 0o. For the case of the uniform measures p, v, it follows
from (2.28),(2.13), (2.14). In order to see this in the general case,
one follows the line of the arguments of the proof of Proposition
2.3 and presents ¢y, in the form 1y + 12 with

vi = m/f e /_11 i, as

«

X exp{—a#gu(t, ?)} COS(yt)yb+d_1fj (t)gu(t, 8),

where f; are the same as in Proposition 2.3. The function v is
the rewritten in the form

2 o 1 oz )
Yo = —Re/ dy/ dt/ do exp{————g,(t, p)e /2 I
S C T L NN I S FTEU

xe #t (—iz)b+d_1 fa(t)g,(t, d).

One sees now directly that the first terms (corresponding to k = 1)
of the expansions of S; and S5 from Proposition 2.3 coincide (up to
the multiplier —o) with the zero terms (corresponding to k = 0) of
the corresponding expansions of ¥; and ¢- respectively, and thus
(2.31) follows.
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Similarly one can estimate the partial derivatives g—i. More-

over, since ¢, , coincides with —g—f and

aS Opp. (x5 o, o)

3g B op) =—0o 50

b=«

one obtains the estimates for the derivative of S with respect to o
and « from Proposition 2.5. Thus one obtains the following result.

Proposition 2.6. Suppose as usual that (2.4) holds. There
exists a constant C' such that for the derivative of S with respect to
o one has the asymptotic equation

oS 1

= (x; = —5(x; 1 —oY). 2.
(@) = —S(we,on)(1+ 0l ). (230)
and the global estimate

@) < 5w, (287

Moreover, for the derivatives of S with respect to x and o one has
the global estimates

oS

o (s < Cin(o ™ o S, (239)
and
0S
8—a(x;a,0u) < C(1+|logo|+logmax(1,|z|))S(z; a, op). (2.39)

These estimates are uniform for o from any compact subinterval
of the interval (0,2).

The results of Propositions 2.1, 2.3 can be easily generalised
to the case of non-symmetric stable laws. On the other hand,
the property of unimodality, which was crucial for Proposition 2.4
and the subsequent results, is not known for general stable laws.
However, it is known for general one-dimensional stable laws, see
Appendix F. Therefore, one obtains the following result.
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Proposition 2.7. The statements of Proposition 2.4 -2.6 hold
also for general one-dimensional stable densities S(x;,y,0) uni-
formly for |v| < o — € (resp. |y| < 2 — a — €) with any positive €
whenever a < 1 (resp. a>1).

As a corollary of the formulas of this Section, let us present
now some identities (which seem to be of independent interest)
expressing the stable densities in odd dinensions in terms of the
one-dimensional densities.

Proposition 2.8. Let

Sa(|z];a) =

oyt [ espl=ite) — =) dr

be the density of the d-dimensional stable law of the indexr o with
the uniform spectral measure, which obviously depends on |x| only.

Let S((jk)(|ac|; «) denote its k-th derivative with respect to |x|. Then

—1 ,
Sz(|z]; o) = m51(|1¢|»a),
A 1
Sallel ) = =gz (St laha) - -Sieki ).

and in general for each positive integer m

_ D™ Ao 2" 27T Lo (Lo o(m)
Som+3 = (2m)2m+2 [|x|m+181 —2!|$|—m+2 (m+§) —(5) Sy

I i ((m+ Ly (1)2> ((m—l— S (m - %)2) s;].l

(m + 1)l[z2m+1 2 2

Proof. To get this result, one can either compare the coeffi-
cients of the power expansions (for large |z|, if & < 1, and for small
|z|, if @ > 1) of the L.h.s. and the r.h.s. of these identities, or
one can use formulas (2.17), (2.11) to express the Lh.s. as the one-
dimensional Fourier transform of some elementary function and to
compare this function with the corresponding function of the r.h.s.

3. Transition probability density for stable jump-diffusions
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This section is devoted to the construction and asymptotic
properties of the transition probability densities (Green functions)
for stable processes with varying coefficients. In the case of a > 1,
the existence of the transition probability density for such a process
was first proved in a more general framework in [Koch]. For gen-
eral « it is proved in [Neg],[KN], but under the additional assump-
tion that the coefficients (functions A(x) and p(z)) are infinitely
smooth. The arguments of paper [Koch| are based on the theory
of hypersingular integrals developed essentially in [Saml],[Sam2]
(and based also on the regularisation procedure from [Las]), and
the arguments of papers [Neg], [KN] are based on the classical the-
ory of WDO with symbols S7 ; introduced by Hormander, and its
extension to the case of symbols with varying order. We prove the
existence of this density by a different method. The main new re-
sult is to provide local multiplicative asymptotics and global in x
both-sided estimates of this density for finite times, taking into ac-
count also the parameter h. For h = 1 these results were obtained
in [K11]. We need nontrivial dependence on h in the next chapter,
in order to be able to investigate the semiclassical asymptotics as
h — 0 of the Green functions constructed here. We use here stan-
dard notations of the theory of pseudo-differential equations that
are collected in Appendix D.

Let us recall that the solution ug(t,x;zo;h) to the Cauchy
problem

h% = &(z,—ihV)u, z R t>0, (3.1)

u(x)|t=0 = d(z — x0) (3.2)
is called the Green function (or the fundamental solution) of equa-

tion (3.1). If the function ® does not depend on z, the Green
function (if it exists) can be written explicitly

d (g —
UG(t733§ﬂU0;h):ug(t,x—xo;h):(zﬂh)—d/ exp] (p)t+l}1;(:v o)
Rd

(3.3)

because its h-Fourier transform obviously satisfies the equation
h(04/0t)(t, p) = ®(p)a(t, p) with initial condition @(0, p) = (27h) =42 exp{ —ipzo/h}.J]

To simplify the formulas, we restrict our consideration to the

case of processes with the uniform spectral measure (but with vary-

} dp,l



167

ing scale), noting that due to the general formulas of the previous
section, all results can be automatically generalised to the case of
general one-dimensional stable diffusions, namely to the case when
the skewness parameter v depends nontrivially on x with the only
restriction that if & < 1 (resp. a > 1), then |y(z)| < o — € (resp.
|7] < 2—a—¢) for all z and some positive €, and to the case of gen-
eral symmetric stable diffusions, having a varying spectral measure
p(x, ds) with the only restriction that it satisfies (2.4) uniformly for
all x (see details concerning general spectral measures in [K11]).

As it follows from the theory of stochastic processes (see. e.g.
[Ja] or Appendix C,D), the transition probability density for the
stable processes with varying scale G(z) > 0 and shift A(x) is the
Green function u$} for equation (3.1) with the symbol

O(z,p) = ipA(z) — G(x)]lpl|*- (3.4)

Due to (3.3), if G and A are constants, the solution to (3.1),
(3.2),(3.4) is equal to

_ ap 4 At —
alt =i G AL ) = (21 [ exp =R AZ 0]y g )
Rd

(3.5)
and therefore

U (t, 2—10, G, A, h) = un(t, x4+At—x0,G,0,h) = S(xo—At—2; 0, Gth* 1) |}
(3.6)

where the function S(x;a,0) was introduced in Proposition 2.2.

From (3.6) and the results of the previous sections we get directly

the following estimates for u and its derivatives in ¢ and x:

Proposition 3.1. For any B > 0, K > 0, there exists a
constant C' > 1 such that for

G<B, G'<B, |A|<B, (3.7)

the following estimates hold uniformly for a from any compact sub-
set of the interval (0,2):
(i) if |xg — At — x| < K (th®= )Y/, then

(th* ™)~ < ua(t,w — 203G, A h) < O(th®™) ™%, (3.8)

Ql=
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(ii) if |xg — At — x| > K (th®=1)Y/, then

the—! Cth*—!
<ug(t,r —z0: G, A, h) < ,
C‘xQ—At—x‘d+a _Ua( , L — X0; )— ‘xO_At_zch_a

(3.9)
(iii) for all t,x
8;;; (t,x xO;G,A,h)‘ < %ua(t,x —20;G,AR),  (3.10)
Oy, C
‘%(tvx - xOvGaAa h)‘ < Wua(tvx - xO;G7A7 h)a
, ; (3.11)
U
_ _ . < - _ . .
’ o (t,z xo,G,A,h)‘ < T _At_$|ua(t,ac x0; G, A, h)
(3.12)

Corollary. Ifa > 1 (resp. a < 1), for any pairs (G1, A1), (Ga, As)}}

satisfying (3.7)
Ua(t, T — Xo, Gl, Al, h) S Cua(t, T — X, GQ, A2, h) (313)

with some constant C' and all sufficiently small t/h (resp. h/t).
If Ay = Ay, the same holds for all h,t uniformly for a from any
compact subset of the open interval (0,2).

Naturally, one expects that for small times the Green function
of equation (3.1) with varying coefficients can be approximated by
the Green function (3.6) of the corresponding problem with con-
stant coefficients, i.e. by the function u, (t, 2 —xo; G(x0), A(zo), h).
This is in fact true. To prove this we first prepare some estimates
of the convolutions of u, with itself and relevant functions.

Remark. In future we shall often omit for brevity some of
the last arguments in the notation for u,, when it will not lead to
ambiguity.

Lemma 3.1. Let (3.7) holds. (i) If o > 1, then uniformly for
5 €10,1], t < h < hg with any hy and x

/min(& [1)ua (t,m; G(@o), Alo), h) dny = O((th®~1)"/®), (3.14)
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if A=0, this holds uniformly for t < tg,h < hg, 6 € [0,1];
(ii) if « <1, A=0, then

/min(é7 InNua(t,n; G(zo), A(xo), h) dn = O(th®*~t)  (3.14)

uniformly for § € (0,1), t < h < hg with any hg.

Proof. We shall consider A = 0 for brevity, because one sees
from the proof, that if & > 1 and t < h, the presence of A does not
change anything. We decompose our integral in the sum I; + I
corresponding to the decomposition of the domain of integration
in the union D; U Dy with

Dy = {n:|n| < @R}, Dy ={n:|n| > th*"HY}.

Then, due to (3.8), I; = O(1)(th®= 1)/, which is plainly of the
form O(th®~1) for « < 1 and t < h.
Next, if a > 1,

a— d/)/] a— > —Q a— «
L =0(t)h 1/D W:O(t)h 1/( 19|~ dn = O(1)(the~1)Y/ I

tha—l)l/a

If « < 1, we decompose Iy = I + I} decomposing Ds in the union
D!, U DY with

Dy={n: (th* Y)Y <|n| <1}, Dy ={n:|n|>1}.

We have

a— d77 a— (e} =
I; = O(H)he~! / eraT = Or! / 7= dln| = O(£)h I

a— d77 a— OO —l-a a—
i =onet [ —owmet [T el = oo |

which completes the proof.

Proposition 3.2. Under the same assumptions as in Lemma
3.1, one has

| talt=roa = Gl ) min. o)) 0 o). Ao))



170

< b(t~t min(0, |z —zo|) +A(T, h))ua (t, 2 —20; G(20), A(20)) (3.15)

with some b, where

a t-1 1
A(t,h) = {gﬁf " 10‘ -4 (3.16)

Proof. Again consider A = 0 for brevity. Consider separately
two domains of the values of x:

My = {z:Jo—wo| = (th* )Y}, Mp = {a: Jz—ao| < (th* ")/} ]}

First let x € M;. Then
1 a—1\1/a 1 a—1\1/a
|z — 20| 25((t—7)h ) +§(Th ).

We decompose the integral on the Lh.s. of (3.15) into the sum
I, + I corresponding to the partition of the domain of integration
in the union D; U Dy with

1 1
Dy ={lz =nl 2 glz —zol}, D2 ={lz —n| < glo —zol}.

In D1

1 1
2=l = o= wo| 2 (£ = TR,

and consequently

O(t—-7)h*t Ot—-71)h*t Ot-r1
U (t—7,2—0) = ’(x _ 77|)d+a - |a<: _ l‘0>|d+a - ( t )Ua(t,x—xo;G(l’g)).I

Hence

I = Mua(t, z—x0; G(x0)) / e IODUQ(T’ 1203 Glzo)) dn,l

t T
(3.17)
and due to Lemma 3.1, one has

O(t—r)

L=—=

Ue(t, x — x0, G(x0))A(T, h).
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Next, in Do,
3 1 1
2o ol 2 In - ol 2 gl — ol > ek,
and consequently there
. . T
min(d, [n—zo|)ua (T, n—x0; G(20)) = O(1) min(J, |x—x0|)?ua (t, z—x0; G(xo)).l
Hence
I, = O(t Y)Y min(1, |z — zo|)ua(t, z — 20; G(z0)).
Thus the required estimates are proved for x € M;. Next, let
x € My. Then uy(t, z—x0) is of the order (th®~ 1)~ Ift—7 > T,
one can estimate uq (t — 7,2 —n) by ((t — 7)h®~1)~%* which is of

the order (th®~1)~%/. Consequently, the integral on the Lh.s. of
(3.15) can be estimated by

(5. I —

01 ot =03 Ga)) [ 2L =20 s 7y — s Glae))
T

which is again of the order A(7, h)uy (t, x —xo; G(x0)). If 7 > t—,

one decomposes the integral in the sum I; + [ by making the

partition of the domain of integration in the union Dy U Do with

Dy = {|n—zo| < 2(th®" 1)}, Dy = {|n—zo| > 2(th*" 1)/}

In D; one estimates uy (7,7 — zo) by (th®1)Y/®, and obtains for
I the estimate A(t,h)u,. In Dy one has plainly that |n — x| >
(th®=1)1/* and therefore

O(t—r)
t

O(t—1)

tha—l(tha—l)—(d—i—a)/a — .

U (T, ac—xo),l

Uq, (t_7-7 1’—77) =

and one gets for I the estimate (3.17). The proof is complete.

Proposition 3.3. Under the assumptions of Lemma 3.1

/min(é, |z — n))ua(t — 7,2 —n; G(n), A(n))
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X (7)Y min(0, | — 20| )ua (T, n — 20; G(20), A(20)) dn
= O(1)A(7, h)un(t,z — zo; G(xg), A(z0)) (3.18)
uniformly for § € [0,1], where A(7,h) is from (3.16).

Proof. It is quite similar to the proof of the previous Propo-
sition. Consider again A = 0 and set M7, M5 as in the previous
Proposition. In M; one makes the same decomposition in domains
D1 and DQ. In D1

min (4, |[x—n|)ua(t—7,2—1; G(n)) = O(0)ua(t, x—x0; G(20))(t—7) /L .}

and consequently the integral on the Lh.s. of (3.18) has the form

O(D)ug(t, x—x0; G(xo))t ; T / min(9, n = xODUQ(t, n—x0; G(z0))

= O()A(7, h)u(t,x — z0; G(x0)).

In D5 one estimates the integral by

O(1) min(0, |x—x0|)ua(t,w—x0;G(a:0))% /min(é, |3:—77\)ua(t,93—77;G(77)),I

which gives nothing new. Similarly one analyses the case with
x € M5, where we omit the details.

We shall need also to carry out the convolution of u, with
itself. If A =0 and G(x) satisfies (3.7), or if A, G satisfy (3.7) and
t < h, then plainly

| talt = e = s G Al (7 = s Glao). Alwo)

< bua (t, x — wo; G(0), A(z0)) (3.19)

with some constant b, because of (3.13) and the semigroup identity
[ (e =~ 15 G Alwo)ua(rn — a0; Glaa), Afao)) d
R

= Uy (t, T — X, G(CUO); A(CCQ))
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for the Green function (3.5) of equation (3.1),(3.4) with constant
coefficients. It can be shown also directly, in the same way as
above (see e.g. Lemma 5.1 below). We shall show now that this
estimate can be expanded beyond the restriction t < h even for
non-vanishing A. This result can be used for the corresponding
generalisations of the main Theorem 3.1 below.

Proposition 3.4. Let A(x) and G(z) satisfy the assumptions
(3.7) for all x and let A(x) have a uniformly bounded derivative. If
o > 1, then (3.19) holds for all x,xo and small t < hle=1)/(a=1),

Proof. Due to the assumptions, one has

(t—7) < (= r)pe Ve

for all 7 € (0,¢]. To prove (3.19) we decompose the integral in the
Lh.s. of (3.19) in the sum I; + I of the integrals corresponding to
the decomposition of the domain of integration into two sets

My ={n:ln—2|<2B(t=7)}, Mz={n:[n—z|=2B(t-7)}
where the constant B is from estimate (3.7). In M;
D A7)~z = At )+ Ot )P

Therefore, making the shift of the variable of integration n +— & =
1N+ A(xo)T in the integral I; and using the semigroup identity yields
the estimate

I < ug(t,x —x0 + A(zo)t + (A(x) — A(zo))(t — 7) + O(t — 7)%).

If |z — 29| > K(t—7) with large enough K, then (A(x)— A(xzo))(t—
7)+O0(t—7)? < |x—1x0|/2 and the last expression can be estimated
by O(uq(t,x — o) due to Proposition 3.1. On the other hand, if
|z — x9| = O(t — 7), then the last expression is of the form

U (t,z + Ot — 7)%, 20; G(20), A(z0))

= ua(t, x4+ O((t — )RV 20; G(x0), A(wo)),

which again can be estimated by u,, (t, z —z¢) due to (3.8),(3.9). In
order to estimate I3, one notes that in My the magnitudes |n — z|,
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In— A(n)(t — 1) — x|, and |n — A(xo)(t — 7) — x| are of the same
order, and therefore in My

Ugy (t —T,T—1) G(n)’ A(n)v h) < CZUOL (t —T,T =1 G(l’o), A(Qfo), h)v

which completes the proof of the Proposition.
Now we can state the main result of this section.

Theorem 3.1. Let G(x), A(x) be functions on R such that
G~ Y(z) is uniformly bounded and G, A(x) have uniformly bounded
derivatives up to and including the order q, ¢ > 2. Suppose also
that A(z) =0 if « < 1. Then the Green function u$(t, z,zo, h) for
equation (3.1),(3.4) exists, is continuous and differentiable in t for
t > 0. For arbitrary hg > 0 and tg > 0 the following representation
holds uniformly fort <tg, t < h < hg:

ult(t, 2, z0, h) = ua(t,z — 20; G(10), A(0), h)

X (14 O(1) min(1, |z — z¢|) + O(tA(t, h))), (3.20)
and D! 5
UG _ Qa,
at (t,l',.ﬁl:(),h) - 8t (th .TO)

+O(t Mg (t, r — o) (min(1, |z — zo|) + O(tA(t, h)),  (3.21)

where A(t,h) is given in (3.16) and u,, is defined in (3.5),(3.6).
If a > 1 (respectively o < 1, ul¥ has continuous derivatives of all
orders | < q (respectively | < q— 1), and for these derivatives the
following representations hold:

Ot g,
ale (twra Zo, h) = W(th - :170)

+O((th VY uy (t, 2 — xo) (min(1, |z — xo|) + tA(L, h)). (3.22)

At last, if « > 1 and A = 0, then all this estimates holds for small
enough t without the restriction t < h.

Remark 1. Notice that in case @ > 1 (resp. « < 1 and
A = 0), a sufficient condition for the right hand side of (1.8) to
be well defined is the existence of the second (resp. only the first)
derivative of the function u. This is the reason for assuming g > 2
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in Theorem 3.1. Under weaker assumptions, for example if A, u
are only Holder continuous, one can still prove the convergence
of series (3.20) below defining the Green function. But in that
case one faces a quite non-trivial problem to define rigourously,
in what (generalised) sense equation (1.8) is actually satisfied by
the corresponding function uff. This can be done (see e.g. [Koch]
for the case a > 1), but we are not going to discuss this problem
here. Notice also that since du, /0t = O(t~1)u,, it follows that the
second term in (3.21) is actually smaller than the principle term.
The same remark concerns formula (3.22).

Remark 2. 1f t/h is not small, then more rough estimates may
be available, which one can obtain using Proposition 3.4.

Proof. The method is based on the Du Hamel formula as
in Sect 3.4. The function u, given by (3.14), (3.5) satisfies the
equation (as a function of (¢, x))

1
%(t,x, xo,h) = E(I)(SL’, —ihV)u — F(t,z,xo, h) (3.23)

with

1
F(t,,50,h) = 5 (B, ~ih¥)~ (0, ~ihV))ua (1,2, 70; o), Alro), h)I

exp

_ A(z) = Alzo) / ip {—G(wo)HpHo‘t + ip(x + Azo)t — o) ) de

(27h)d a h h
G(z) — G(xo) / Il —G(2o)|lpl|*t + ip(x + A(xo)t — o)
D e h hdp.
Equivalently,
Oug G(x) — G(xg) Qug

F(t,x,zo,h) = (A(x)—A(xg)) (t,z—x0)+

G(zo) ot (t’x_x°>’|
(3.24)

where by the assumptions of the Theorem, the first term is not

vanishing only for & > 1. Therefore, due to the Du Hamel principle,

if uft is the Green function for equation (3.1), (3.4), then

Or

Ue(t,x — ) = (u‘&t — .Fu‘zf)(t,a:,xo, h),
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where the integral operator F is defined, as in Sect. 3.4, by the
formula

t
(Fo)(t,z, &) = /0 o o(t—T,z,n)F(1,n,&)dndr = ¢ F. (3.25)

We use, as in the proof of Theorem 3.4.1, the special symbol ¢ ® F’
for the (convolution-type) integral in (3.25). Therefore,

uft = (1=F) lug = I+ F+F2+. D, Frug =u,@F®...QF.
(3.26)
Consequently, one needs to prove the convergence of this series and
the required estimate for its sum and its derivative in ¢. In fact,
though in previous arguments we presupposed the existence of the
Green function ug, one verifies directly that the sum (3.26) satisfies
equation (3.1) (whenever it converges together with its derivative).
From (3.10), (3.12) and the assumptions on G and A, it follows
from (3.24) that there exists a > 0 such that

|F'(t,z,x0,h)| < a(ua(t,x — x0) + (t,2 — x0)), (3.27)
where
a(t,x — x9) =t~ min(1, |z — xo|)]ua(t, 2 — x0o).

To make the following formulas shorter it is convenient to intro-
duce an additional notation. Namely, for any functions u(t, z, z¢),
v(t,z,m9) on Ry x RE x RY let

(w0 v)(t 7,2, 0) = / u(t — 7,2, n)o(r, 1, 20) dn
Rd

(if this integral exists, of course). Obviously, the operation ® in-
troduced earlier is connected with the operation o by the formula

(u®v)(t,x,x0):/0 (w0 v)(t, 7,2, 20) dr,

and moreover, formulas (3.15), (3.18), (3.19) can be rewritten now
in the following concise form:

(ug 0 @) (t, T, 2, 0) < c(A(T, h)ua(t, z, z0) + U(t,x,z0)), (3.15)
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((ta) o) (t, T, z,x0) < cA(T, h)uu(t, x, z0), (3.18")
(Ug © U (t, Ty 2, 0) < cug(t, z, x0) (3.19)

with some constant ¢ > 0 and all 0 < 7 <t < {y with an arbitrary
fixed tg. For the function v = u, + @ it follows directly that

(U’Oé © U) (ta T, T, 330) < C(A(Ta h)uoz (ta xz, 'CCO) + U(t7 L, IO))

and therefore (taking into account that ta < u,) also that

((tv) ov)(t, T, 2,20) < c(A(T, h)ua(t, x,z0) + tv(t, x, z0))
again with some constant ¢ > 0 (perhaps different from the previ-
ous one). Using these inequalities we are going now to prove the
convergence of series (3.20). The case a < 1 is simpler. Let us dis-
cuss it first. In that case A(t,h) = h®~1 and from above formulas
we obtain:

(g 0 ) < c(h* tug +v), [HR*+ )] ov < ch® tug.
with some ¢ > 0. Therefore, since |F| < av, one obtains

luq ® F| < act(h® tug +v), |[u®F® F|<dcth® tu,,

and generally (by trivial induction)

C(CLQCchafl)k
Kk + 1)!

(a262tho¢71)k‘

®(2k+1 a

luR FEER| <

t(h“—luaw)l

for all natural k. Therefore

2

u F®? +u® F + . Seazc Y,

uw®F 4 u @ FE . < ace® ' (h* Tug + v).

Consequently, series (3.26) is convergent in the required domain
uniformly outside any neighbourhood of the set {t = 0,z = z¢}
(Notice that if one divides each element of this series on uq, then the
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corresponding new series will converge uniformly for all x,xy and
t < min(tg, h).) Moreover, for its sum one gets the representation

uft = un (1 + O(tA(L h))) + (uq @ F)(1+ O(tA(t, h))), (3.28)

which clearly implies the required estimate.
The case a > 1 requires only a bit more elaborate calculations.
In that case one proves by induction that

1
u @ F®(2k)’ < W(B%A(t, h))kau

@ FEERD]| < #tB(BQtA(t, 1))VF (At h) e + v)
for all natural k£ and some constant B. Thus, we obtain the con-
vergence of series (3.26) for & > 1 and again the representation of
its sum in form (3.28).

Remark. Using a slight modification of Proposition 3.2, one
can obtain the estimate |F' ® F| = O(t“~!)u,, which can be used
to simplify the above given proof of the convergence of (3.20).

It remains to prove (3.21), (3.22).

It remains to prove (3.16), (3.17). The difficulty that arises
here is due to the observation that if one differentiates directly
the terms of series (3.26) and uses the estimates (3.10), (3.11),
one obtaines the expressions which are not defined (because 77!
is not an integrable function for small 7). To avoid this difficulty,
one needs to rearrange appropriately the variables of integration
in (3.25), before using the estimates for the derivatives. To begin
with, notice that due to (3.10), (3.11) and the assumption that
A =0 for a <1 one obtains that

O (1 0) = O ) (b, — 20) + (1, 2 — a0),

?9_5<t7 x, ) = O(tha_l)_l/o‘)(ua(t, x—xo)+u(t,z—1x0)), (3.29)

if G and A have bounded derivatives.
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Noticing that the convolution (3.25) after the change of the
variable 7 = st can be presented in the equivalent form

(6 F)(t,2,6) = t / O(t(L — 8,2, 0)F(ts,,€) dnds

one can now estimate the derivative of the second term in (3.26) in
the following way:

1
%(UO{ ® F)(ta z, 33'0) = / ua(t(l - S)’ T — n)F(tsa m, le()) dnds
0

Oug,

1
+t/0 [(1 - S)W(t(l —38),z —n)F(ts,n, xg)

Foua(t(L = 3), — ) O (15, m,20) s,

and all three terms of this expression are of the order O(t~1)(uq *
F)(t,z,x0). Similarly one estimates the derivatives of the other
terms in series (3.26), which gives (3.21).

Turning to (3.22) let us bound ourselves to the estimate of the
first derivative only, higher derivatives being estimated similarly.
The consideration of the case a > 1 is trivial, because in that
case 7~ /% is an integrable function for small 7, and consequently,
differentiating expansion (3.26) term by term and using estimate
(3.11) yields the required result straightforwardly. Suppose a < 1
(and A = 0). To estimate the derivative of the second term in
(3.26) let us rewrite it in the following form:

t/2
.Fua(t,il?,.fb'o) = (u®F)(t,x,a:o) = / Ua(t_7'733—77>F(7'7777$0) d77 dTI
0

t
+/ Ua(t — 7, F (1,2 —n,20) dn dT.
t/2
Now, differentiating with respect to z and using (3.11) and (3.29)
to estimate the first and the second term respectively, yields for the
magnitude of the derivative of Fu, the same estimate as for Fu,
itself but with an additional multuplier of the order O(th®~1)=1/).
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We are going to estimate similarly the derivative of the term F*u, (¢, z, zo )]
in (3.26), which equals

/ dT1-~di/ d7}1-~d77kua(75—71—m—7k7$—771)F(T1,771,772)«--F(Tk,77k,300),l
o Rkd

where we denoted by o; the simplex
op={m>0,...,7 >20:7 + .17 <t}

To this end, we make the partition of this simplex in the union
of the k + 1 domains D;, | = 0,...,k, (which clearly have disjoint
interiors) with Dy = 0/, and

Dy = {(11,...,7k) € 0t\Oyy2 : 1 =max{7;,j =1,....k}}, 1=1,.. k]

and then make a shift in the variables n to obtain F kg = .7:6“ +
woo + FF with FE(t, 2, z0) being equal to

/ dTl...di/kd dm...dnku(t—ﬁ—...—m,:c—m)F(Tl,m,ng)...F(Tk,nk,xo)I
Ut/2 RF
and with FF (¢, z,70) being equal to
/ dTl...di/ dm...dngu(t—m1—...— 7k, y1) F (11, 2—y1, 2—12)...
Dl Rkd

XF(r—1,2 —yi—1, 2 — y)F(m,2 — yi, my1) .- F(Th, Mk, To)
for [ = 1,...,k. Now, differentiating ]—"é“ with respect to x we use

estimate (3.11), and differentiating 7, [ = 1,...,k, we use (3.29)
for the derivative of F'(7;, 2 — y;,m4+1) and the estimate

l
S F (w02 =) = O()(ualt — &) + it~ €), 1<a—1
(3.29)
(actually we need only [ = 1 now) for the derivatives of other
multipliers. The estimate (3.29’) follows easily from (3.24). In this
way, one obtains (noticing also that 7, > ¢/(2k) in D;) for the
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derivative of the term F*u in (3.26) the same estimate as for F*u
itself, but with additional multiplier of the form

0(1)

tho—l ) Ve pk+ 1)
+ - @@z

thoz—l -1/ k
ey (M .

— 0(1)(tha—1)—1/ak1+1/a'l

As it was proved above, the terms F* are estimated by the ex-
pressions of the form O(1)(Cth®~1)k/(k!) with some constant C.
Multiplying these terms by k¢ with any fixed positive ¢ does not
spoil the convergence of the series, which implies the required esti-
mate for the derivative of uff. The proof of Theorem 3.1 is therefore
complete.

Remark. It follows from the theorem that if A(z) = 0 and
a > 1, the asymptotics of the u$¥ for small h and small ¢ are the
same. For the case of constant coefficients it follows directly from
(3.6). As also can be seen from (3.6), if & < 1, small h and small ¢
asymptotics are different already for constant coefficients.

Let us indicate shortly some consequences of this theorem re-
lated to the solutions of the Cauchy problem of equation (3.1).
As usual, we shall denote by C(R?) the Banach space of con-
tinuous bounded functions on R¢ with the sup-norm, by Co(R%)
we shall denote its closed subspace consisting of functions van-
ishing at infinity, and by C*(R9), k being a positive integer, we
denote the Banach space of continuous functions having bounded
derivatives up to and including the order k with the norm || f|| =
max; <, sup,, | f(2)].

For an arbitrary f € C(R?) and t > 0, let

(Fuf)@) = [ udn.or©de
Proposition 3.5. Suppose the assumptions of Theorem 3.1 are
satisfied, and let T' be an arbitrary positive number. Then

(i) (Ref)(x) tends to f(x) ast — O for each x and any f €
C(R?); moreover, if f € Co(R?), then R.f tends to f uniformly,
ast — 0;

(ii) if « > 1 (resp. o < 1), then Ry is a continuous operator
C(RY) s CYR?) with the norm of the order O(t=1/) for alll < q
(7’68]). [ < q— 1)7
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(iii) Ry, t € (0,T)], is a uniformly bounded family of operators
CY R — CHRY) for alll < q—1;

(iv) if f € C(RY) and t > 0, the function Rf(x) satisfies
equation (3.1);

(v) the Cauchy problem for equation (3.1) can have at most one
solution in the class of continuous functions belonging to Co(R?)
for each t; this solution is necessarily non-negative whenever the
initial function is non-negative.

Proof. (i) follows from representation (3.20) and the fact that
the same statement clearly holds, if one replaces uft with u, in
the definition of R,. (ii) follows again from (3.20) and estimate
(3.11) together with its trivial generaliations for higher derivatives.
To prove (iii), we rewrite the expression for R; in the following
equivalent form:

Rif(e) = | wd(too =)=y

and then use the estimates

I
a—uSGt(t,a:,a; —y) =0)uy(t,y), 1=1,..,q¢—1,

ox!
which follow from (3.20) and (3.29’). (iv) holds, because ug satis-
fies equation (1.8). (v) follows from a general fact on the positivity
of the solutions to pseudo-differential equations with a generator
satisfying the positive maximum principle (see e.g. [K11]).

Corollary. The Green function ut is everywhere non-negative,Jj
satisfies the semigroup identity (the Chapman-Kolmogorov equa-
tion) and [ug(t,z,n)dn =1 holds for all t, x € R In particu-
lar, the semigroup defined by equation (3.1) is a Feller semigroup,
which therefore corresponds to a certain Feller process.

The first two statements on uff follow directly from Propo-
sition 3.5 (actually from statements (iv),(v)). The last statement
can be deduced from it by means of a rather standard trick, see
[Koch], where it is proved in the case a > 1 (in general case it is
proved exactly in the same way, whenever the existence result of
Proposition 3.5 is established).
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Before formulating the next result, let us prove a simple Lemma. |}

Lemma 3.2. Let G(z) and A(x) satisfy the assumptions of
Theorem 3.1. Then

/ valt =i o). An) iy = 1=0((eh~ )0+ |
{lz—n|<(the=1)1/(A+e)}

/ walt =), AGn) dy = Of(ere 10+ |
{|lz—n|>(@the—1)1/A+a)}

Proof. The second estimate follows directly from (3.9),(3.13).
To prove the first inequality, notice that due to the mean-value
theorem and Proposition 2.6, one has

[ua(t,z —n;G(n), A(n) — ua(t,x — n; G(z), A(z))|
= (O(t) + O(|z — n))ua(t,x — n; G(x), A(z))
= O((th*~ )Y+, (¢, x — n; G(z), A(z))

for |z —n| < (th®=1)Y/ 4+ Since [ uq(t,x —n; u(x), A(z))dr =1
(because u,, is a probability density), it implies the first inequality
stated in the Lemma.

A
A

Theorem 3.2. Under the assumptions of Theorem 3.1, for
any hg there exists a constant K such that for all t < h < hy and
all z, xq, y

K_lua(t,x—xo,G(y),A(y),h) < usGt(t,x—.ro,h) < Kug(t,z—x0,G(y), A(y), h)l

Proof. Obviously it is enough to prove the statement for small
enough t, because then one can automatically expand this result to
all (finite) ¢ using the semigroup identities for u%’ and uff. More-
over, due to (3.13), it is enough to get the result for y = zy. Next,
the upper bound for u’ follows directly from (3.20). Due to (3.28),
in order to get the lower bound, it is enough to prove that

Ug + Ua @ F > €uy (3.30)

with some positive €. Notice first of all that due to the estimates
of u,, ® F' given above, (3.24) holds trivially for small |z — z¢| (and
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small t). Thus one needs to consider only the case of |x — xg| > ¢
with any positive fixed §. Next, the contribution in u, ® F' of the
first term in (3.24) is of the form O(t*)u,, and consequently in
proving (3.30)) only the second term of (3.24) must be taken into
account. Clearly, for any § > 0, the second term of (3.24) can be
presented in the form

O(1) min(d, |z — 20| )t~ ua(t,  — z0)

z)—G(zx Ug

AL (1= 0y - ) Gy (1, — o)

where O(1) is uniform with respect to § € (0,1). Due to Proposi-
tion 3.2, the contribution in u, ® F' of the first term in this expres-
sion has the order (O(d) + O(t“))u, and can be made smaller that
€U by choosing small enough 6 and ¢. Thus only the contribution
of the second term of the above expression is of interest (and only
for |x — zo| > 0). It follows from Propositions 2.2, 2.5 that for
|z — 29| > § with a given § and t — 0

+

Oug,
ot

(t, 2—10) = %ua(t,x—xo)(l—l—O(tha_l)) _

) (1+O(th°‘_1))l

|z — xo|dte

with a positive 7 (which equals actually to the coefficient of the
first term in expansion (2.10). Consequently, up to nonessential

terms,
t
Ug ®F:/ dT/dn
0

yh*~H(G(n) — G(x0))
| — xg|dte

g (1=, 2=n)(1=O5(|n—o|)

(1+0(Tha—1)).|

Now we decompose this integral into the sum I + I by decom-

posing the domain of integration with respect to 7 into the union
D1 U D2 with

Dy = {n:|n—a| = (th*~ ")V F} Dy = {n: [n—a| < (th* ")+ ]

¢ -1
O(th* 1
Ilz/ dT/ d?’] ( d—l—)a dto”
0 D, |z —=mnlTe |n — o

Clearly
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Representing D1 = D{UDY with D} = {n € Dy : |[x—n| > |zo—n|}
and DY = D1\ D] one has |t —n| > |xt—x¢|/2 in D}, and |n—x¢| >
|z — x0|/2 in DY. Therefore,

dy

Il = O(tha_l)ua(t,x — .TO)/ W

|y = (the—1)1/ (e

= O((th®HY A+ Yy (8, 2 — x0).

Consequently, the integral I; is small as compared with the first
term on the Lh.s. of (3.30). Turning to the estimate of I» notice
that due to the first estimate of Lemma 3.2 one can write

Iy = tf(x)(1 + O((th>~ 1)/t

* / dr / walt — 7.2 — 1 G(n), A)) (£ (n) — f(x)) dn

with
G(z) — G(z0)

f(n) =yp*"1 (1 = O5(|z — xo])) T

The second term in /s we estimate using the mean-value theorem
for function f, which gives for this term an estimate of the same
order as 1. It remains only the first term in the expression for Is.
It follows that up to nonessential terms

tyho=H(G(x) — G(x0))

Ug @ F = (1 —0Os(|x — x0])) p—

(1+0(1))

= (1= 0s(|z — zo])) (1 + O(2))
X[ug(t,x — x0,G(x), A(z), h) — un(t,z — x0, G(20), A(x0), h)].

Clearly, this expression when added to u,, (¢, t—zq, G(x), A(zo), h)
is not less than eu,(t,z — xo) with some e € (0,1) if ¢ is small
enough. The proof is therefore completed.

It is often useful to know that the solution to a Cauchy problem
preserves a certain rate of decay at infinity. We present now a result
of this kind for equation (3.1), (3.4), which we shall use also in the
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next Section. Let for > 0,e¢ > 0 the functions fg be defined on
R< by the formulas

fi@) = L+l ff (2) = fi(a/e) (3.31)

Proposition 3.6. Under the assumptions of Theorem 3.1
there exists a constant B such that

| o i) gt =0 dn < B (o —w0). (332
R

whenever t < h < e.

Proof. Obviously it is enough to prove the statement for zo =
0, and due to (3.20), with u, instead of uff. Furthermore, for
In| > %|z| one can estimate

e (M) < (L4 (J2]/2)°*) 7 <2947 (),

and therefore for o = 0, the integral in (3.31) over the set {|n| >
2|z|} does not exceed

/ walt,x — ;G A2 HFE () dy < 20042 (2).
’Rd

Hence, it remains to show that
| et n G < B @), (333
{Inl<zl=l}

Notice now that
< faelz) <1, (3.34)

)

N | —

S/l < 7 () < (e/lal)*, (3.35)

if |x| < € or |z| > e respectively. Consider now separately two
cases.

(i) If || < (th®~1)Y/, then in particular || < € and moreover,
one can estimate u, under the integral on the r.h.s. of (3.33) by
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C(the=1) =%« due to (3.8), and thus one gets to this integral the
estimate

o) amrpa oy g O VI

(thoz—l)—d/oz /{|77|§|33|} |77| a,e(ﬂ) |77| - (tho‘_l)d/o‘/o 1+ pita/d’
(3.36)

where we have changed the variable of integration by the formula

r = (In]/€)¢. Since the integral in (3.36) has the form O(1)(|z|/¢€)¢,

the whole expression (3.36) has the form

T d
ST o) = o0

where we have used (3.34).
(ii) If |z| > (th®~1)1/* one estimates u, using formula (3.9)
and thus one estimates the integral in (3.33) by

O(1)edtha—t Uzl/9® g 5.7
afdra T i (3.37)

If |2| < ¢, we estimate the integral in (3.37) by O(1)(|z|/€)? as in
case (i) and thus get to (3.37) the representation O(1) = O(1) ge(x)l

If |z| > €, we estimate the integral in (3.37) by O(1) and then using
(3.35) present (3.37) in the form

OMth* e fd (x),

which is again O(1)f2 . (z) due to the assumption t < h < e.

The same arguments prove the following generalisation, which
we shall use considering the stable-like processes in Sect. 5.

Proposition 3.7. Under the assumptions of Proposition 3.5,
for any B > 0 there exists a constant B such that fort < h <e

[0 5 0= 20) ) < B~ 0)

Let us note for conclusion that certain estimates for the tran-
sition probability densities of stable processes on compact Rieman-
nian manifolds can be found in [Mol].
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4. Stable jump-diffusions
combined with compound Poisson processes

Because of the well-known ”long-tail” property of the stable
densities one can’t expect the large deviation principle to hold for
stable processes, say, with small scale (or large distances). How-
ever, as will be shown in the next chapter, if one combines a stable
process with an appropriate compound Poisson process that "kills
the tails”, in other words, if one considers the so called truncated
stable processes, the large deviation principle can be obtained, as
well as more precise asymptotic expansions with respect to the
varying small scale. Having this in mind, we present here the nec-
essary generalisation of the result of the previous section. For the
process considered in this Section, not only the estimates but even
the existence of the transition probability density seems to be a
new result.

Theorem 4.1 Let in the pseudo-differential equation

h% = &(x, —ihV)u = @4(z, —ihV)u + &, (z, —ihV)u  (4.1)

the function ®4 be given by (3.4) or

2, (r,p) = ipA(z) ~ 5(G@)p,p) (42)

with positive matriz G(x) and uniformly bounded G,G~t, A, and

By an) = [ (€= 1)fG.0)de (43)
with an integrable function f such that

|f(2,6)] < afg(€), (4.4)

where B € (0.2), f& is defined in (3.31), and a is a constant. Then
the Green function ug for for the equation (4.1) exists, is contin-
uous and for small t, t/h, h has the representation

ue(t, @330, h) = ugi (t, x5 30, B) (14+0(t/h))+O(t)h " im(mg()i(g)—xo)/h)?l
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where uit is the Green function (3.20) of equation (3.1) with ® =
D,

Remark 1. Function (4.3) can be presented as the difference
of the two functions of the same form but with positive ”densities”
f, each of these functions presenting therefore the characteristic
function of a compound Poisson process, see e.g. Appendix C.
Thus in notations ®4, ®, the indices s and p stand respectively for
the stable and Poissonian parts of the VDO .

Remark 2. Notice that equation (4.1), (4.2) with a suitable
function f describes the truncated stable diffusions, i.e. such pro-
cesses, whose Lévy measure coincides with a stable measure in a
neighborhood of the origin and vanishes outside some ball. In the
case of permanent coefficients, the corresponding probability den-
sity was investigated in [Is]. Our Theorems 4.1, 4.2 generalise some
results from [Is] to the case of varying coefficients.

Proof. As the first approximation to the solution of (4.1),
(3.2) we take the Green function of the corresponding problem
with ®, = 0. Proceeding as in the proof of Theorem 3.1 we present
the exact Green function ug by series (3.30) with u$} instead of ug
and with

1
F(t,z,x9,h) = —Eq)p(x, —ihV)ug(t, z, xo, h)

1
Due to Proposition 3.7, F' = F; — I, with

aB aC
|F1<t,£L‘,:L‘0,h)| < Wfiin(a,ﬁ),h<x_l.0)7 |F2<t,117,l'0)| < TusGt(tvx7x0)I

with some constant C'. Consequently, using Proposition 3.7 one
gets

| Fudl| = [uft@(F1—F)| < atB*h= 471 f4 5)’h+at0h_luf§(t,x,xo).l

min(a,

for o < 2. In the case of @, of form (4.2) (i.e. in the case of a = 2)
to get the same estimate for Fufl one needs the estimate

ug’ ® f§ < B
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with some constant B, where udGZ. 5 1s the Green function of the
corresponding diffusion equation (equation (4.1) with &, = 0).

This estimate is trivial, if udGlf is replaced by the Green function
Ufree Of the corresponding equation with permanent coefficients,
and in general is then obtained using the well known fact that
u?;ff can be estimate by utrce (see e.g. [Dal], [Da2]).

Using induction and the trivial estimate

/ fe (e — ) fe (m)dn < €2 (), (47)

one estimates the other terms in series (3.26), which gives its con-
vergence and the required representation.

In order to get rid of fih in (4.5) we present the following
estimate.

Lemma 4.1. One has

th_(1+d)fih(a: —x0) = O(1) min(1, (|z — xol/h)d+o‘)ua(t, T — Tp).
(4.8)
Proof. Due to (3.8) and (3.34), if |z+A(z)t—xo| < (the~ 1)/« |}
the L.h.s. in (4.8) has the form

OW)h~ 14 (the MY ¥y, = O(t/h) 4 “u,.

Let (th® 1)/ < |z + A(x)t — xo|. Consider two cases. If |z —
A(zg)t — x9| = O(h), the Lh.s. in (4.8) has the form

t t ‘SC—.T()‘CH—O‘ |l‘—$0| d+a
0 <h1+d) =0 <h1+d tha—1 Ug = O 3 Ug-€qno(4.9)

due to (3.9),(3.34). If |x — x| > h, the Lh.s. in (4.8) has the form

t hd+o t hdta
0 (h1+d) ‘x _ xo‘d"'o‘ =0 (h1+d tha—l) Uo = O(ua)a
due to (3.9), (3.35). The Lemma is proved.

Proposition 4.1. If ®; is of form (3.4), the function ug(t, z, xo, h)j}
from (4.5) can be rewritten in the form

[1+0(t/h)+Q(t, h)+O(1) min(1, (|z—zo|/h) T, |z —20 )| ta (t, —20) J]
(4.10)
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Proof. Follows directly from Lemma 4.1 and Theorem 4.1.

The following result gives an alternative representation for the
Green function of equation (4.1). Let 0 < ¢ < ¢2 and let x(t,y) be
a smooth function on R4 X R4 > [0, 1] that vanishes (resp. equals
to one) for y > ¢y (resp. for y < ¢q).

Theorem 4.2. Under the assumptions of Proposition 4.1 the
Green function for equation (4.1) can be alternatively written in
forms (4.5), (4.10) but with

}dp.

(4.11)
or with to(t,x,xo, h) = x(t, |z — xo|)uo(t, z,z0,h) instead of ul.
Moreover, the localised function tg satisfies the Dirac initial con-
dition (3.2).

Proof. Let us show that

1 O(xp,p)t +ip(z — 2
UO(t,.’E,Zl’I(),h): (27Th)d \/,Rde { (O ) h ( O)

uo(t, @, x0, h) = (1+O(t/h))ua(t, x — x0) + O(th™ =) f§ (x — o)

(4.12)
with u, given by (3.5). To this end, we use the presentation of ®
in the sum &, + @, and expand the function exp{®,(xo,p)t} in the
power series. The first term in thus obtained series in (4.10) will
be just u,. Let us estimate the second term

n) [ (o0, o) exp{® 0, p)th ! +ip(a o)} dp.

" (4.13)
Due to (4.3), ®,(x0, hp) is the sum of the Fourier transform h_dfh(xo, p)l
of the function h=?f (o, —&/h) and a constant. Substituting a con-
stant instead of ®,(xo, hp) in (4.13) gives O(t/h)u,. Substituting
h=fy(x0,p) gives in (4.13) the inverse Fourier transform of the
product of the two functions, which is equal therefore to the convo-
lution of their inverse Fourier transforms: u, and h=%f(zo, —&/h)
(notice that f and f belong to the space Ly due to (4.4)). But this
convolution, due to (4.4), was estimated in Proposition 3.5, which
implies that this term of the sum in (4.13) can be estimated by
the second term in (4.12). Other terms of the expansion in (4.13)
are estimated in the same way, using also (4.7), which proves the
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convergence of the series and estimate (4.12). Due to Theorem
4.1 and formula (4.10), formula (4.12) implies the statement of the
Theorem for the function ug. Furthermore, since for |x — zq| > ¢,
Ug is of the same order as th—1—¢ fg n» One can use g instead of ug
without changing the estimates of the remainder in (4.5). At last,
function g satisfies (3.2), because on the one hand, u, satisfies
(3.2), and on the other hand

lim Ua(t,x —x9) =0
t—0 |m_m0|2t75+1/a ( )
for any § > 0, due to (3.9).
We are going now to get rid of the assumption of smallness of
time.

Proposition 4.2. Under the assumptions of Theorem 4.1, for
any hg there exists K such that fort < h < hg

ug < Kug, o < K(ug+ fl,), o < Kua.

Proof. Since we have these inequalities for small ¢/h we readily
obtain them for any finite ¢/h using the semigroup identity for ug
and the solutions of the equations with constant coefficients, and
Proposition 3.4.

One sees in particular that though the function (4.11) gives
an approximation for the Green function of equation (4.1) for any
fixed h > 0, it seems to be not a good candidate for the small h
asymptotics. As will be shown in the next chapter, in order to get
the uniform small ¢t and small A asymptotics one should modify
essentially the phase in integral (4.11).

5. Stable-like processes

Here we are going to generalise the results of Section 3 to the
case of the stable processes with the varying index of stability, i.e.
to the so called stable-like processes. For brevity we shall consider
A from (3.4) to be zeros. Thus we shall study the Green function
for equation (3.1) with the symbol ®(z,p) = —G(x)[p|*®, i.e the
equation

h% = —G(x)|| —ihV|*@u, zeRY t>0. (5.1)
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Throughout this section we suppose that a take values in some
fixed compact subinterval [ag, o] of the open interval (0,2) and
the scales G satisfy (3.7) with some fixed constant B.

Remark. Literally the same argument and results hold also in
the case when a smooth drift A(x) is present but ag > 1.

For brevity, we shall consider h = 1 in this section, noting
that the presence of h presents no new difficulties and can be dealt
with as in Section 3. It was proven in [KN] (see also some par-
ticular cases of this result in [Neg]) that if  and p are infinitely
smooth functions of x, the transition probability measures of stable-
like processes are absolutely continuous with respect to Lebesgue
measure, which implies the existence of a measurable densities for
these transition probabilities. The arguments of [Neg] and [KN]
are based on the far developed theory of ¥ DO with symbols hav-
ing a varying order. Here we obtain this result generalising the
arguments of our Section 3 under weaker assumptions of only first
order differentiability of u and «. In fact, one can easily generalise
the arguments to cover the case of only Holder continuous p and «.
Moreover, this approach which allows us to obtain local multiplica-
tive asymptotics and global estimates for these densities. Before
formulating the main result, let us prepare some estimates of the
convolution of the functions u,, with varying indices o generalising
the corresponding estimates from Section 3.

Lemma 5.1. (i) Uniformly for all x and small enough t, one
has

/ua(n)(t, z —n,G(n)) dn = O(1)t~ Newmeal/lowad) = (5.9)

(i) if additionally the function a(n) is Hélder continuous, i.e.
la(x) — a(y)| = O(|x — y|?) uniformly with some positive B3, then
uniformly for all x and all t < tg with any fized ty one has

[ a2 = n.Gn)) dn = 01, (5.3

Proof. Let |z —n| > ¢ with some fixed ¢ € (0,1]. Then
|z — | > tY/20) for all n, if t < ty with a small enough #o. It
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follows from (3.6), (3.10) that for such n

O(t O(t
ua(n)(t,z —n,G(n)) = = 77|(d1a(n) - |z — 7;|3+ad .

Since this function is integrable outside any neighbourhood of the
origin, it follows that the integral from the Lh.s. of (5.2) over the
set |z —n| > ¢ is bounded. Next, let /o < |lx—n| <c<1. Again
|z — n| >t/ in this set, and therefore

o) o)

o pfdtel) T o =gl Fan

U (77) (t7 T —, G(n))

Consequently, the integral over this set can be estimate in magni-
tude by the expression

> dy -1
Ot/ —— =0t " =0(1).
) [, e =0 (1)

At last one has

J o) (1,2, G(n) dn = O~/ [ a
{|I*77|§t1/a“} {|x*n\§t1/0"u}

which clearly has the form of the r.h.s. of (5.2), and therefore (5.2)
is proved. To prove (5.3) under assumption (ii) we need now to
consider only the integral over the set {|z — 5| < t'/®«}. Denote

ay(z,b) = max{a(y) : ly—z| < b}, ag(z,b) =min{a(y) : [y—z| < b}
(5.4)
Now, let us take b = b(t) = t'/* and let

M(x)={n: ti/e@b) < In—x| < tl/o‘“}. (5.5)

Then the integral on the L.h.s. of (5.3) over the set M (x) can be
estimated by

dn 00 dy )
(t) M(z) [T — nldTeu(@d) (t) oy yIF D) (t) (1)
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At last, the integral on the L.h.s. of (5.3) over the set {|n — z| <
t1/eu(®:8) can be estimated by

d(ay(z,b) — aq(x, b))
ay(x,b)ag(x,b)

O(tfd/ad(w,b))td/au(wab) — O(l) exp{— log t}

= O(1) exp{O(t?/*= log t} = O(1),
which completes the proof of Lemma 5.1.

Lemma 5.2. Under the assumptions of Lemma 5.1 (ii) one
has

/uoé(n) (t -7, —1, G(n))ua(mo)(Ta 1 — o, G(.’Eo)) dT]

= O(1)ua(z0)(t, 2 — 20, G(20)) + O(t)fgd(:v — xg)- (5.6)

Proof. 1) If |x — x¢| > ¢ with some fixed ¢ € (0, 1], either |z —
n| > |z—x0|/2 > ¢/2 and then the first multiplier under the integral
in (5.6) is estimated by O(t)|z — zo|~@~* = O(t)f2 (x — o), or
|n — zo| > |z — z0|/2 > ¢/2 and then the second multiplier under
the integral in (5.6) is estimated by O(t) f¢ (x — xo). Therefore, in
that case, due to Lemma 5.1, the integral on the Lh.s. of (5.6) has
the form O(t) f& (x — ).

2) Suppose now that ¢!/« < |z — 2| < ¢. Let us decompose
the integral from the Lh.s. of (5.6) in the sum I; + I3 decomposing
the domain of integration into the union Dy U Dy with Dy = {n :
|n — xo| > |x — 20|/2} and Dy being its complement. In D,

O(r)
Ua(xo)(7-7 1 — Zo, G(Zlfo)) = ’77 — $0’d+a(m0)

o(t
T e :L’o!(dla(mo) = Ot (aq) (& — 20, G(20)),

and therefore, due to Lemma 5.1, Iy = O(1)uq(z,)(t, T —x0, G(20)).
Next, in Dy

Ot — 1) o)
U (n) (t — T, —1), G(T/)) = |,CL‘ — 77|d+06(77) - |£L‘ _ xold-l,-au(xo,\w—xon
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_ O(t)
— |.:E — x0|d+a(wo)

|l‘ o x0|a(m0)—au(m0,|x—mo|)

= O(l)ua(mo)(t, x — x9, G(x0)) exp{O(|x — :co|5) log |z — xo|} =
O(1)uq(zy)(t, 2 — 0, G(20)).

Therefore, Iy = O(1)uqg(a,) (t, 2 — 20, G(20)) as well.

3) Analogously one considers now the case z € M(x() with
M (x) defined in (5.5) and b = b(t) being the same as in the proof
of Lemma 5.1. One obtains for the integral in this case the same
estimate O((1)Ua(x) (t: T — 20, G(20)).

4) Let |z — zg| < tY/@u(@0:b) Decompose our integral into the
sum [, + I3 decomposing the domain of integration into the union
D, U Dy with Dy = {n: |n — zo| > 2t/ and Dy being its
complement. In D; one has

ua(mo)(Tan_xO;G(wO)) = |n_x0|d+a(xo) - O(t)t (da(zo)) /e 0’b)l
_ d d a(z)
= Ot~ ¥ ®0)) ex — +1——}lot,
( ) exp{ a(zo)  aw(zo,b) aulz0,b)| 8 }

which is clearly of the order O(1)uq(a)(t,* — w0, G(70)). Conse-
quently, one obtains for I; the same estimate as in the case 2),
again using Lemma 5.1. Turning to I we distinguish two cases. If
T > t/2 we estimate the second multiplier under the integral by

O(l)T—d/a(azo) _ O(l)t—d/a(m) — O(1>uo¢(x0)(t7x — x9, G(x0)),

and if t —7 > t/2 we estimate the first multiplier under the integral
by

O(1)(t—7)~Y@a@ot) = O(1)t=¥ =) = O(1)uy (o) (t, x—20, G(20)) |

In both cases one obtains therefore the same estimate for the inte-
gral as in cases 2) and 3). The proof of the Lemma is completed.

Similarly one generalises the other estimates of Section 3 and
obtains the following results

Lemma 5.3. If the family o(x) satisfies the assumptions of
Lemma 5.1 (ii), the results of Lemma 3.1 and of Proposition 3.2,
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3.8 are still valid, if in all formulas one puts a(n) instead of the
constant .
We can give now the main result of this section.

Theorem 5.1. Let the functions a(x) and G(z) have uni-
formly bounded continuous derivatives. Then the Green function
udtl for equation (5.1) emists, is continuous and differentiable in t
fort > 0. Fort <ty with small enough tg

ugh(t, v, z0) = Ua(ao) (1, — Z0, G(0))

x[1 4+ O(1) min(1, (1 + |logt|)|x — xo|) + O(t*)] + O(t) gd(x —( 330;
5.7
with some w € (0,1).

Proof. We shall follow the arguments of the proof of Theorem
3.1. One finds readily that

8 a(xo -
Plalwo) _ O (2, =iV )Uqg(a0) (t, =10, G(70))—F (¢, 2, 0)—F(t, 7, xo),l

ot
(5.8)
where F' is the same as in Theorem 3.1, i.e. it is given by formula
(3.18) with a = a(zg), and
F = ¢a(20),6(x) (@—20; a(20), G (20)) — Pa(a),c(x) (T—T0; (w0), tG(w0)) ]
(5.9)
where the functions ¢ were defined in (2.23). Consider first the
case when |x — xp| < ¢ with some ¢ > 0. In that case, due to the
mean-value theorem, one has

8¢b,,u,(x0)

ob (:L‘ — 2o, a(:co), G(xO)t) )

F =0(]z — x0]) max

where b takes values between a(zo) and a(z). If |z —zq| < t1/*(@0),
one finds using (2.32) that

F = O(fa — o)t (1 + [log 7 1e@ el /ey,

= O(Jw — zo )t~ (1 + [log t|)tta(ay)-
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If t*(®0) < |z — 20| < ¢ with any ¢ > 0, one finds using (2.33) that
F = O(|z — zo|)t (1 4 |logt])|z — x0|a(x°)*o‘(:‘)ua(m0)

= O(|z — zo|)t (1 + | log t|)Ua(ao)- (5.10)

If |z — zo| > ¢, let us estimate each term in (5.6) separately using
(2.30) to obtain the estimate

|F(t, 2, xz0)| = O(t () (t, 2—20, G(2))+O(E™ )ty (2g) (£, T—0, G(x)),l
(5.11)
which is clearly of the order O(1)f¢ (x — x¢). Therefore one has

|F(t, 2, z0)| <t~ min(ay, ag|z—x0||log t))Ua(zy) (t, T—20; u(wo))+a3fgd (a:—aco)l

with some constants a1, as,as. By Lemma 5.3 |(uq @ F)(t,z,0)|
does not exceed

< a(min(1, |z—z0|| log t|)+t“)ta(zy) (t, 2—20, G(z0))+at fL (xz—x0) ]

Afterwards one finishes the proof in the same way as that of The-
orem 3.1 proving that formula (3.22) is still valid for ug.

Let us present a more rough version of formula (5.7). Namely,
estimating the first term on the r.h.s. of (5.7) separately for |z —
xo| < tP and for |x — x| > tP, one gets the following result.

Corollary 5.1. Under the assumptions of Theorem 5.1

ud(t, 2, 0) = ua(t, z — x0; u(x0)) (1 + O(t7)) + O(t*) f(z — ),
(5.12)
with any f < 1/(d+ a) and w <1 — B(d + «).
At last, we generalise the upper bound estimate from Theorem
3.2.
Theorem 5.2. Under the assumptions of Theorem 5.1 and
for any fixed ty, the Green function u‘gl(t,x,xo) does not exceed

the expression

K[Op (|r—z0])ta(u,) (t, 2—20, 1(20)) +(1=Op ) (|2 —20|) e, (t, 220, 1(z0) )i}
(5.13)
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uniformly for allt < ty, and x,xo, where~y and K are some positive
constants.

Proof. 1t follows from the proof of Theorem 5.1. In fact, due
to (3.22), one only needs to obtain the required estimate for u® F.
To this end one estimates F by (5.10) for |z — x| < ¢ = ¢” and by
(5.11) for |z — x| > c=1t7.

Notice for conclusion that the generalisations of Theorem 3.1
presented in Section 4 can be extended also to the case of the
processes with varying index «, e.g. to the case of a stable-like
jump-diffusion disturbed by a compound Poisson process. Finally,
the statement of the Corollary to Proposition 3.5 holds also for the
Green function u$t!, which one proves in the same way as in section

3.

6. Applications to the sample path properties
of stable jump-diffusions

Let X (t) (resp. X(t,x0)) be the Feller process starting at the
origin (resp. at x() and corresponding to the Feller semigroup de-
fined by equation (3.1), (3.4) with A = 1. The existence of the Feller
process corresponding to equations (3.1), (3.4), or more generally
to equations (4.1)-(4.3) is well known, the probabilistic proof being
first obtained in [Kom2]. Some particular cases and generalisaton
can be found e.g. in [Koml], [Ho], [Por], [PP]. Of course, the exis-
tence of such Feller process follows as well from the well-posedness
of the Cauchy problem for equation (3.1), (3.4), which follows in its
turn from the existence of the Green function constructed in previ-
ous sections (see Corollary to Proposition 3.5). In this section we
are going to show how the analytic results of the previous sections
can be used in studying the sample path properties of the Feller
process X, i.e. of a stable diffusion. We obtain first some estimates
for the distribution of maximal magnitude of stable jump-diffusion
X generalising partially the corresponding well known estimates
for stable processes (see e.g. [Bi]). Then we obtain the principle
of approximate scaling and the principle of approximate indepen-
dence of increments, and finally apply these results to the study of
the limsup behaviour of | X (¢)| as t — 0. For simplicity we have
reduced here the discussion to the study of the stable diffusions
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only (studied analytically in Section 3), and will not go into the
details of modifications needed to cover more general process of
Sections 4, 5. The investigations of the sample path properties of
the Feller-Courrége processes with pseudodifferential generators of
type (0.3) are becoming popular now, see e.g. [Schi] and references
therein for some recent results in this direction.

For any event B, by P(B) we shall denote the probability of B
with respect to the probability space on which X is defined. From
the general theory of Feller processes it follows (see e.g. [RY]) that
(1) one can choose a modification of X (¢, xo) with the cadlag prop-
erty, i.e. such that almost surely the trajectories X (¢, xg) are right
continuous and have left-hand limits, (ii) the natural filtration of
o-algebras corresponding to X () is right-continuous. We shall sup-
pose from now on that these conditions are satisfied. Let o € (0, 2)
(the case o = 2 is, on the one hand, well studied, and on the other
hand, it displays essentially different properties to o # 2). We sup-
pose throughout this section that the assumptions of Theorem 3.1
are satisfied. Consequently, the Green function uf(t,z,xq) con-
structed in Theorem 3.1 defines the transition probability density
(from x to ¢ in time ¢) for the process X. The connection between
the analytic language and the probabilistic language that we shall
use in this section can be expressed essentially by the formula

/ P(X(t,y) — y € dE)f(€) = / Wit y, €)F(€) de
A

A

for A Cc R%. Let

X*(t,xo) = sup{| X (s,x0) — xo| : s € [0,t]}, X*(t) = X*(¢,0).

Theorem 6.1. For any ty there exist positive constants C', K
such that for all t < tgy, o, and X > Kt/

C™HN™™ < P(X*(t,m0) > \) < CtA™™. (6.1)

Proof. Since we shall use the uniform estimates from The-
orem 3.2, it will be enough to consider only zy = 0 in (6.1).
Plainly P(X*(t) > A) > P(|X(t)| > A), and thus the left hand
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side inequality in (6.1) follows directly from Theorem 3.2. Turn-
ing to the proof of the right hand side inequality, denote by T,
the first time when the process X(t) leaves the ball B(a), i.e.
T, =inf{t > 0:|X(t)| > a}. Notice now that due to Theorem 3.2,

P([X(s) = w0l 2 A/2) = O(s)A™* = O(K™7)

uniformly for all g and s < t. Therefore, due to the homogeneity
and the strong Markov property, one has that

P(IX (@) > A/2) = P((X*(t) > A) N (| X ()] > A/2))
> /0 P(Tx € ds)P(|X(t — Tx, X (Ty)) — X (T))| < \/2)

>(1-0(K™)) /t P(T\€ds) > (1—-O(K *)P((X*(t) > \N).
0
It follows that
P((X*(t) > A) < (1 - O(K™%)P(|X(t)| > A/2),

which implies the r.h.s. inequality in (6.1), again due to Theorem
3.2.

Let us formulate now explicitly the main tools in the investiga-
tion of the sample path properties of stable diffusions that can be
used as substitutes to the scaling property and the independence of
increments, which constitute the main tools in studying the stable
Lévy motions (i.e. stable diffusions with constant coefficients).

Proposition 6.1. Local principle of approximate scaling.
There exists C such that fort <1 and all x,xg

C udt (1, wtt® ot/ ®) < ut(t, z,z0) < Cut(1, xt, zott/®).
(6.2)
Proof. 1t follows directly from Proposition 3.1, its corollary
and Theorem 3.2.
Remark. Practically it is more convenient to use the following
equivalent form of (6.2):

O ua (L, (& — o)t/ G(n), A(n)) < ug(t,z, o)
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< Cua(1, (z — zo)t"*, G(n), A(n)). (6.3)

which holds for all x, zg,n and t < t;.

Proposition 6.2. Local principle of approximate indepen-
dence of increments. For any tg there exists a constant C such that
if 0 <51 <t; <s9 <ty <tyg, My, Ms are any measurable sets in
R¢ and xq is any point in R, then

Cilp(X(tl,I()) — X(81,$0> € M1>P(X<t2,$()) — X(SQ,IL’o) c MQ)

S P((X(tl,flfo) — X(Sl,.’lfo) € Ml) N (X(tg,l’o) —X(Sg,ﬂ?o) c Mg))

< CP(X(tl,.CCo) —X(Sl,l'o) S Ml)P(X(tQ,.To) — X(SQ,JJQ) S Mg)
(6.4)

Proof. Consider for brevity only the case so = t1, the case
So > t1 being similar. Also by homogeneity one can set s; = 0
without the loss of generality. Then, due to Theorem 3.2 and the
Markov property, one has

/M P(X (1, 20) € dy) P(X (t2, 30) — X (11, 20) € M)

SCP(X(tQ—tl)GMg) X/ P(X(tl,l’o) Gdy),
My
which implies the r.h.s. inequality in (6.4), again due to Theorem
3.2. Similarly one obtains the L.h.s. inequality in (6.4).

As an example of the application of these general results, let
us prove now that the well known integral test (discovered first in
[Kh]) on the limsup behaviour of the stable processes is valid also
for stable diffusions.

Theorem 6.2. Let f : (0,00) — (0,00) be an increasing func-
tion. Then limsup,_,, of the function (| X (t)|/f(t)) is equal to O or

oo almost surely according as the integral fol f(t)=*dt converges or
diverges.

Proof. The proof generalises the arguments given in [Ber| for
the proof of the corresponding result for one-dimensional stable
Lévy motions. Suppose first that the integral converges. This
implies in particular that ¢/ = o(f(t)) as t — 0, which means



203

that f(t/2)t~'/* > K for t < t, with small enough ¢y, where K is
the constant from Theorem 6.1. Consequently, for every positive
integer n,

P(X*(27") > f27771) < C2 7 (f2 )

Since the series Y 27" (f(27"71))~® converges, the Borel-Cantelli
lemma yields X*(27") < f(27"~1) for all n large enough, almost
surely. It follows that X*(t) < f(¢) for all £ > 0 small enough,
almost surely (because, if n = n(t) denotes the maximal natural
number such that ¢ < 27" then X*(¢) < X*(27") < f(27"71) <
f(t)). Using the function ef instead of f in the above arguments
yields X*(t)/f(t) < e for any € and all small enough ¢ almost surely.
Consequently, lim;_,o(X™*(t)/f(t)) = 0, almost surely.

Now let the integral diverge. Let a > 0. For any integer n > 0
consider the event 4, = A} N B,, with

B, = {|X(27")| < a2/},
AL =X = X2 = fTY) F a2 )
Due to the local principle of approximate scaling,
CT'P(IX(1)] < a) < P(B,) < CP(|X(1)| < a)

for all n uniformly. Consequently, by the Markov property, homo-
geneity and again approximate scaling, one has

P(4;) 2 CT'P(IX(1)] < a) i P(lx(@2™™¢)—¢| > f(2—“+1)+a2—n/a)l

> CPP(IX(1) < ) P(X(1)] 2 272 f(27") + a)
> CP(IX(1)] < a)(2"/* f27" ) +a)~.

with some positive C. The sum ST27n(f(27 ) a2 @)
diverges, because it represents a Riemann sum for the integral of
the function

(f(t) +a(t/2)*)* > 2max(a2~ /%t~ f(£)~*)
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and consequently the sum ) P(A,,) is divergent. Notice now that
though the events A,, are not independent, the events A/ and A’
are "approximately independent” in the sense of Proposition 6.2,
if n # m. The same remark concerns the events B, and A,.
Therefore, if n # m,

P(A,NA,) <PA,NA,)=0Q1)P(A,)P(A])

= O(l)P(An)P(Am)P(Bn)_1P(Bm>_1 = O(l)P(An)P(Am)P(|X(1)| < a)—Z’I

and one can use the well known generalisation of the second Borel-
Cantelli lemma for dependent event (see e.g. [Sp]) to conclude that
limsup,_, (X (¢)/f(t)) > 1 with positive probability, and therefore
almost surely, due to the Blumenthal zero-one law (see e.g. [RY]).
Repeating the same arguments for the function e~ !f instead of
f one gets that limsup, (X (¢)/f(t)) = oo almost surely, which
completes the proof of the theorem.



Chapter 6. SEMICLASSICAL ASYMPTOTICS
FOR THE LOCALISED FELLER-COURREGE PROCESSES

1. Maslov’s tunnel equations and the Feller-Courrége processes

In Chapter 3 we have constructed the asymptotics sa h — 0
of the Green function for diffusion equation in form (3.1.9) for
almost all ¢, . Real function (3.1.9) is exponentially small as h — 0
for almost all ¢,z (where S(¢,z) # 0) and it satisfies "the large
deviation principle”:

lim hlogu(t,x,zp) = S(t,x, o)
h—0

is almost everywhere a positive finite function (one can consider
also S to be infinite in some points to include for instance degen-
erate non-regular diffusions, see e.g. Sect. 3.6). Natural question
arises, what is the class of differential or pseudo-differential equa-
tions of type (3.1.2) (see Appendix D for main notations of the
theory of WDFE) with real H, for which the Green function has the
small h asymptotics of form (3.1.9). Looking for the answer to this
question, V.P. Maslov gave in [M3] the following definition.

Definition. Continuous function H(z,p) on R x C? is called
a Hamiltonian of tunnel type, if it has the following properties

(i) H is smooth in x and holomorphic in p forp € C*\{Rep =
0},

(ii) for real p the Hamiltonian H(x,p) is real, the Lagrangian
p%—?(:z:,p) — H(z,p) is non-negative, and det %2721(:6,]9) #0,

(iii) for real p the function H(x,ip) and all its derivatives in
x and p increase at most polynomaially as x,p — 0o,

(iv) main tunnel condition is satisfied:

max ReH(x,p+1in) = H(z,p), p€ Rdap # 0.
nerRa

This definition was generalised to the case of systems of VDO
in [M3], where also many examples of important equations from
physics and probability theory satisfying these conditions were given.|j
Maslov conjectured that the asymptotic Green function of tunnel
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equations can be given by (3.1.9) and gave some heuristic argu-
ments in support of this hypothesis. In fact, one naturally comes
to the definition of tunnel equations if one considers first the equa-
tions with constant coefficients and tries to ensure the possibility
to come to formula (3.1.6) by carrying out the Fourier transform
method of obtaining the Green function for diffusion equation. Rig-
orously, the problem of describing the class of equation (3.1.2) with
asymptotic Green function of form (3.1.9) is open. In order to give
at least partial answer to this problem we are going first to re-
strict the class of tunnel equations approaching the question from
another point of view.

Notice that due to the construction of asymptotic formula
(3.1.9) for diffusion, the amplitude ¢(t,x,zo) there is everywhere
positive (whenever it is finite), because the Jacobian J(t, z, zo) con-
sidered along an extremal can change his sign only at a focal point
and there are no such points on a minimising extremal (see Chap-
ter 2). Therefore, the generalisation of the construction of Chapter
3 leads necessarily to positive asymptotics of the Green functions.
Therefore, natural candidates to the equations with an asymptotic
Green function of form (3.1.9) are the equations preserving positiv-
ity. But the equations with this property are well known. Essen-
tially they describe the evolutions of the Feller-Courrege processes
(or general jump-diffusions), see e.g. Appendix D. We conclude
that it is reasonable to look for the generators of Maslov’s tunnel
equations in the class of Lévy-Khintchine WDO with symbols of
type (D3). However, since for carrying out the WKB construction
for equation (D6),(D7), one needs the values of H(x,p) for real p
(or, equivalently, the values of the symbol ¥(z,p) = H(z, —ip) for
imaginary p), it is necessarily to restrict the class of symbols (D3) to
the case of the Lévy-Khintchine measures decreasing fast at infin-
ity. We shall consider here the simplest case of the Lévy-Khintchine
measures with a bounded support in R?. The class of symbols (D3)
(and corresponding PDO, evolutionary PDE (D1) and Hamilto-
nians (D6)) with the Lévy measures having a bounded support
will be called the localised Lévy-Khintchine symbols (V DO, YDE,
Hamiltonians). The corresponding semigroups and stochastic pro-
cesses will be called the localised Feller-Courrege semigroups and
processes.
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It turns out that the two approaches in the search of equa-
tions with the asymptotic Green functions of form (3.1.9) (tun-
nel condition that comes from the Fourier transform method and
the arguments concerning the conservation of positivity) lead to
close results, because as one readily verifies, the localised Lévy-
Kchinchine Hamiltonians of form (D6) are entire analytic func-
tions with respect to p and belong to the class of Maslov’s tunnel
Hamiltonians as defined above. On the other hand, under some ad-
ditional assumptions on the regularity of the boundary of the sup-
port of v(z, d§) (see Propositions 2.5.1, 2.5.2) the Lévy-Khintchine
Hamiltonians H (z,p) belong to the class of the Hamiltonians of
the exponential (or even uniform exponential) growth as defined
in Section 2.5 and one can use the theory from this Section to
construct the solutions of the boundary-value problem for such
Hamiltonians and thus to be able to carry out the construction
of the semi-classical approximation for the Green function of the
localised Lévy-Khintchine WDFE following the steps described in
Section 3.1.

It turns out however that the procedure of Chapter 3 can not
be successfully applied directly to such WDFE. Let us indicate,
where the problem lies. Substituting a function of form (3.1.6) in
equation (D6),(D7) and using the formulas of the commutation of
a WDO with an exponential function (see e.g. (D11), (D12)) one
finds similarly to the case of quadratic Hamiltonians that

h% — H(z,—hV)u = h*F(t,z; z0, h)

with some F', whenever S and ¢ satisfy the Hamilton-Jacobi and
the transport equations (3.1.11), (3.1.13) respectively. The results
of Section 2.5 ensure that the two-point function S(t,x,z() and
the amplitude (3.1.18) are smooth and well-defined in a sufficiently
large neighbourhood of xy. However, using the estimates for the
Jacobian from Section 2.5 one sees that the remainder F' is fast
increasing as t — 0 in such a way that already the first term in the
series (3.4.9) giving the representation of the exact Green function
may not exist. On the other hand, it follows directly from Theorem
5.4.2 that the WKB asymptotics of form (3.1.9) is not uniform for
small h and small ¢, simply because the behaviour of ug is different
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from (3.1.9) for small times ¢. By the way, the same thing happens
for non-regular degenerate diffusion from Section 3.6.

The aim of this chapter is to present a method of the justi-
fication of the asymptotics of form (3.1.9) for the Green function
of the localised Lévy-Khintchine YDFE for finite, "not very small”
times, more precisely, for ¢ € [0,%9] with some ¢y and any fixed
positive § < to. It will imply the global large deviation principle
for these Green function and the validity of representation (3.1.9)
almost everywhere. The main ingredient in this method is the con-
struction of the uniform small time and small h asymptotics that
differs from (3.1.9). This asymptotic formula is obtained by sewing
the formulas of type (5.4.11) and (3.1.9) and it turns to (3.1.9) for
any fixed t. We shall not try here to describe the most general class
of the localised Lévy measures in (D6) that allow to carry out this
construction but will give the full proof for the class of v(x, d§) cor-
responding to the localised stable processes (see e.g. Appendix C)
with the uniform spectral measure disturbed by a compound Pois-
son process, i.e. for the equations of form (5.4.1). More precisely,
we shall consider the equation

u w, 1 h u
=@ g [ (st h9 - o) - (e 50 veas]
(1.1)
with
v(z,d€) = (G(2)Oq(m) (IENIE[ ) + g(a,€)) dt, (1.2)
where the following assumptions are made:

(A1) A(x),G(z),a(x) are smooth functions such that G and a
are positive and |A(z)|, G(z), a(z), G~(z), a=!(z) are uniformly
bounded;

(A2) the nonnegative function g(z, ) depends smoothly on z,
is uniformly bounded and vanishes for || > a(x);

(A3) A(z) = 0 whenever a < 1.

Similarly to equation (1.1) one can treat the case of the stable
process of the index a = 2 (i.e. diffusion) disturbed by a compound
Poisson process, namely the equation of the form

O (A@), S i () T 4 /R (ulethe)=ulz)gle. ) dgl

2
(1.3)
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with a bounded nonnegative integrable function g having a finite
support with respect to the second argument.
The main result of this Chapter is the following.

Theorem 1.1. If hg and tg are small enough, then in the
domain h < hg, t € [0,tg] with any § > 0, the Green function
ug = ug(t,x,x9,h) of equation (1.1), (1.2) has the form

S(t,x,x0) w Q
2200y 4 o)) ofesp{— )]

with some ¢ > 0, Q > 0, w € (0,1), where S(t,z,xq) is the two-
point function corresponding to the Hamiltonian of equation (1.1)
and ¢ is the solution (1.18) of the corresponding transport equation,
and the last term in (1.4) is an integrable function of x.

This fact follows from more general result proven in Section
6.3. As a consequence, one obtains all global formulas of Section 3.5
for the stable jump-diffusion defined by equation (1.1), (1.2). Since
the whole construction is rather complicated, we devote a special
Section 6.2 to present first a rough small £ and small h asymptotics
of the Green function, which does not give the correct amplitude
for small h but captures only the correct logarithmic limit.

The idea to represent the uniform small time and small A
asymptotics for the Green functions of general tunnel equations
in the integral form of type (3.1) from Section 6.3 belongs to
V.P.Maslov, see his heuristic arguments in [M2]. Notice for conclu-
sion that one can try also to justify the asymptoics for a fundamen-
tal solution not in the pointwise sense, as above, but in the sense
of distribution. An approach to the construction and justification
of such "weak” semiclassical asymptotics for tunnel equation was
proposed in [Dan|, where the case of diffusion process perturbed
by a compound Poisson process was considered (under additional,
rather restrictive, assumptions).

(27Th)_d/260,6(‘x_xo‘)gb(tv xz, 517()) eXp{_

2. Rough local asymptotics and local large deviations

This section is devoted to the construction of a rough local
asymptotics (but uniform in small ¢ and h) to the Green function
of equation (1.1) under assumptions (A1)-(A3) that are supposed
to be satisfied throughout the Section.
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Equation (1.1) is of form (D6) with the Hamiltonian

H(x.p) = —(A(z).p) + /

R4

(e_(p’g) -1+ 1(p+,_§22> v(z,dg). (2.1)

Moreover, it is of form (5.4.1) and therefore it has a continuous
Green function due to theorem 5.4.1.

On the other hand, Hamiltonian (2.1) belongs to the class of
the Hamiltonians of the uniform exponential growth described in
Theorem 2.5.3 with the function a(x,p) from (2.5.19) not depend-
ing on p and being equal to a(z) from (1.2). Therefore, Theorems
2.5.1, 2.5.2 and Propositions 2.5.5-2.5.7 hold for H. We shall use
further the notations of Section 2.5. In particular, let ¢ be chosen
in such a way that the boundary value problem for the Hamiltonian
system with the Hamiltonian H is uniquely (in the sense of Theo-
rem 2.1 or Proposition 5.6) solvable for |z — 2| < 2¢ and t < .
Let z(t,v,xo) be the function defined in Theorem 2.5.2 and let

T — X
t

y(t, z, xo) = tz(t, ,X0)- (2.2)

This function is well defined and smooth for |x — zo| < 2¢. Let
X(t,y) be the smooth molyfier (as the function of the second vari-
able) of the form Xe2 from Lemma E1 with 0 < ¢1,¢2 < ¢. Then
the function

X(t7 |l' - IOD Zpy(t, X, xO) - H(Iou Zp>t
Urough (ta Z,Zo, h) = W R eXp{_ h }dp

(2.3)
or equivalently

_ ) ;

urough(ta Ly X0, h) = X(tzgfrh)fd) /7;‘1 exp{ (xo’p)t +fjpy(t, - xO) } dpl
(2.4)

with ®(x,p) = H(x,—ip) is a well defined smooth function for all

x and small enough t. The aim of this Section is to prove that

this function presents a uniform small ¢t and small h asymptotics to

the Green function ug of equation (1.1), (1.2). First of all, in the

next two propositions, we shall show that for small ¢ this function
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turns to the function ug’ from Section 5.3 that presents a small
time asymptotics for ug, and for small A it has the form (3.1.9)
with S being the two-point function of the variational problem
corresponding to the Hamiltonian (2.1).

We start with a simple lemma. Recall that the function u, (¢, z—|
x0; G, A, h) was defined in (5.3.5), (5.3.6). As in Chapter 3 we shall
often omit the last arguments in this function writing u. (¢, z — x¢)
for us (t, z — x0; G(x0), A(xo), h).

Lemma 2.1. Under the assumptions of Proposition 5.3.1
there exists a constant C such that

(i) for any y and |z + A(zg)t — zo| < (the~ 1)1/

U (t,x +y — 20) < Cug(t,x — x0)
(i) for any y and |z + A(xo)t — xo| > (th~ 1)1/

ua(tax +Y— ..'170)
Ue (t, x — )

_ d+a - d+a
< C’min( |z + A(zg)t — x| |z + A(z)t — x| ),I

@+ A(zo)t — z0 + y|#te’ (the—1)I+d/a

(iii) if y/|x — xo| is bounded, then for any x

ua(t,x+y—x0):ua(t,x—xo)(1+0( i )) (2.5)

|z — xo]

Proof. Statements (i) and (ii) follow directly from Proposition
5.3.1. To get (2.5) one writes

Oua

at, - :at7 -
U (t,x +y — 20) = un(t, x x0)+ax

(t,z+ 0y —x0)y

with some 6 € (0,1), then one uses (5.3.11),(5.3.12) to estimate
8;; (t, x+ 0y —xo) by means of us(t, x+ 0y —xp), and then uses the
cases (i),(ii) to estimate wuq (t, x+ 6y —xo) by means of u, (t, x — o),

which yields (2.5).

Proposition 2.1. For any hg > 0 there exists to > 0 such
that uniformly in the domain t < tg,h < hg,t/h < to/hg

u’r’ough(ta x,Zo, h) = X(t? |$ - ':COD
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X (14+0(t/h)+0(1) min(1, |z —zo]|, (Jz—x0|/h)¥T*))uli (t, 2 —x0, h).

(2.6)
In particular, Urough = O(uq), and the function urougn gives a lo-
cal multiplicative asymptotics to the Green function ug for small
t and t/h in the sense that urougn satisfies Dirac’s initial condi-
tions (5.5.2) and ug can be presented in form (5.4.10) with Urougn
instead of U .

Proof. If y(t,x,z9) = (x — z¢) in (2.5), then all statements
were proved in Theorem 5.4.2. But due to (2.5.16),

y(t,x,20) = (z = 20)(1 + O(|z — 20l)).

Consequently, using y(t,z,xg) instead of x — zp in (2.3) means
the shift in the argument of the function u’, which, due to (2.5),
amounts to the additional multiplier of form 1 4+ O(|z — z¢|) =
1+ O(c), which completes the proof of the Proposition.

For any real g, we shall denote max(0,g) by g*.

Proposition 2.2. Let either h/t be bounded or h(1+log™ m;—“')?’/]x—l

xo| and t/h be bounded. Let h = h/t or h = h(1+log™ @)/kﬁ—
xo| in the first or in the second case respectively. Then for small
enough t in the first case and for small enough t and h in the second
one

urough(tvx7x07h’> = X(t7 |x_x0|)u€$p (tvx7x07h’)(1+0(h)) (27)

rough
with
O2H —-1/2 S(t
Urngh (6T 20, h) = (2mht) /2 (det ap? (mﬁ)) exp{—w}y

rough
(2.8)
where p = p(t, x,x0) is the (obviously unique) solution of the equa-
tion

oH R 1
8_p(x07p(ta x, CC0)) = ;y(ta €, x())'

Moreover,

ﬁ(t,[l),.’]ﬂ‘o) :po(t,fll,aj‘o)‘i—O(‘l'—.I‘o‘), (29)
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where po(t,z,xg) denotes, as in Section 2.1, the initial momentum
on the trajectory of the Hamiltonian flow joining o and x in time
t.

Proof. To calculate the integral in (2.3) we shall use the
method of the saddle-point. Namely, one readily sees that the
phase

X(p,t,x,x0) = ipy(t, xz,xg) — H(xo,ip)t (2.10)

in (2.3) is an entire analytic function in p that has a unique imag-
inary saddle-point —ip(t, z, xg). Formula (2.9) for p follows from
(2.5.31). Let us shift the contour of integration in (2.3) by p, which
is possible due to the Cauchy theorem and Proposition C1 from
Appendix C. This amounts to writing p + ip instead of ip in (2.3).
Hence

X(t, |z — xo)) exp{—S(t’ x, a:o)}

Urough (t, x,Xo, h) = (27Th)d h

% / exp {_ (H(anﬁ) B H(x07ﬁ2_ Zp))t + Zpy(ta ZE,.CE()) dp,
R4

(2.11)
where we have used also the formula

S(tv €z, 370) = ﬁy(tv €z, 370) - H(.To,ﬁ)t, (212)

which is equivalent to (2.5.17).

To calculate the integral in (2.11) we apply Proposition B2
considering h as a small parameter. We omit the details concerning
a simpler case h <t and consider only the situation with t < h <
|z — 20| /(1 + log™ @) The assumptions (1)-(5) of Proposition
B2 are satisfied for the phase

$(p) = H@op) = Hlwo, p+ip))t + ipy(t, , 2o)
|.’L‘ — :L‘O|/(1 —+ 10g+ u_t—xol)S

(2.13)

of the Laplace integral (2.11), because on the one hand

t(1+ log+(\x — x0]/t))3 I
|z — xo] ’

ReS(p) = [ e (1—cos(p)w(ao. )
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and thus Re is positive everywhere except the origin where it
vanishes, and on the other hand ReX(p) — oo as |p| — oo, due
to Proposition C1. Moreover, from (1.2) it follows that for the
phase 3 one can takes the constant r from assumptions (6)-(7) of
Proposition B2 to be independent from p and z( (for instance, one
can take r = m/3maxa(z)) and such that

0%% -
RGW > C’ﬂl—klogu

2
; ) (2.14)

with some positive constant C7, because for |p| < r one has

1 0%
>
— 2 0p?

82
op?

(6—(1375) _14_@),/(3;7 d{),l

e~ P (1—cos(p, &))v(z, dé) 1+ &2

and the r.h.s. of this inequality was estimated in Theorem 2.5.3.
Since the amplitude of our Laplace integral is a constant, only the
first two terms in (B12) are relevant. Since the derivatives of 5
with respect to p are given in terms of the derivatives of H that
satisfy the assumption (i) of Definition 2.5.1 and due to (2.14) one
readily sees that the constant A from Proposition B1 is bounded in

our situation.. Therefore, d2(h) is also bounded. Similarly one gets
that 01(h) is also bounded for small ¢. It remains to compare d3(h)
with the principle term in (B13). Due to (2.14) and Proposition

C1, 03(h) does not exceed

r2C1 (1 4 log™ (Jz — zo|/t))?
eXp{‘ ;; }

[ o { ~olanll?tLx log* (|2 — wo1/1))" L

;L0|£L’—1'0|

Suppose log(|z — xo|/t) > 1 (the case of bounded |x — z¢|/t is
simpler and is omitted). Carrying out the integration yields

. , r2C1/h ‘SC—.’L‘OVLO d/o
w0 =ow (5=57) <t<1+1og+<|x—xo|/t>>3 |
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To complete the proof of the Proposition, we need to show that

9 —1/2
(27h) 433 (h) = O(h)(2wht)~/? (det%pi[(xo,p)) . (2.15)

Due to (2.9) and Theorem 2.5.3,

0*°H R _
a2 (z0,p) = O(|z — zo|)t 1. (2.16)

Hence, due the expression for d3, in order to prove (2.15) it is
enough to show that

( + )TQCl/QE( |.’E—1170| )d/a
|z — o t(1+log™ (|z — xo| /1))

_ (2mh Y2 e _ao Y2 2wk \Y?
— N\t t |z — x| ’

which holds obviously for small enough ho, because t /h is bounded.
Hence, formula (2.7) follows from Proposition B2 and the above
obtained estimates for d7, d, J3.

Since u, presents a multiplicative asymptotics for uyougn in
the domains {¢t < h, |z — xg| < h}, one sees that, roughly speaking,
the domain {max(¢,|x — zo|/|logt|) < h < |z — x| is the bound-
ary layer between the asymptotic representations u, and w;j; .
In this domain we know that u,ougn is bounded by u,, but this
estimate is too rough and will be improved later on. We turn now
to the estimate of the result of the substitution of function (2.4) in

equation (1.1), i.e. of the function

o 1

F(t,l’,il?o,h) = E—E

H(z,—hV)| Urough- (2.17)

Again we consider separately the cases of small h and small ¢.

Recall that ©; . denotes the characteristic function of the closed]
interval [b, ¢], i.e. Oy .(y) is equal to one (resp. to zero) for y € [b, c|
(resp. otherwise)
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Proposition 2.3. Under the assumptions of Proposition 2.2
for small t and h

exp |x — l‘0| 1Oz ol
F = 0(ufghg) |1+ . (2.18)

Proof. Using the formula of the commutation of a Lévy-
Khintchine Y DO with an exponential function, see Proposition
D2, yields

1 py(t, x, — H(zg,1p)t
F = ogin L (bt hyexp(- TR0 S0
(2.19)
with
0 0
fi= Altp) = it le — o)) (55 + G 5)

.0 . .0
= X<t7 |LL’ - 'TOD (Zpa_:l; - H($072p> + H(malpa_z(taxvx()))> )

fa= (e = ao)) [ viz,dg

2

< (ewtni [ 1=, 5% o+ shege. st 1) (it e |

_ O _(ox oH . 0y
fom =5 (55 S g ) ) + [ (o)

< (5%6) (oot [[0- 90,55 6w+ shre a5} 1) ewn(ito 226 |

1 2
=i [ ([ a-oisgie o)

2

1 .
coxp{-ti [ (=903 5% (+sn0), € ds) ol -ilp, S0 iz, ae) |

Ox2
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We make now the same shift of the contour of integration as in the
proof of Proposition 2.2 to find that (2.19) can be rewritten as

_(27r}11)dh eXp{_M}/7zd(f1+hf2+hf3+hf4)exp{—%}dpl
(2.20)

with f1, fa, f3, f4 being the same as above but with the argument
—ip + p instead of p and with 3(p) given by (2.13).

To estimate this integral we shall use Propositions B1, B2.
As in the proof of Proposition 2.2 let us consider only the case
t < h <|zx—xo|/|logt|, where h = h|logt|/|z—x¢|. Notice first that
since all f;, j = 1,...,4, increase as p — oo at most polynomially,
the estimate of the exponentially small remainder d(h) of form
(B13) is carried out exactly in the same way as in the proof of
Proposition 2.2. Hence we shall deal only with the remainder d;(h)
of form (B12) and shall consider r to be chosen as in the proof of
Proposition 2.2.

Let us begin with the contribution of f; in (2.20). The first

observation is that
fi(t,z,—ip(t,x, z¢)) = 0. (2.21)
In fact, from (2.2) and (2.5.32) it follows that
1
tL(xo, ;y(t,x, xg)) = S(t, z,x0).
Differentiating in ¢ yields

oS 1 [ Oy 1
O = Lan. o(t.00) + p ( Go0,2,00) = Fult0) )

Since the two-point function S satisfies the Hamilton-Jacobi equa-
tion, and moreover,

05 _ 0% _ oy
oxr  Ox _pﬁx’
it follows that
1 Oy 1, Oy
L(zo, - 9 _Z H(z,p2Yy) =
(o, 7ty(t,x,%)) +D5, tpy(t,fc,xo)+ (IIJ,pax) 0,
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which is equivalent to (2.21). Therefore, the main term in the
asymptotic formula (B11) for the Laplace integral (2.20) with the
amplitude f; vanishes. To estimate d;(h) we need the estimates of
fi(—ip + p) and its first two derivatives for small p. One has

ofr, _ oy _.oH oyoH oy
f  0°H oy . 0*H oy. oy’
= O o i)~ (2 R w6 +Zp>ax>(a—x) .

Due to (2.5.36), (2.5.37),

Oy _
ot

0%y

9y 9%y
Ox2

Offz—ao )1, o

= 14+0(|z—=z0|), = O(1+log™ M)I
(2.22)
It follows that the last term in the above expressions for the deriva-
tives of f; give the principle contribution, which is of the or-
der O(|z — zo|/t)'TOUz=20l) (up to an additive constant). Con-
sequently, all three coefficients Fy, Fy, F» from formula (B12) have
the same order, and therefore, 51(5) as well. Hence, using also
Proposition 2.2, one concludes that the term in (2.20) containing
f1 contributes to the first term in (2.18).
To estimate the contributions of other terms it is convenient
to take into consideration only the real part (2.16) of the phase,
to estimate the magnitude of fs, f3, f4 at —ip 4+ p for small p, and

then apply Proposition B1. Due to (2.22), one has

| exp{—((p + ip), %S)H = O(exp{a(z)[p|(1 + O(|z — xo]))})

1+0(|Jz—=0])
. (2.23)

r — Xo
t

_on) <1 +

Next,

24,

o)
Wyg(az + shg)‘ = O(h) (1 +log™

hp;

)2 — O(jz—o)) 1og|
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is bounded. Writing down

1 2,,.
explhi (1 [ (1= 955+ she) dse. )} -1

1 82 .
= ht (pj/o (1—8) aIij (~T+Sh§)d857£>

2

exp{Ohi (pj /O 1o %f;’ (z + she) ds§,§)}. (2.24)

one has

which again contributes to the first term in (2.18). The terms with
f3, f4 do not give anything new.

Proposition 2.4. Let t/h be bounded. If o > 1, then

Falt, @, —ipp)| = O(1) (1 T logt |Em %0

a"t-1
— t
F=0(uy)[1+ Iz tx0| + (E) | log t|

ht h

Ifa<1,leté =(1—a)’a"(2—a)! and 63 be any number such
that

|o — xo)? [t —l/a
+Oupa-1y1/0 (|2 — T0|) = | = | log t|]. (2.25)

_;Ellfi_ < 0y < ___;L___
a-—a) "7 T a-a)

Then
|z — 2o

F = 0O(uq)[1+ |logt|

lo — 20| [t ~l/a .
+@(tha—1)1/a,t52h—51 (|5E—$0|)T h | log t|+© 5,51 (|7 —T0] ) }
(2.25)

Proof. We use again formula (2.19). Let H = Hs; + H), be
the decomposition of H in the stable and Poissonian parts as in
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Theorem 4.1, i.e. Hg(z,—ip) = P4(x,p) is given by (5.3.4) and
H,(z,—ip) = ®,(x,p) is given by (5.4.3). It is enough to consider
the phase in integral (2.19) to be simply ip(x — ) — Hs (o, ip)t,
because the use of the exact phase (2.12) will give the result that
differs by a bounded multiplier (that one shows as in the proof
of Proposition 2.1), which is not essential. Thus, rewriting also
everything in terms of the symbol ®(z,p) = H(z, —ip) we present
the r.h.s. of (2.19) in the form

(;Zf;;d Ad(%+f2+f3+f4)(t, z, —p) exp{ P, (20, p)t J}Z ip(x — xo) Vap.
(2.26)

Consider first the contribution of the term with the amplitude f;.
Let us rewrite this function in the form

fl(t;xa _p) = —ip%—l—(@s(az,p)—@s(JJo,p))-l-((I)s(x,p%)—@s(az,p))l
+((I)P($7p) - q)P(ajOap)) + (q)p(x’pg_i) - q)p(.%’,p)). (2'27)

We claim that the contribution of this term can be estimated by
the expression on the r.h.s. of (5.3.27). Due to (2.22) one sees
directly that it is the case for the contribution of the first term in
(2.27). The contribution of the second term in (2.27) has the form

Oua

Oug,
o —(t,z — xo,h)|, (2.28)

O(|z — wol) g

(t,x — o) +
which is estimated exactly as (5.3.24) and is of form (5.3.27). Next,
due to (2.23) and (5.3.4), the third term in (2.27) can be presented

as O(|(z — x9)|)®s(x, p), which again has form (2.28). To estimate
the contribution of the fourth term in (2.27) we write

®,(x,p) — Pp(x0,p) = %(mo + 0(x — z9),p)(x — x0).

. oD .
Since —-* has the same form as @), i.e.

0P : 0
T2 = [ - nF @i
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with [ 2L = O(£4(€)) (actually 9 (x, €) vanishes for [¢] > a(z)), we
deal with the contribution of this term as in the proof of Theorem
5.4.2 to get the estimate for it of the form

O(Jz — zo|) (At + t ™ Hua(t, z, 20) = O(|z — 20| /t)un(t, z, z0),

which again gives nothing new sa compared with (2.28).

Consider the last term in (2.27). It is convenient to decompose
the integral (5.4.3) defining ®,, into two integrals over |£| < a(x)
and |[£| > a(xz). The first integral is differentiable in p and the
corresponding difference is estimated as the fourth term in (2.27).
In the second integral f(z,¢) = |£]~(@*®) and the corresponding
term is estimated readily.

Consider now the contribution of the term with f in (2.26).
To begin with, consider the case when h < €|logt|~! with small
positive €. Introducing the function

1 9.
w(z,&); = {g%} '—|—h/0 (1—23) (8852‘7 (x+sh§)£,§) ds
J

and using (2.24) we can present the contribution of the term with
f2 in the form

Ozt |32t~ + (e, I (o).

Due to our assumption on h, w(z,£) = £(1+O(|x —xo]) + O(h|E|?),
which means that for small enough ¢, one can make the change of
the variable of integration in the previous integral £ — n = w(z, &)
to write the contribution of the term with f5 in the form

O(h)|logt| / '%(t, r —xo+ hf)‘ €)%v(, dE). (2.29)

First let |z — 20| < 2(th®™1)Y/®. Present expression (2.29) as the
sum of two terms Iy + I> corresponding to the decomposition of
the domain of integration over £ in the union of the sets

My = {&: [w—mo+hg| < 4@h* ™M)}, My = {¢: lw—zo+h€| > 4(th*™ 1)/} ]
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In the first integral we estimate

O O(1) 0(1)
E(t, r — Xo + hg)‘ = Wua(t, x—$0+h§) = Wua(t, :L’—l’o).
Therefore
O(h)|logt| / 1—
I = ————u,(t,x — x &P d|E
1 (the=1)1/a ( 0) (hlE|<6(tha—1)1/a} €] [3

and consequently

(a™'=1)
t
L = (E) |logt|O(ug’), I = |logt|O(uq) (2.30)

respectively for o > 1 or @ < 1. In the second integral Iy we
estimate |x — z¢ + h&| > h|€|/2 and thus

Oug, 01 _0(1)
e (x —x0 + hi)‘ =Tt hf\ua(x —xo+ h§) = e Ug ().
Consequently
o1
Iy = O(ug’)| log ] €17 df¢].
(t/h)/

Hence, I5 is the same as (2.30).

Let 2(th® 1)/ < |z — 20| = O(h). Let us decompose expres-
sion (2.29) into the sum I; 4 I2 of two terms corresponding to the
decomposition of the domain of integration over £ in the union of
the sets My = {h|¢| < |x — x0|/2} and My = {h|¢| > |z — z0|/2}.
The first term is

O(h)|logt lo=eol/2h
O vt —wo) [ el ale
0

T

x—x o
— (’ ; 0’) |log t|O(un(t, z — x0)),
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which is easily seen to be again of form (2.30), due to the as-
sumptions on x. To estimate the second term one notes that for

hlgl = | — xol/2

> hed(hé)
|z — xo|dte’
(2.31)

r — Xo

h

d+a—2
|5|2v<w,d£>s( h ) dé =

| — xo]

and therefore one can estimate this second term by

I, = O(]logt|) t REEEh " / (z—z0+n)d
2= 08 h h |z — zo|dte feddmrom A
—1/a 2
B t T — g he
= O(]logt|) <E> 3 |z — ao|dte
-1/ 2
t T —x
— (E) %Hogt]O(ua(t,x—wo))- (2.32)

Now let |x — z¢| > 2a(x)h. Then for all |£| < a(z)

LT U (t, T — 9 + hE)
o — <
O (tax m0+h£)|— |£U—x0+h§|
Ue(t, T — x0) 1
=0(1)————= =0(h™ Huu(t,z — xg).

|z — x|

Therefore, one can estimate expression (2.29) by |logt|O(u%’),
which does not give anything new.

Let us suppose now that h > ¢|logt|™!, i.e. t is exponen-
tially small with respect to h. Integral over the range of £ (in
the expression for the contribution of the term with f5) such that
h|¢é] < €|logt|~! with small enough e can be obviously estimated
in the same way as in the previous case. So, one needs to consider
the integral only over the domain

€

o < €1 < a@)}

D~
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with a sufficiently small €. To estimate this integral consider both
terms in formula for fy from (2.19) separately. The contribution of
the first term can be written sa

h_l / urough(t7 T+ h'ga Z0o, h) V(*T; d£)7
D
and is the same to estimate
D [+ e — o, by o, d) (2.33)
D

The estimate of the contribution of the second term is reduced
plainly to the estimate of the same integral. In D

O(1)d
v(x,dE) = % = O(h|logt))¥Td¢ = O(h®|log t|“Td(he).

Hence, integral (2.33) can be estimated by
O(h*Y)|log ¢4+ /ug(t,x 1 — w0, h) dy = O(h* )| Tog ¢+

If |z — 20| < (th®~1)1/*) this is estimated by u%’ (because t is
exponentially small with respect to h). If |z — x| > (th®~1)l/e,
the last expression can be written as

|z — x0|d+°‘t_1| logt|d+a0(u5G“).

If a > 1, this is obviously bounded by (2.31), which completes the
consideration of the case a > 1.
If o <1, we shall use estimate (2.31) only for

(tha—l)l/a < |Z’ - :L‘o| < t52h_61,
which gives the second term in (2.25%). (Notice that due to our

assumptions, (th®~1)1/e < %2701 ) If |2 — 20| > t°2h 7%, we shall
use estimate (2.29) only when integrating over |¢h| < (the=1)/e,
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and integrating over the remaining set of & we shall use formula
(2.33). Thus, for |Eh| < (th®~1)Y/@  estimating

hed|he|
|z — xo|dte

Tr — X
h

1/c
eviede) < (1)

instead (2.31) yields for Iy the estimate

1, = O tog #) 7= ™y,

instead of (2.32), which contributes to the first term in (2.25°). As
we have mentioned, for |€h| > (th® 1)1/ we shall use formula
(2.33) for the contribution of the term with fo. To estimate this
integral we estimate

1 1 de 1thetd(hE)
B = R T g

and therefore the integral (2.33) is estimated by

/ o, 7T+ m)E (£ ) = O Ve (28, 7—10) = O(t_l)ua(t,x—:co),l

which contributes to the last term in (2.25’).

Turning to the contributions of f3 and f4 in (2.17) one sees
readily that they give nothing new as compared to the terms con-
sidered above, which completes the proof of the Proposition. Notice
only that considering the contribution of the second term in the ex-
pression for f3 one presents %—ZI = 853 + 88[; 2 Due to Proposition
5.2.4, the contribution of the first term is O(|z—x0|/t)uaOc; ¢, (|2 —
xo|), and the second is considered as in the proof of theorem 5.4.2
to obtain for its contribution the estimate O(1/t)uq O, ¢, (| —x0]),
which is actually the same as the first one.

We shall give now an estimate for w,4y ¢4 in the boundary layer
{h < |z — 0| < h|logt|F}.

Proposition 2.5. For any K > 0 and k > 0 there exists
rk > 0 such that

x—xol \ "
Urough (t, , To, h) = O(1) (1 + log™ %) x(t, |x—$0|)uiiﬁgh(t, x,To, h)
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uniformly in the domain

| — xo]

1 |z — x| &
— <= <K (14 1logt —2 t < Kh}.

Proof. As in the proof of Proposition 2.2 we shall use repre-
sentation (2.11), but shall estimate it in a different way. Using for-
mulas (C20)-(C22) and making the change of the variable p — ph
we rewrite (2.11) in the form

S(t,z,x t .
%}GXP{—ﬁH(l‘O,p)}I?I

(2.34)

Urough(ta X, X0, h) = O(l)X(tv |LE—JJQ|) eXp{_

where I equals

#/exp{—a\p\o‘tho‘_1+%/e_ipg(f1+f2)(xvf/h) d(f/h)—i—ip(:l:—xo)}dpl
(2.35)

or

1 _
I= Gy [ expl=olplthe )

X exp{—i(ﬂp)UOélpla_ch“_2+% /e_ipf(f1+f2)(x,§/h) d(&/h)ﬂp(w—xo)}dpl

(2.36)
respectively for a < 1 or a > 1. Here
[fr(m)] < exp{(p,m)}fo(n) (2.37)
(the function f2 being defined in (5.3.31)), and
[fa(n)] < ©s(n) D] exp{pn}n| =@+,
[fo(n)] < ©(In]) DI exp{pn}[n|~(+o—? (2.38)

resp. for & < 1 or @ > 1 with b being any constant less than a(z).
Consider first the case a < 1. We shall estimate (2.35) as in the

proof of Theorem 5.4.2 by expanding the exponent exp{% [e P fy —I—I

fo)(x,&/h)d(¢/h)} in (2.35) in the power series. The first term in



213

thus obtained series in (2.35) is just u,, and it is readily seen that
in the range of parameters we are dealing with

—d/2 2 —-1/2
O(1) O°H,
— e <det 2 (:co,p)> I

the—t O(1)
|x_x0|d+a (ht)d/2

r — Xo

and the corresponding term in (2.34) can be estimated by the r.h.s.
of (2.33). The second term

#/exp{—dpmh“1+ip(x—x0)} <%/€ip£(f1+f2)(l‘,%)d%) dpl

is the inverse Fourier transform of the product of two functions,
which equals therefore to the convolution of their inverse Fourier
transforms

(Fi o+ F2)eo, S de. (239

S o+

/ua(t,:c—azo — &)

Recall that t < h = O(Jz — x¢|). Due to (2.37), Proposition 5.3.5
and Theorem 2.5.3, the first term in (2.39) can be estimated by

Ot/ [ ua(to—o-€)h12,(6) d€ = Oft/mylieeontpa |

O(lz — xol) + |z — x|

= — (141 - =
R (L tlest T

which when inserted in (2.34) will satisfy the required estimate,

because

—d pd
)h a,ho

Tr — X
t

i _ OQ)

—d/2 2 —-1/2
O(1 0°H R
1= 2 (=) I

(ht)d/2 op?

The term with f5 in (2.39) can be written in the form

a—1
0t/1) [ otz — o - 0y (1) il 25
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Since h = O(|x — z]|), we can choose a small b in such a way that
€] < |z — x0|/2 whenever |¢| < hb. For these £

ua(tux — o — 5) = O(ua(t,x - xO))J
and therefore the last integral can be estimated by

hb
% = O(t/h)ua(t, I—$0)|ﬁ|€|ﬁ|byl

which is again estimated as the first term in (2.39) and which when
inserted in (2.34) gives the term that is readily estimated by the
r.h.s. of (2.33).

The whole series obtained in (2.35) can be presented in the
form

O(t/h)un (t, z—x0)|ple/PPho—1 /
0

u® +ul * Fy + ul x Fy + u@ * (Fy x Fy), (2.40)
where
to_y 1t to_y ,
Fj = Eh fj’h—i_ﬁﬁh fj’h*gh fj,h+---; 7= 1,2,

* means the standard convolution of the integrable functions (in
other words, F is the exponent of f;; in the sense of convolution),
and f;n(x) = fj(x/h). Using (5.4.8) one finds that the second
term in the expression for Fj () can be estimated by

1/t\* _ e A 1/t\% _ A
) (E) h 2d/fc§l,h(f—77)6p(5 n)/hfg,h(n)epn/h dn < B (E) h dfg,h(ﬁ)epg/h-l
By trivial induction one finds further that

Fy < (e — D)elPle@op=dpd  — O(t/n)elPleoln=dpd |

which gives nothing new as compared with the first term in (2.39).
To estimate F, we need the following fact, whose elementary proof
is omitted.

Lemma 2.2. Let o € (0,1), a > 0, and let the function g(x)
in R% be defined by the formula g,(x) = O, (|z|)|z|~@T*=Y. Then

(ga * ga) S Clal_aga + 02a2_2a_d®a,2a7 (241)
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ga * f& < C3a' (1 4 a¥T) 2, (2.42)

where positive constants C1,Cy, Cs depends only on d and .
Since

(gns * fél,h)(l') = (g5 * [ (/R 2,

it follows from the Lemma that uniformly in 6 <1
Ins*gns < Ch*~*(gns+h ™4 ;i,h), ghé*fih < Ch'Tofd . (2.43)
Due to (2.39)

h=fa(€/h) < B gy (€)elPIO+0)

with any 6 > 0. Hence, by induction, the result of £ convolutions
of the function (t/h)h=%f2(£/h) with itself does not exceed the
function

k
k1 [T 5 -
pa—10k-1 (ﬁ) P10+ (g 4 (k — A= fe ).
Consequently,
1t s _
F, < O(h” 1)E€|p|(b+6)(9bh+h CFd L),

which gives nothing new as compared with the second term in
(2.39). The contribution of the term F}xFj from (2.40) is estimated
in the same way which completes the consideration of the case
a < 1.

The case a > 1 differs by the additional term under the expo-
nent in (2.36) which is increasing in p. To deal with this term we
need the following simple statement from the calculus.

Lemma 2.3. For any a € [1,2), so > 0,v9 > 0, there exists a
constant K such that if s € (0, 5], w,v € RE, |v] > wo, then

[ exmlslol® = o) + it )l | < Kol
R

(2.45)
Proof. Obviously (by changing the variable of integration p to
plv|) it is enough to prove (2.53) only for unit vectors v. Consider



216

first a rather trivial one-dimensional situation. In that case one
needs to prove the estimate

Re/ exp{—s|p|® — ip(1 — wp®*~2)}dp| < Kw'/?=)
0

for any w. Let us consider only positive w (the case of negative w
being even simpler). Let a number py be defined by the equation
pr‘_Q = 1, and let us decompose the domain of integration into
the union of two subintervals: [0, pg] and [pg,o0). Obviously the
first integral does not exceed in magnitude the py = w!/ (=),
Hence, it is suffice to estimate the integral over [pg,c0). Making
in this integral the change of the variable of integration p — y =

p —wp®~ 1, one rewrites it in the form

[ ept=stoto) 1w cosy .

This integral has the form fooo g(y) cosy dy with a positive decreas-
ing function g(y) such that ¢(0) = 2 —« and lim,_,, g(y) = 0. For
such a function this integral is bounded by

w/2 /2
| sweosydy<2-a) [ cosydy=2(z-a)
—7/2 —m/2

because it is equal to the convergent sum of an alternating series
with monotonicaly decreasing terms.

Let us sketch the proof for d > 1. For brevity, let d = 2.
Introducing the circular coordinates r, 6 for p in such a way that
the vector v has vanishing 6 we can write the integral on the lL.h.s.
of (2.45) in the form

o0 T
I= / / exp{—sr®—ir cos 0+ir® ! cos gpwy +ir® ! sin Qws }r dr d@,l
0 -7

where w = wj cos ¢ + ws sin ¢. Writing

(r —r*twy) cos @ — r* twysin @ = R(r) cos(6 — 1))
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with appropriate R and v one can present [ in the form

j /O h /_ 7; exp{—sr®} cos(R(r) cos(8 — 1)) dr d6,

and by periodicity changing 6 to ¢ = 6 — 1 yields
I= / / exp{—sr®} cos(R(r) cos ¢)r dr df.
0 -

Due to the definition of Bessel functions (it is given before the
formulation of Proposition 5.2.1), it can be written as

I =27 /000 exp{—sr®}rJo(R(r))dr.

As in one-dimensional case it is actually enough to estimate the
integral
I= 277/ exp{—sr®}rJo(R(r))dr,
o

with rg = rg‘_lwl so that for » > rg the function R(r) is increasing

in r and positive. To estimate this integral one can use the known
properties of the Bessel function Jy. The simplest way to do it is
using the methods of the proof of Propositions 5.2.2 or 5.2.6. For
example, using (5.2.10) one can rewrite I in the form

T = 2v3mRe / " explosr®) ;(T) exp{”z"}wo,o(zm(r)) dr.

Rotating here the contour of integration on any small angle trans-
forms Wy o into an exponentially decreasing function, which gives
the required estimate.

End of the proof of Proposition 2.5. Putting s = t/h, v =
(x — xo)/h, w = pt/h in (2.45) yields

1 /d _alpl*t + ip(z — @) — i(p p)oalpl**t

(27h) Jr h

= O(h™")(1 +log™ |z = 2ol —t$0| A



218

in the considered range of |x — xg|. Therefore, arguing for the case
a > 1 in the same way as for @ < 1 one estimates (2.36) by the
expression

B d/(a—2)
O(1+log+M> I+ 1xF 1% B+ 1% (F % Fy)),

which is estimated in the same way as (2.40). The proof of the
Proposition is thus completed.

In order to be able to justify the asymptotics u,.ouqn We should
be able to estimate the convolutions of the remainder F' of form
(2.17) with itself and with wyeugn-

Proposition 2.6. Let 7 € (0,t), h = O(t) and wy,ws € [0,2).

Then
w1
exr r—n
/X(t -7, |l‘ - 77|)Uro£gh(t - 7‘,33,77) ‘ n
-7
ws
(7 Iy = o Jusshy, (mm o) [T==2 | dn
(d—l)/2 UJ1+WQ
Tr — X Tr — X
=0(1) (1 +log™ | ; |) ; Uy ongh (t: T3 T0).-

(2.46)

Proof. Tt follows from Section 2.5 (see proof of Theorem 2.5.3
and Proposition 2.5.5) that

d
c1 (1 + M) (1 +log™

d
§C<1+ ) <1+10g+

(Ct)~! (1 N

T — X

*(dfl) 2H
) < det 3 (o, plao)

S\ ~@D
) (2.47)
82

)_ < 6—5(330,]5(1'0))

-1
<) (e

T — T rT—x

_x0|

) (2.48)
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with some constant C. The same estimate (2.48) holds for 3275.
0
The integral on the Lh.s. of (2.46) can be estimated then by

wll

o\ 2 o [\ 2
O(l)/(27rh7)_d/2(27rh(t—¢))_d/2 (1+ ; ”) (1+‘" 0) I
-7 T

B (d—1)/2 B (d-1)/2 . w1,
(ro [E22) 7 (1 ) ez e

-7 T t—T1 T

t_
xexp{—S( T>$777>+S(7'>777$0)}dn7

h

where the integral is taken over all n such that |n — zo| < ¢, |z —
n| < ¢. To estimate this integral of the Laplace type one can
use the Laplace method with estimates given in Propositions B1,
B2. To estimate the major term notice that due to the calculus
of variations, the minimum of the phase f(n) = S(t — 7,z,n) +
S(1,m,xq) over all possible 7 is equal to S(¢,z,xg) and is attained
at the point n(7), which lies on the solution of the Hamiltonian
system (2.1.2) with Hamiltonian (2.1) joining z¢ and z in time t.
Due to the result of Section 2.5, the point n(7) exists and is unique,
and moreover (see (2.5.8) and the proof of Theorem 2.5.1),

T — X

n(r)=xzo+7

or (changing the roles of zy and z)

r — Xo

n(r)=z—(t-r7)
It follows that

n(r) —xy T —xo

(1+ O(|z = zol)),

(1+ O(fz — zol)).

T — X

= (1+0(lz—=0))), r—n() _

T t t—T1

From (2.48) it follows that

0% f C
Rl AS
on? ~t—r (1+

r—n
t—T

—1
C

) 2 (]
-

t

N — o
T

)1.

(2.49)

(1+o(z—o) |
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Suppose now that |x — xg|/t does not approach zero (the case of
bounded |z — x|/t is simpler and we omit it). Therefore, the
principle term of the asymptotics of the integral on the l.h.s. of
(2.46), due to (2.49) and Proposition B2, can be estimated by

)_d (1+log+
)_1+(t—T)(1+

O(1)(2rht)~ /> eXp{_M}
T — X

(d=1)
t )

which can be estimated by the r.h.s. of (2.46), due to (2.47). To
prove the proposition it remains to estimate the remainder in for-
mula (B5) of Proposition B1. One makes it by taking the constant
r of Proposition B1 in form r = min(7,t — 7). We omit the details.

Proposition 2.7. Let h <t <ty with small enough ty. Then
for all T € (0,t)

T — X Tr — X9

)]
) _1] —d/2 I

(2h) =42 exp{—S(t+’x0>} (1 +

T<1+

which has the form

witw
T — o 1 2

t

r — Xo
t

r — Xo
t

r — X

w1 —|—w2—d/2
(1 +log™

/urough(t - 7,7, n’ h)urough(Ta 777 Zo, h) d77

=0(1) [f‘s + (1 +log* |x—t—x0|> } Uy oogn (t: T 0, B)  (2.50)

with an arbitrary small 6.

Proof. If both 7 and t — 7 are of the order ¢, the required
estimate was proved in Proposition 2.6. Suppose that 7 < h < ¢/2.
Then wpougn(t — 7,2,m,h) can be estimated by uiiggh. Due to

Propositions 2.2, 2.5, if h = O(|n — o), Urougn(T,n, %0, h) can

be also estimated by the corresponding w;.; , with perhaps an

additional multiplier of form O(1 4 log™ (|n — x0|/7)*, and for this
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range of 1 the integral on the Lh.s. of (2.50) was again estimated
as in the Proposition 2.6. Therefore, it remains to estimate this
integral over the range of ) such that |xo—n| < eh with an arbitrary
small e. In that case, U,ougn is estimated by u, and thus it remains
to prove that

/ uiiZQh(t_T’ 1, h)uaG'S (T7 2o, h’) d77 = O(t_é)ui}o(Zgh(t7 T, Zo, h)I
{In—zo|<eh}

(2.51)
The Lh.s. of this equation can be presented in the form
/ o(1) (1 N >—d/2
(wo—n|<en} (2mh(t —T))3/2 P
t—
expl STy by dn o)

h
One has

oS oS
S(t_Ta z, 7)) = S(ta Z, 370)_%@_917—7 €, ‘flj())T—'—a_wO (ta xz, $0+92(7I—$0))(77—130)I

with some 61,605 € (0,1). Since

08
S (0 + Ba(n = 20) = O log).

>
ot
and H is bounded from below, one finds that

t— 9177$7$0) = _H(x07p0(t - 917’,1?,2150)),

S(t —T,T, 77) > S(ta x,fﬂo) + O(T) + O(| logt|)|77 - .T0|~
Since |n — z¢| < eh and T < h, it follows that

exp{~ ZEET By o(p0) exp(- 20D 0)y.

Furthermore, since

|# = @0l < |z —nl+n—zo| < eh+fz—nl <e(t—7)+x—n,
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one has

r — X
t

>—d/2

r — Xo

<1 + )_d/Z =0(1) (1 +

and therefore (2.52) can be estimated by

)—d/Q

o) [ U8 (7, 20, 1) (2ht) /2 (1 T
{lz—n|<eh}

S(t,x,x0)
h
which completes the proof.

Proposition 2.8. Let h <t/3. Then

Ydn = O(t_(s)uemp (t,x,z0,h),

X eXp{ - rough

t
/ dT/ dn Urougn(t — 7, 2,1, R)F (1,1, 20, h)
0 Rd

b
- O(urowh(tax,-fo,h)) (tw + |z — xo| <m> )

t

Q
+0(|logt]) exp{—=}Oc; 2, (|2 — 2ol) (2.53)

with some Q@ > 0, w € (0,1) and b > 0, where b can be chosen
arbitrary small by taking a sufficiently small c.

Proof. Let us present the integral on the Lh.s. of (2.53) as the
sum of the three integrals over the domains 7 < h, h < min(r,t—7),
t — 7 < h. In the second integral both terms can be estimated by
the corresponding w7, and we get for this integral the required
estimate using Propositions 2.3, 2.6. Notice that the last term in
(2.53) appears when we estimate u,.; , outside the domain |z —
xg| < ¢. Next, the third integral is estimated similarly to the first
one, so we need only to consider the first integral over the domain
0 < 7 < h. In the range of n, where h = O(|n — x¢|), this integral
can again be estimated as before due to Proposition 2.5 (and the
Remark after it). Therefore, we only need to estimate this integral
over the range {|n — xo| < eh} with some e. In this domain we
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estimate F'(7,n,x0,h) by formulas (2.25), (2.25") and ureugn(t —
7,21, h) by ugot . (t —7,2,m,h). Following the lines of the proof

of Proposition 2.7 we can estimate further umugh(t —1,2,m,h) by

O(t=%)u Uy ough (t: T 0, h). Thus, we need to estimate

¢
O(t_é)uiiﬁgh(t»%%o,h)/ dT/{| - dn F(7,m,20,h) (2.54)
nN—=xo €

with F given in (2.25), (2.25").

Let a > 1. The contributions of the first three terms in (2.25)
are estimated using Proposition 2.7. The contribution of the last
term is

t —1/a ha—2|1 |

_ ex T OgT
Ot (t,, 70, ) / dr / an (1) oA
oh 0 (n-zol<ey  \h |0 — @o| o2

t -1/
= O(t_5)uiz§gh(t, x, o, h) / (%) |log 7| dr
0

= O(t_‘s)uiiggh(t, z, zo, h)|log t|tt~Y/*pt/e,

which obviously contributes to the first term in (2.53).

Now let o < 1. Estimating the contribution of the third term
of (2.25") in (2.54) as above, but taking into account the upper
bound |xg — 7| and the assumptions on d2, d; from Proposition 2.4,
yields for this contribution the estimate

'
Ot~ us™» (t,:v,:co,h)/ 752(2_0‘)71_51(2_a)h0‘_2+1/a7_1/0‘\10g7’|d7’|
0

rough

rough rough

t
=0t )uyyy (t,wwo?h)/ 70271 log 7| dr = O (uy,, (t,x,wo,h))l
0

with some w € (0,1), as required. At last, estimating the contribu-
tion of the last term of (2.25%) in (2.54) gives for this contribution
the estimate

ho— ].d77
Ot~ )us™  (t,x,z0,h / dT/
rough (In—0|>152h—511 |.Cl)0 _ |d—|—a
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rough

t
= O(t™)ugeh ,(t, @, 30, h) / R~ (2 h ) T dr
0

rough

t
= O(t_é)uemp (ta T, T, h) / h(a_l)/(2_a)7-—52a dr
0

= Ol ) (t,, w0, )00 (me)/(2ma) =0,

which again contributes to the first term in (2.53) due to the as-
sumptions on d and because § can be made arbitrary small.

Corollary. Let h <t/3. Then for some w € (0,1)

t
/ dT/ dn Urougn(t — 7, 2,1, R)F (1,1, 20, h)
0 Rd

= O(t“)Urougn(t, z, zo, h) + O(exp{—h~“})O¢ 2c(|x — x0|) (2.55)

Proof. Due to the assumptions, t~! = O(h~1!). Therefore, for
|z — x| < t<tP/04)  the second term of the r.h.s. of (2.53) can
be obviously included in the first term on the r.h.s. of (2.55). The
third term of the r.h.s. of (2.53) and for |z — zg| > tH°/(1+0) the
second term can be included in the last term in (2.55).

Now we can state the main result of this section. We know
already from Proposition 2.1 that w,,ugn gives a multiplicative
asymptotics for the Green function ug of equation (1.1), (1.2) for
small ¢ and small x —xy. We can prove now that it presents a local
asymptotics for small h and small = — z.

Theorem 2.1. Ift and h/t are small enough, then

uG(t’ L, X0, h) = UTOUgh(t7 T, Zo, h)(l + O(tw)) + 0(1) eXp{—h_w},

(2.56)
where w € (0,1) is a constants and the last term in (2.56) is an
integrable function of x.

Proof. We need to estimate the series of type (5.3.26) with
Urough instead of u, and F' defined in (2.17) and estimated in
(2.18), (2.25), (2.25”). The second term in this series (i.e. the
first non-trivial term) is already estimated in (2.55). Other terms
are estimated using the same arguments as in the proof of Propo-
sition 2.8, and the general term can be estimated by induction,



225

which proves the theorem (see e.g. the proof of Theorem 4.1 for
similar arguments).
The following statement is a direct corollary of the Theorem.

Proposition 2.9. Local principle of large deviations. For any
small enough t and x — xq

lim hlogug(t,x,zo,h) = —=S(t,z, x0),
h—0

where S(t, x,x0) is the two-point function corresponding to the Hamil-§
tonian (2.1).

3. Refinement and globalisation

In this section we improve the results of the previous one ob-
taining first more exact local asymptotics of the Green function ug
and then globalising them.

As in the previous section, let z(t, v, z() be the function defined
in Theorem 2.5.2 and let y(t,z,x0) be given by (2.2) in the ball
|z — xo| < 2¢, let x(t,y) be a smooth molyfier (as the function of
the second variable) of the form {2 from Lemma E1 with 0 < ¢; <
co < c¢. Define

t,|lr —x
uc&s(t,x’xo’ h) = WB@?%?LEO)
oy (t — H D)t
X/ exp{_zpy( 7x7x0)h (anZp) }dp (31)
Rd
with
2H 1/2
B(t,z,zo) = (det %7(330,13)) gb(t,w,xo)td/Q, (3.2)
where
0*H

o(t,z,x0) = J_l/Q(t,x,:lro) exp{/0 (X (s),P(s))ds}, (3.3)

OpOox
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is a solution to the transport equation (3.1.13) corresponding to
Hamiltonian (2.1) (see (3.1.18)), and p was defined in the formula-
tion of Proposition 2.2. Consequently,

ug (t, @, x0, h) = B(t, z, £0)Urougn (t, T, To, h), (3.4)

where Uyougn is defined in (2.3),(2.4). Due to (2.9) and the results
of Section 2.5 it follows that

0X 0’H
J(t,z,x0) = det a—po(t,x, zo) = t?det 8—}92(x0,p0(t, x,xo))(1+0(|x—x0]))l
0*°H .
:tddet 8p2 (mo,p)(1+0(|x—xo|)),
and g;gc(X(s),P(s)) = O(|x — zo|)/t. Therefore B(t,z,x9) =

1+ O(Jx — =o]). It follows that u®(t,z,z9,h) = (1 4+ O(|lz —
20 |)Urougn (t, x, o, h) and therefore Proposition 2.1 and Theorem
2.1 are valid also with u¢y instead of u,ougn. It turns out however
that actually ug’ presents a more exact asymptotics of the Green
function with respect to h — 0, which is stated in the following
main result of this Chapter.

Theorem 3.1. For small enough ¢, hg, and tg and any 6 €
<Oat0)

uG(t, z,xo, h) = (1 4+ O(h*))ug (t, z, xo, h) + O(exp{—%)} (3.5)

uniformly in the domain § <t < ty, h < hg, where the second term
18 an integrable function in x.

Proof. It follows the line of the proof of Theorem 2.1 with
some technical complications. Multiplying (2.7) by B(t,z,z) one
obtains for small h (see Proposition 2.2) that

ug (t, x, o, h) = x(t, | — xo|)u®P(t,z,z0,h) (1L + O(h)) (3.6)
with

U = Btz Sl (1, w0, ) = (2) 200, zg) expf 20y

f‘ough
(3.7)
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Consequently, for small h the multiplicative asymptotics of the
function u’ can be given by function (3.7) which is constructed
according to the general method of Section 3.1. This fact actually
constitutes the reason for definition (3.3). To go further, we need
to have an appropriate modification of Propositions 2.3, 2.4, i.e.
the estimates for the function

o 1

Fos(t,x,xg,h) = pri EH((L’, —hV) | ug'. (3.8)

Using the formula of the commutation of a Lévy-Khintchine PDO
with an exponential function from Proposition D1, yields for ug’
the formula of type (2.19), but with xB instead of y in all expres-
sions. Using instead Proposition D1 a more precise formula from
Proposition D2 gives

/ (fi+hfathfathfs) exp{— iy, xo)h— H{(zo, ip)t} dpl

Fas eV T
(27Th)dh RA
(3.9)

with )
fl - B(t7xax0)f1 - hX(tv |$ - xOl)ga

0B (0B 0OH dy 1 0’H, 9y, . 0%,
g(t X p) 8_[: +<8 9 8p ($72pax)>+ t (a 2 (:C,Zp%)/&pj axQ )

Fo =t —mol); [ expl-ilp. 2o vl de

2
- Ox Ox OH, . 0Oy d(xB)
f3 = atB B <%,a—p(x,zp%(t,x,xo))> +/( O ,f)

1 ) 2
x <exp{§ | =905 o+ she)e.€) ds) - 1) explilp, 5L do,l

fi=n [ ([ om0 0P o)

1 2
<(ewton [ 0= 90,58 @+ sherg. a5 -1+ Biny GLweo ) |
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1
coxp(-hi [ (1-8)(0y 5 4 (e 4he)e, ) dsh expl-ir. e vtz ac) |

Making the same change of the variable in (3.9) as in the proof
of Proposition 2.3 will amount to the change of the argument p
to —ip + p in all expressions and to the change of the phase to
> (p) given by (2.13). The first term in f; is proportional to fi
from (2.19) and it was proved that f; vanishes at the saddle-point.
Therefore, the first term of the expansion in small A of integral
(3.9) vanishes. The key moment is to prove that unlike (2.19), the
second term in this expansion vanishes as well. (except for the
boundary layer reflected in f3). Namely, we claim that for small ¢
and h

as ’.I’ - ‘TO’ it —1-b 0
Fas = O(h)UG 1+ T +O<t )@(31702(|(E—$0|) eXp{_E}‘

(3.10)
To prove this, let us simplify the expression for g. Since ¢
satisfies transport equation (3.13), and due to the formula

0%S B AA82yj L op op 8y
Ox? — P 0z2 ' Ox Oz

one can write denoting D = sz (20, P):
OB 1 OPH, .y, . 0%y;  0Op;dy;
o = 2P (ap (.05, g2 + 5, 890))
op OH 6 0Oy 1 O*H op d _
_4d/2 D 1/2 [ Y% Y4 A B e D~ e lB
t%=(det D) (8:1:’ o (, 83:))+ tr (6 = (@0, P) 55 = +2t :
and
OB i 1200 1 O3H . Op _1
oz, = t%*(det D) oz, + 2Btr 53 (zo,P) oz, x D .
Consequently,

, 1 0°H 0y, 0p;0y;\ 1 0*H op
_ip) = —-B — )4 B — X D~
9(=ip) = =3 ”(ap (.05 Ba 3m>+2 tr(a3(‘”0p)8tx )
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3 A
1 (azf A_ggxlyﬁ)aﬂ' Oy, dB

B (L2 P o p 2y 4 &2

Differentiating the defining equation for p one obtains

op 1 1oy, 1 3y_8H . op 1,0y
o~ Dy tat)_tD(at 8p(m0’p) o P o

which implies that

oA

B 0°H 1 (0y OydoH, K Oy, OH
g(—ip) . .

= - D —_— _ —_ — D D_l
2t Op:0p; Opr, ot taeap W Pa,) %@W&JJ

(xo,p)Dkz
B (62H Aay)) D_l% dy; dB
ki

o @Pe) ) Piu g e T

Due to Proposition B4 and to the expression (2.13) for the phase
Y, in order to prove that the second term in the expansion of (3.9.)
in A vanishes, one must show that

1 0*f
—tr
2 Op?

4 1ofr, .., O°H ] .
1_ - —ip)— DD —g(—ip) =
2 apz ( Zp) ap]apkapl (Z‘O,p) ¥ kl g( Zp) OvI

(—ip)D

which readily follows from the above expression for g(—ip) and the
formulas for the derivatives of f; given in the proof of Proposition
2.3. Other arguments for obtaining (3.10) are the same as that
used in the proof of Proposition 2.3. Notice only that now, unlike
the case of formula (2.18), we must write the contribution of f3
separately, it has the form O(u%)(|Jz—mo|/t)' T and does not vanish
only for |x — x¢| € [c1,c2], and consequently, it can be written in
the form of the last term in (3.10).

Turning to the estimate of F,s for small ¢ we claim that the
same estimates (2.25), (2.25") of Proposition 2.4 hold for F,, as
well. To see this, notice that everything is estimated in the same
way as in Proposition 2.4 except of the new terms presented by the
function ¢ in the expression for f;. We must show that the contri-
bution of g gives nothing new sa compared with other terms. Let
us estimate only the contribution of the first term in the expression

for g, namely of %—?, other terms being estimated similarly.
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From the definition of B and using again the notation D =
ap H (20,p) one gets

10B 1, (dD __,
55—5”(59 )

—ltr gaX + (x, P(t,x ))+i
2"\ ot apg apo apa 0, P0)) 7 9
)

where X = X(t, zq, po(t,x,20)) and therefore

9 [0X 92X dpo
el —X 20
at (ap0> apo X Lo Po) + 50y
92 H 0X 0°H oP
(I P(t Io,po)) + a5 2 (,T P(t CC()?pO))

8p8x Opo  Op

X <ax>—1 0H
dpg \ Opo op

Due to the estimates of the derivatives of H from Theorem 5.3.2,

one can write
99X (OX\NT'_ ) (lx—wol
ot 8])0 8p0 n t

a2H 1+ O(jz — zo|) (0*H !
a .9 (.’13 P<t x07p0)) n <8p2 ($07p0))

Opo

(I, P(ta anPO))'

0*X (0*°H ' OH
5 (g lom)  Gto P m)

; ap? (7o, po)

1+O(|m—x0|)( 2H )‘1_
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and similarly estimates hold for %—IZ, and again due to the estimates

of Theorem 5.3.2 and the expression for the second derivatives of
X from Proposition 2.5.1, it follows that

20X (9X\"
atapo 8p0

O°H OH 1= ol L

Similarly, and due to (2.22),

oD 0*H op 103H oy O0H
— D' =—(z0,p) =Dt ==-Z"(x0,p)D7' | == — =—(0,p) | D}
ot 6]?3 (l’o,p) ot n apg (x07p) ( ap (x07p))

10°H | OH (= ol Lz — w0l
——;a—pg(%,po)D a—p(%,po)D +0 <T) (1+10g T) :

Consequently, one obtains

oB | — x| 4 |z — 20 2

This implies that the contribution of %—f does not give anything
new as compared with other terms of (2.25), (2.25’). We conclude
that the estimates of Proposition 2.4 remain the same for F,;.

Following further all the steps of the proof of Theorem 2.1,
one obtains instead of (2.53) or (2.55) the estimate

t
/ d'r/ dn Urougn(t — 7, 2,1, R)F (1,1, 20, h)
0 Rd

Q
= O(t¥) [h‘”umugh(t,x,xo, h) + exp{—ﬁ}(ao,gc(pc —xo|)| (3.11)

with some © > 0 and w € (0,1), because, on the one hand, the
estimate ¢t in (2.53) appears from integrating over 7 < h and can
be thus presented in the form t“h* with some (different) w € (0, 1),
and on the other hand, we have now additional multiplier A at the
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second term in (2.53). Therefore, Theorem 3.1 is obtained in the
same way as Theorem 2.1.

Clearly, formulas (3.5)-(3.7) implies the statement of Theorem
1.1. Moreover, when the local asymptotics of ug is obtained, one
constructs global small h asymptotics of ug in the same way as it
was done for the standard diffusion in section 3.5.5. Consequently
one obtains the following result.

Theorem 3.2. The formulas of Theorem 3.5.1 and of Propo-
sitions 8.5.2-3.5.7 are valid for the equation (1.1), (1.2).

Let us note for conclusion that the results of this chapter can
be generalised to cover some other classes of jump-diffusions, for
instance, the localised versions of the stable-like jump-diffusions
described in section 5.5.
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Chapter 7. COMPLEX STOCHASTIC DIFFUSION
OR STOCHASTIC SCHRODINGER EQUATION

1. Semiclassical approximation: formal asymptotics

In this chapter we develop the method of semiclassical asymp-
totics for stochastic complex diffusion equations. Actually we shall
consider the equations which appeared recently in the stochastic
models of open systems, in the theory of stochastic and quan-
tum stochastic filtering and continuous quantum measurements.
Namely, we shall consider the equation

h 0%u 1 la)?
du = <§ tr (G@) - EV(m)u - u) dt + azudW, (1.1)

where x € R™, dW = (dW,...,dW™) is the stochastic differential
of the standard Brownian motion in R™, GG is a symmetric complex
matrix, « is a complex constants, |G| > 0, ReG > 0, and V (z) is
an analytic function in the strip St, = {x : [Imz| < b} with some
b > 0. Main results presented here can be extended to cover the
case of more general equations (1.1) with G and « depending on
x. The deduction of this equation in the framework of the theory
of continuous quantum measurement is given in Appendix A and
the discussion of the simplest examples - in Section 1.4. Clearly,
equation (1.1) can be written formally in form (0.9) with the formal
random non-homogeneous Hamiltonian

o

%(Gp,p) —V(z)—h <79E2 - amB(t)) ’

where B is a formal (or generalised) derivative of the Brownian
motion. Therefore, one can expect that some generalisation of
the procedure of Chapter 3 will lead to the small A or small ¢
asymptotics of the solutions of equation (1.1). This is the subject
of the present chapter.

Let us indicate first two simplest particular cases of (1.1),
where the semiclassical approximations have been studied in [K1]
and [TZ1], [TZ2] (by different approaches). These are the cases
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when either (i) all coefficients are real (stochastic heat equation),
or (ii) o, G,V are purely imaginary (unitary stochastic Schrédinger
equation). Both these cases lead to the real Hamilton-Jacobi equa-
tions, which can be solved using the theory developed in Section
2.7. At the end of the second section, we shall present for com-
pletenes an asymptotic expansion for the Green function of stochas-
tic heat equation, see also [LR] and [So] for small time asymptotics
of the heat kernel of stochastic heat equations. Now we shall draw
our attention to a more difficult, essentially complex, situation.
Namely, we shall suppose that

ar =Rea >0, Gr=ImG >0, Gg=ReG>0. (1.2)

In this section we construct formal asymptotics for the Green
function of equation (1.1) (actually, two types of these asymp-
totics), i.e. to its solution ug(t,z, o) with the Dirac initial con-
dition d(x — xp). Further on we shall justufy these asymptotics.
In the last section we consider another approach to the construc-
tion of the solutions of equation (1.1), namely, the method of path
integration. A new moment in the semiclassical expansion of the
path integral formula for the solutions to equation (1.1), (1.2) is the
nessecity to move the (infinite dimensional) contour of integration
to the complex domain and to use the infinite-dimensional method
of saddle-point (and not just Laplace or stationary phase methods
needed for this procedure in the case of the (classical or stochastic)
heat or unitary Schrodinger equations respectively).

To construct semiclassical asymptotics for equation (1.1) we
shall develop first the approach from [K1](applied there for the
above indicated real cases) using the results of Section 1.6 on the
complex Hamilton-Jacobi equation. To see the main idea, let us
look for the solution of equation (1.1) in the form

u=@(t,z, [W]) exp{—%S(t,x, h, [W])}. (1.3)

Note, that this form differs from the standard WKB substitution by
more complicated dependence of the phase on h. This dependence
will be made more explicit further. By the Ito formula we have

1 1

du = (dgp +o(—2dS + ——(dS)?) ;

1
. 57,2 dgodS) exp{—ES}.
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Consequently, substituting (1.3) in (1.2) yields

aS OH, 9S. 0p. 1. OPH?S  |of?

1
_H(r. 22 el - 2
dot| =g Hw gr)e + (G @ g0) 5. T3t g gz T 5 o) &
h 0%¢ 1
__t ( W)dt+ (—EdS—F 2—]22(d5) ) — Edgpds = axpdW,
(1.4)
where we denoted by H the classical Hamiltonian
1
H(z,p) = 5(Gp,p) = V(2) (1.5)

of the complex stochastic equation (1.2). The main idea of the
approach proposed here is to add additional (linearly dependent
on h) terms in the Hamilton - Jacobi equation in such a way that
the corresponding transport equation would take the standard de-
terministic form. To this end, let us write the Hamilton-Jacobi
equation in the form:

x,—S)dt— ﬁ(0424— la?)z? dt + haxdW =0,  (1.6)

d H
S+(8w 2

or more explicitly

a8 9S h, o 9\ 9 B
ds+ ( (Ga 8x> V(x)) dt 5(04 +|a|*)x* dt+hox dW = 0.
(1.7)

One sees readily that equation (1.4) is satisfied up to a term of the
order O(h), if (1.6) is fulfilled and the following transport equation
holds:

OH 0Oy 1, 0%°H 9*S B
o 8)dt+ta282godt 0.

dp — ardpdS + (—
It follows that the differential dy has no stochastic terms, and
therefore dpdS = 0 and the transport equation takes, in fact, the
standard form (see Chapter 3):

OH Oy 1 (82H825> o

do+ (55 i+ 5t (5o 3o (1.8)
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To solve equation (1.6) by the method of Sections 1.6, 1.7, we
need to consider the corresponding Hamiltonian system

dr = Gpdt, 19
dp = (Y + h(a? + |af?)z) dt — hodW. (1.9)
Along the trajectories of this system equation (1.7) can be written
in the form ) )
dp 1 0°HO0°S
kT i 1.1
at T2l op? Ox? 0 (1.10)

which is again the same as in the deterministic case.

Before formulating a general result, let us show how the pro-
posed method works on the simplest example, where the solutions
of the Hamilton-Jacobi and transport equations can be written
explicitly, and therefore one does not need the general theory.
Namely, consider the case of vanishing potential V' and the ma-
trix G being a complex constant (i.e. it is proportional to the unit
matrix). We obtained the exact Green function for this equation in
Section 1.4 using Gaussian solutions. Let us recover this solution
using the complex stochastic WKB method described above. The
Hamilton-Jacobi equation and the Hamiltonian system in that case
have the form (1.7), (1.9) with vanishing V. Obviously, one can
write down the solution to (1.9) with vanishing V' and G being a
constant explicitly:

Y

x = x cosh Bt + poGB~ ' sinh Bt — haGB~! fg sinh B(t — 1) dW (1),
p = xoG ! sinh 8t + pg cosh Bt — ha fg cosh B(t — 1) dW (7).
(1.11)
where the complex number S is uniquely define by the conditions

B% = hG(? + |al?), —n/d<argB <m/2.
Therefore, for all z, x¢ and each ¢ > 0 there exists a unique

B

Po = Gsinh Bt

<x — xg cosh Bt + % t sinh 3(t — 7) dW(T))
" (1.12)
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such that the solution (1.11) with initial values xo,po joins the
points zg and x in time ¢. And consequently, the two-point function
Sw (t, z,x0) (see Sections 2.6, 2.7) can be calculated explicitly using
the formula

Sw(t,z,x0,h) = %/0 (Gp2(7)+h(a2+|a|2)x2(7))dT—ha/o x(1) dW (1),

(1.13)
where the integral is taken along this solution. Furthermore, it
follows from (1.11) that the Jacobian J = det(dz/dpy) is equal to
(Gsinh Bt/5)™ and thus does not depend on z. Therefore, the re-
mainder hA¢ in (1.4) vanishes, and the asymptotic Green function
of form (1.3) coincides actually with the exact one and is equal to

m/2 .
1
Ug;v(t’%xmh) = (27Th)_m/2 (Gs%hﬁt) eXP{—ESW(t,x,xo,h)}-
(1.14)

Simple but tedious calculations of Sy from (1.11)-(1.13) show that
formula (1.14) coincides with the formula 1.4.13 from Theorem
1.4.1. One can use this example to give a well posedness theorem for
the Cauchy problem of equation (1.2) with rather general potential
(see [K1]).

Turning to the general case of nonvanishing V' suppose that
V' is analytic and its second derivative is bounded in the strip
Sty ={x=y+iz€C™: |y| < b} with some b > 0. In that case it
follows from the theory of Sections 2.6, 2.7 that the boundary value
problem for the corresponding Hamiltonian system is solvable for
|z — x| <7, t € (0,to], x,20 € Stp/o with some c and ¢, the solu-
tion giving the saddle-point for the corresponding problem of the
complex calculus of variations is unique, the (random) two-point
function Sy (¢, x, zg, h) is analytic in z and x under these assump-
tions and satisfies the Hamilton-Jacobi equation. Furthermore, the
function ¢ = J~/2(t, z, zo), where J is the Jacobian det g—;i along
this solution is well defined under these assumptions and satisfies
the corresponding transport equation. Consequently the function

Ugs = (27rh)*m/2x(|x — xo|)ow (t, x, z0) exp{—Sw (¢, z, 20, h)/h},
(1.15)
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where y is a smooth molyfier (which equals one for |z —xg| < r—e€
with some positive ¢ and vanishes for |z — zy > r), is smooth,
satisfies the Dirac initial conditions (3.1.4), and satisfies equation
(1.1) up to the remainder

hE(t,x,x0) = (2rh)~™/2h
1, 0%

t,x,xo,h)

(1 @o]) + O(B)(th)10y—c (| — o)) | exp{—
(1.16)

3G X

Thus we proved the following result.

Theorem 1.1. Function (1.15) is well defined and is a formal
asymptotic solution to the problem (1.1), (1.2), (3.1.4) in the sense
that it satisfies equation (1.1) up to a smaller (in h) term of form
(1.16) and satisfies the Dirac initial condition (3.1.4).

Next section will be devoted to the justification of this asymp-
totics. Now we construct another version of semiclassical asymp-
totics of the Green function of equation (1.1), which was first con-
structed in [K3|, [BK] for a particular case of this equation. For
this construction, it is convenient to consider separately two cases.

First let ReG = 0 and ReV = 0 on the real plane. Then
equation (1.1) can be written in the form

0%u i laf?

du = (ﬁitr (G=—)— =V(z)u— % u) dt + azudW, (1.17)

with positive constant G' (which equals to G in previous notations)
and a smooth real V(z). One readily sees then that the two-point
function Sy can be presented in the form —iS; + hSs, where S
is real for real x,zy and does not depend on W and h. Thus the
formal asymptotic solution u,s can be rewritten in the form

Ugs = (27Th)_m/2X(‘ZI§' - xo‘)wW(tv €, Zo, h) eXp{iSI (t; z, .Cﬂo)/h},
(1.18)
with

Yw (t,x, o, h) = dw (t,z,x0)(1 + Sao(t, z, zo, h) + O(h)).

It turns out moreover that assuming additionally that V(x) is
bounded together with its second derivatives in a neightborhood

h

}.



229

of the real subspace I'mx = 0, one can get get rid of the molyfier
X in the asymptotical formula (1.18). To see this, let us substitute
the function of form

Ugs = (27rh)_m/2ww(t,x, xo) exp{iSi(t, x,0)} (1.19)

with a real deterministic S; in equation (1.17). Equalising the
coefficients at h=! and h°, one obtains for S; the standard (deter-
ministic and real) Hamilton-Jacobi equation of the form

as 1 oS
a G <8x> +V(x)=0 (1.20)
and for ¢ a stochastic version of the transport equation
1
dip + ( Zw gS + - GAS¢ + — lo? | ¢) dt = azypdW. (1.21)

As usual in WKB constructions of the Green functions, one takes as
the solution of the Hamilton-Jacobi equation (1.20) the two-point
function S (¢, x,z¢) of the corresponding problem of the calculus
of variations with the Hamiltonian

H(z,p) = 5(Gp.p) + V() (1.22)

and the Lagrangian L(z,v) = (Gv,v) — V(). Notice the differ-
ence of the signs at V in expressions (1.5), (1.22) (which is due
to the difference of (1.3) and (1.19)), and also the fact that H
of form (1.22) is real. The two-point function S; is expressed in
terms of the solutions of the real Hamiltonian system & = Gp,
p= —% Since V is bounded together with its second derivative,
the boundary value problem for this system is uniquely solvable for
all (real) x,zo and t < to with some ¢y > 0 (see Proposition 2.2.9).
Therefore, Sy is well defined and smooth for all such x, zq,t. Fur-
thermore, to solve (1.21), put ¥w = ¢1uw with the deterministic
1 = Jl_l/z(t,x,xo), where J; is the Jacobian (corresponding to
the solutions of the Hamiltonian system with Hamiltonian (1.22)).
One obtains then for py the following equation

op 89S a2 5\ .
du + (( 9z’ %) + dt = axp dW. (1.23)
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Since 5 9 93 p
H M M

et G2t 22 ) =22

ot ( oxr’ 8x) dt

is the full derivative along the solutions of the Hamiltonian system,

one can write the solutions to (1.23) similarly to (3.1.18), but using

also Ito’s formula, to obtain for ¢y the expression

Yw (t,x, o) = Jl_l/z(t,a:,a:o) exp{/o (—\a\QxQ(T) dr + ax(T) dB(T)) )

(1.24)
Therefore, we have proved the following result.

Proposition 1.2 [K5], [BK]. If the second derivative of the
function V' is uniformly bounded, then the function (1.19), where Sy
is the two-point function corresponding to the Hamiltonian (1.22)
and Py is given by (1.24), is well defined for all t € (0,to), z,xq
and is a formal asymptotic solution to the problem (1.17), (3.1.4)
in the sense that it satisfies equation (1.17) up to terms of order
O(h), and satisfies the initial condition (3.1.4).

Therefore, in the case Gg = 0 in (1.1), (1.2), one can avoid
dealing with complex characteristics. It will not be so in the case
with Gg > 0 in (1.1), which we consider now. Looking for the
Green function of (1.1) in the form

1
Ugs = (27Th)_m/2x(|x - 33'0|)901(t,£13,1'0, [W]) eXp{_Esl(t’xva)}'

(1.25)
with a deterministic not depending on h phase S; (it is not conve-
nient now to write the exponential in form i.S), one comes (using
(1.4) and the assumption that S; is not stochastic) to the deter-
ministic Hamilton-Jacobi equation with the Hamiltonian of form
(1.5), namely to the equation

98 1/(,.08 08\?
= 4 = — ) = = 1.
5 + 5 (Gax’ 890) V(z) =0, (1.26)
for the function S7, and to the stochastic transport equation (1.21).
Unlike (1.20), equation (1.26) is still complex (though not stochas-
tic as (1.6)). From the results of Section 2.2 it follows that function
(1.25) is well defined. Therefore we obtain the following result.
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Proposition 1.2. If Gp > 0, the function (1.25), where Sy
is the two-point function corresponding to the Hamiltonian (1.5)
and Py is given by (1.24), with x(T) being the characteristic cor-
responding to Hamiltonian (1.5), is well defined for all t € (0,1to),
x, 79 € RY and is a formal asymptotic solution to the problem (3.1),
(3.1.4) in the sense that it satisfies equation (1.1) up to terms of
order O(h), and satisfies the initial condition (3.1.4).

Thus, we obtained two asymptotic formulas for the Green func-
tion of equation (1.1), given in Theorem 3.1 and in Propositions
1.1, 1.2 respectively, exploiting two approaches to the construction
of the WKB type asymptotics of stochastic equations of type (1.1):
in the first one, one uses a stochastic Hamilton-Jacobi equation and
deterministic transport equation, and in the second one, one uses
a deterministic Hamilton-Jacobi equation and the stochastic trans-
port equation. Each of these (in a sense equivalent) approaches has
its advantages. Namely, it seems that the formula from Theorem
1.1 gives more adequate asymptotics in a number of situation, for
example this formula (and not the one from Propositions 1.1 or
1.2) gives the exact Green function in the case of quadratic poten-
tials. On the other hand, formulas (1.19), (1.25) seem to be easier
to justify, as we shall see in the next section.

. Semiclassical approximation: justification and globalisation

We shall deal with the problem of justification of the asymp-
totics constructed above following the same line of arguments as
for the case of standard diffusions in Chapter 3 paying special at-
tention to the new difficulties which naturally arise in the present
context of complex diffusion. Consider first shortly the case of
vanishing Gr. The advantage of formula (1.19), as compared with
(1.15), is due to the fact that the exponential term exp{iS;/h} has
the same form as for the standard WKB asymptotics of the stan-
dard Schrodinger equation, because S; is real and deterministic.
Stochastic term appears only in the amplitude . Therefore, for-
mal asymptotics (1.19) can be justified in the same way as for the
standard Schrodinger equation (see e.g. [M6], [MF1]), which leads
directly to the following result.

Theorem 2.1. The Green function of equation (1.17) exists
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and has the form uq.s(1+ hg), with u.s from Proposition 1.1, where
the function g has a bounded Lo-norm.

Notice that we obtained here an asymptotic representation for
the Green function with the Ls- estimate of the remainder, which
is usual in the study of the Schrodinger equation, and not a point-
wise estimate, which one obtains usually in the study of the heat
kernel. Notice also that the theorem implies automatically also
the justification of the asymptotics of Theorem 1.1 for the case
of equation (1.17). Moreover, when the asymptotics of the Green
function in form (1.18) is justified for ¢t < ¢y, the construction of
the global small A asymptotics for all finite times ¢ can be ob-
tained automatically [BK] by taking the convolution of wu,s with
itself N = t/ty times. The result and calculations are the same
as for the deterministic case (see [MF1]), only the amplitude will
be now stochastic. In particular, if there exists a finite number of
characteristics (of the real Hamiltonian (1.22)), joining z¢ and = in
time ¢, the asymptotics will be equal to the sum of the contribu-
tions of each characteristics, and in general, it can be expressed by
means of the Maslov canonical operator. Moreover, we wrote the
asymptotics only up to the term of the order O(h), but one can
easily write the whole expansion in A in the same way as it is done
for the deterministic case.

As we already noted, in the case Gr > 0 in (1.1), one can not
avoid dealing with complex characteristics.

Remark.  However, if one is interested only in small time
asymptotics (for a fixed h), formula (1.25) can be again simplified in
such a way that one can get rid of complex characteristics. Namely,
since the parts of S; depending on V" are of the order O(t), one can
move these terms from the phase to the amplitude. In other words,
instead of (1.25), one can consider the asymptotic Green function
in the form

2

(x — xp) s

Ugs = (27Tht)_m/2302 (ta x,Xo, [W]) eXp{— 2%hG

where ¢y also depends on h (in a non-regular way), but it is not
essential, because we fixed it. Considering here ¢ to be a positive
power series in t, x — g, and substituting this in equation (1.1), one
obtains the recurrent formulas for the coefficients in the same way
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as one does it for the standard non-degenerate real diffusion equa-
tion. The justification presents no special difficulties as compared
with the case of standard diffusion, because the phase, though be-
ing complex, depends quadratically on = — zg. In particular, one
easily obtains in this way two-sided estimates for the Green func-
tion for finite times (see next Section), generalising some recent
results from [LR] obtained there for the case of (real) stochastic
heat equation. We are not going into details of these arguments
noting that the global small h asymptotics can not be obtained in
this way.

Before discussing the justification of asymptotics (1.25) (or,
equivalently, (1.15)), let us give a simple lemma from linear algebra
(which must have been known, but the author does not know the
reference) that we shall need.

Lemma 2.1. Let FE,, denote the unit matriz in R™, let
50,81, -+, Sn41 be a set of positive real numbers, and let Ag; s, ... s,
be the (n+1)m x (n+ 1)m block three-diagonal matrixz of the form

COEm _a]_Em O es O
—CLlEm ClEm —agEm 0
0 _CLQEm CQEm 0
Cn B,
with ¢; = Sj_l + sj__i}l, a; = —sj_l. In particular, let A7, denote

the matriz Ay s, .50y, With all s;, 7 =0,...,n+1, being equal to
one, 1.e.

2Bm  —LEn 0 .. 0
-E,, 2E, —E, .. 0
=] 0  —En 2B, .. 0
2F,,
Then m
detA30’517.,.,Sn+1 — (80+81 +"'+S’I’L+1)
8081...5n+1
Moreover,

. -1 gm -1 pm
Injlnsj An—l—l < A307317~~-73n+1 < m]aXSj An+1' (2'1)
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Proof. Changing the order of rows and columns one easily
reduces the case of an arbitrary m to the case of m = 1. In this
case one obtains (by decomposing the determinant in the last row)
that

_ —1 —1 —2
det A507517~--75n+2 - (Sn+1+sn+1) det A505515'~-75n+1 _STL+1 det A507517"'asn7

and then one finishes the proof by a trivial induction. Inequality
(2.1) follows directly from the obvious formula
1 1

1
(ASQ,Sl,...,Sn+1U7 U) = _,U(2)+_(,U1_1)2)2+"'+ (vn_vn—1>2+
S1 Sn Sn+41

1
02

n?

where v = (vg, ..., Un).

Let us turn to the justification of the semiclassical asymptotics
in the case Ggr > 0. Consider function (1.25) as the first approxi-
mation to the exact Green function u$y for equation (1.1). Arguing

as in Chapter 3 one presents u}y in the form of the series

ug = Ugs + Migs @ F + hugs @ F Q F + ..., (2.2)

where F' is given by (1.16) and the convolution-type operation ®
is defined by the formula

(v®w)(t,x,x0):/0 /mv(t—T,a:,f)w(r,f,xo)def.

For |x — xzg| > r — € (see formula (1.15)) one estimate this series in
exactly the same way as in the real situation considered in detail
in Chapter 3 Theorem 4.1, if one previously estimate the phase
S in all integrals by its real quadratic part. Let us consider the
case |z — xo| < r — €, which is slightly more subtle. Here the main
difference with the real case appear: to get exact asymptotics one
can not estimate the terms of series (2.2) recursively using the
Laplace method with complex phase (see Appendix B), because
each such estimate will destroy analyticity, which is essential for
the estimate of the next integral. Therefore, to estimate the k£ -th
term of this series we shall consider it as a Laplace integral over
R™F. The phase of this integral is

f(UQ%ﬂUOat) = S(t - tkaxvnk)+"'+S(t2_tlvn27771)+s(t177]17x0)7
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which due to the (1.29), (1.30), can be written in the form

(z —nk)? (n2 —m)? (m_— x0)”
(2, T, t) = O(t).
fope iz ) =50 5a T Tam—tma T ane T oW
The key moment is to prove that fr = Re f is convex and to

estimate its matrix of second derivatives f7 from below. Clearly

2> N= (G pAs,.. s — ctEpmp (2.3)
with some constant ¢ > 0, where s; = t;11 — t; with ¢, = 0,

ty+1 = t. The spectrum of the matrix A}" is well known (and is
easy to be calculated explicitly). In particular the lowest eigenvalue
of this matrix can be estimated by a/k? with a positive constant
a. Since G is supposed to be positive, the same estmate holds
(with possibly different constant a) for the lowest eigenvalue of the
matrix (G~1)pAT. Let k < t7'y/2a/c. Then, due to (2.1), the
lowest eigenvalue of the matrix (G~1)gAs, . s, is not less than
2ct. Consequantly, if \;, j = 1,...mk, denote the eigenvalues of
the matrix (G~')grAs,.... s, then the eigenvalues of the matrix A
on the r.h.s. of (2.3) are not less than A;/2 (this is a very rough
estimate but it is sufficient for our purposes). Therefore (also due
to Lemma 2.1), inequality (2.3) gives the lower estimate for fj; by
a convex matrix A with

t m
ty(to _tl)"'(t_tk)) . (2.4)

det A > 277%™ (det(G~ 1) )" (

Next, by the results of Section 2.6 (and due to the assumption
|z — x| < r — €), there exists a unique trajectory z(7),p(7) of the
Hamiltonian flow corresponding to Hamiltonian (1.5) and joining
xzo and z in time ¢t. By (1.22), (1.25) the point n(t1,...,tx) =
(x(t1),...,x(tg)) is a (unique) saddle point to the phase f and

f(n(tlv ...,tk);x,il?(),t) = S(t7$;$0)‘

Moreover, since Re f is convex, one can choose the contour of inte-
gration in the complex space (using the Cauchy theorem) in such a
way that it contains n(t1, ..., tx), and this point is the unique saddle
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point on this contour and the real part of the phase takes its min-
imum in this point. Now we can use formula (B3) from Appendix
B.

By Proposition 6.3, the amplitude ¥y of the asymptotic Green
function w,; is of the order (27ht)~™/2. To estimate the amplitude
in the expression for F' from (3.16), one needs to estimate the
second derivative of the Jacobian J = J(t,x,xg), which is done as
in the real case. One has

0 § 90X ax\ "
or,” " (axia—m“’w () ) g

and

J =tr aa—X(txas) 8—X - tr ia—X(taca:) 8_X - J
8%1'81'3' N 8:102 8]90 0 8p0 8xj apo 0 ap()
92 98X ox\ !
T (8:613%’ a_po(t,x’x()) (3_290) ) /

+tr< 8_8—X(t,x,xo)<aX>_1 0 aX(t,x,:co)(aX)_1> J

dpo) Dy po apo
From these formulas and Proposition 6.3 it follows that

oJ 0?J
oxr Ox?
Therefore, by (2.3), (2.4) and using (B3) (noticing also that though
the integral is taken along a complex surface, and not along the
plane domain as in (B3), the deformation to the real domain can

add an additional multiplier of the order 1 + O(t)) we obtain for
the k-th term of series (2.2), k < t~!y/2a/c, the estimate

O(t)J, — O(t2)..

O(th)* (2mh)~"/2 ¢y (t, , o, [W])(det |G|/ det Re G)* exp{_w}_

And the estimate for the sum of k < ¢t~1,/2a/c terms follows easily.
If Kk > t71y/2a/c, we can go on as in the case |z — xo| > r —
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€, namely estimating the phase by its quadratic approximation.
Because of the coefficient t* = O(exp{logt/t}), these terms will
turn out to be exponentially small as compared with the main
term. Consequently, one obtains the following result, which gives
the justification to the formal asymptotics obtained in Theorem 1.1
and Proposition 1.2.

Theorem 2.2. If G > 0, the Green function uly of problem
(1.1), (1.2) exists for small enough t and is given by series (2.2),
which converges absolutely. In particular,

Q
ugy (t,, x0,h) = Ofexp{—=1)

+(21h) "2\ (| —x0|) 1 (¢, 2, 0, [W]) exp{—%S(t, x,20) }(1+O(th))

(2.5)
with some > 0, where the term O(exp{—iL}) is a bounded inte-
grable function in xr — xq.

The Green function of (1.1) for any finite ¢ can be as usually
obtained by iteration from the Green function (1.29) for small times
(see also the end of the next section). The resulting asymptotic for-
mula will be given by the sum of the contributions of all extremals,
which are the saddle points of the action. However, the question of
the existence of the complex characteristics joining any two points
T,z in time t and giving the saddle-point for the corresponding
problem of the calculus of variations, seems to be rather nontrivial
in general.

To conclude this section, consider the case of real stochastic
heat equation, where everything becomes much simpler. The fol-
lowing result was obtained in [K1| and by different method in [TZ1],
[TZ2]. The proof of [K1] is obtained by simplifying the arguments
used above for complex situation. Notice only that due to the re-
sults of Section 2.7, under the assumptions of Theorem 2.3, the
boundary-value problem for corresponding stochastic Hamiltonian
system is uniquely globally solvable (for small times), and therefore
one do not need to make a cutoff around xg, which simplifies the
situaton essentially.

Theorem 2.3. Let V(z) be a smooth real function with uni-
formly bounded derivatives of the second and third order, and let
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G = a = 1. Then the Green function ug of problem (1.1) exists
and for small enough t has the form

ug(t,x,zo,h) = (27Th)7m/2<]‘;/1/2(t, x, 2o, h) exp{—%S’W(t, x, xo, h) }(14+0(ht)),

(2.6)
where Sy, Jw are the two-point function and the Jacobian cor-
responding to the real stochastic Hamiltonian system (1.9) with
G = a = 1. Moreover, ug can be given by the absolutely con-
vergent series of type (4.2).

Furthermore, in this real situation (unlike the complex case),
there appear no additional problems with the globalisation of this
result. Namely, on the basis of the results of Section 2.7 and by
direct generalisation of the argument of Theorem 3.5.1, one gets
the following statement.

Theorem 2.4. For any t,x and 7 <t

ug(t,x,zo,h) = (27rh)_m(1+0(h))/ Jw (t—7,2,n,h)Jw (1,1, 20, h)

m

X exp {_SW(t —T,%,1, h}z + S(T7n>x0>h)} dn

In particular, for any (t,z) € Reg(xy), the asymptotics of ug is
still given by (2.6).
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3. Applications: two-sided estimates for complex heat kernels,
large deviation principle, well-posedness of the Cauchy problem

Here we formulate some direct but important consequences
from Theorem 2.2. The following results on the local large devia-
tion principle with respect to small ¢ or small A and on the local
two-sided estimates for complex heat kernel follow directly from
Theorem 2.2

Proposition 3.1. Under the assumptions of Theorem 2.2

lim u‘év(t,a:,:z:g, h) =—=S(t,z,x9), lim u‘év(t,a:,xo, h) = (G_l)R(:C—xo)z/Qh
h—0 t—0

for small enough x — xo and

(x — x0)?

C
(2mht) 2K exp{— =) < Jug (t @, o, )|

2

< (27rht)*m/2K exp{——cz(xt; 2, }

for some constants C1,C5, K and for small enough x — x¢ and t.
At last, we obtain a result on the well-posedness of the Cauchy
problem for equation (1.1).

Proposition 3.2 Under the assumptions of Theorem 2.2, for
any smooth function ug € L?(R?), there exists a unique solution
to the Cauchy problem of equation 1.1, which is dissipative in the
sense that

d
—F 2 < 1
S Elu(t, )| <0 (3.1)

everywhere, where E means the expectation with respect to the
Wiener measure of the process W.

Proof. The existence of the solution follows directly from The-
orem 2.2. Next, let u(t,z, h, [W]) be any solution to (1.1), i.e. u is
an adaptive process on the Wiener process, which is almost surely
smooth in ¢ and x, and satisfies equation (1.1). Applying vector-
valued Ito’s formula (see e.g. [Met]) to the square norm (u,u) of
the solution yields

d(u,u) = —h(GR%, %) dt — %(Vgu, u) dt + 2ap(zu, u) dW,
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which implies the dissipativity condition (3.1). In its turn, con-
dition (3.1) implies the uniqueness of the solution to the Cauchy
problem of equation (1.1).

The statement of Proposition 3.2 implies that the Green func-
tion ul of equation (1.1) constructed above satisfies the semigroup
identity for ¢ < to and therefore it can be extended for all positive
t as a smooth function by means of convolutions.
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4. Path integration and inifinite-dimensional saddle-point method

After the original papers of Dirac and Feynmann, where it
was argued that the solutions to the Shcrodinger equation can be
expressed in terms of a heuristically defined path integral, many
mathematicians contributed to the development of a well-defined
notion of path integration and its connection to the Schrodinger
equation. Various approaches were proposed covering different
classes of potentials, reviews and references in Appendices G,H.
In Chapter 9 we develop an approach to Feyman’s integral, which
allows to present the solutions to a rather general Schrodinger and
stochastic Schrodinger equation (including equation (1.1)) in terms
of a genuine integral over a bona fide measure over a path space.
Here we only show that various known approaches (which define
the integral as a certain generalised functional, and not as a gen-
uine integral in the sense of Riemann or Lebesgue) to the definition
of path integral and its applications to Schrédinger equation can be
more ot less directly generalised to the case of SSE. An interesting
new moment appears in connection with semiclasical asymptotics,
which, in the case of SSE, can be obtained (at least formally) from
path integral representation by means of an infinite-dimensional
version of the complex saddle-point method. We shall use here the
theory of normalised Fresnel integrals (NFT) explained in Appendix
H. Our integral will be a particular case of the situation described
in Proposition H2. Suppose for simplicity that the matrix G in
(1.1) is proportional to the unit matrix. As usual for aplications
to the Schrodinger equations, we use as a Hilbert space in H7 the
Cameron-Martin space H; of continuous curves « : [0, t] — R"™ such
that v(¢) = 0 and the derivative 4 of v (in the sense of distribution)
belongs to L2 ([0,t]). The scalar product in H; is defined as

(71,72) :/0 F1(8)2(s) ds.

If V,n are Fourier transforms of finite complex measures in R"”,
then the function

9(7) = exp} / V(r(s) + ) dsyn((t) + )
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is also the Fourier transform of a finite Borel measure on H; (for
any x), because the set of such Fourier transforms forms the Ba-
nach algebra (see Appendix G). Furthermore, if B(t ( ) denotes the
trajectory of the Wiener process, then the curve [z ( f B(s
belongs to H; with probability one, and for v € Ht

() = / B(s)i(s) ds = / +(s) dB(s).

where the latter integral is understood in the Ito (or Wiener) sense.
Finally, if we define the operator L by the formula (y;,Lvys) =
f; ~1(8)7y2(s) ds, then L is of trace class in H;, and under conditions
(1.2) the operator 1 + 2|a|?hGL is invertible with a positive real
part. The following fact is a direct generalisation of a theorem from
[AKS1], [AKS2], where G was supposed to be purely imaginary and
there were no parameter h.

Proposition 4.1. If V and n are Fourier transforms of finite
complex measures on R™, then there exists a (strong) solution of
the Cauchy problem for equation (1.1), (1.2) with initial data ¥y =
1, which can be represented in the form

w0 = [ ([ ( g HOE = 1aPO) + 0 = 1V () +)) dr)

< exp{ / )+ 2)dW (1)} g(4(0) + ) Dy, (4.1)

where the integral is well defined in the sense of Proposition 2.1.
Sketch of the proof. The simplest way is to use the Stratonovich
form (see e.g. Appendix A)

dip = (%Gmb - %V(:c)w — |a|?z*y) dt + axyp ds B (4.2)

(notice the difference in the coefficient at x%w dt in this equation
and in (1.1), which is due to the Ito formula) of equation (1.1)
and to approximate the trajectories W of the Wiener process by
a sequence of smooth curves W, tending to W as n — oo. For
smooth curves the proof of the theorem can be given in a quite
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similar way as in the case of the usual Schrédinger equation (see
e.g. [AH1], [SS]). We can finish the proof exploiting the fact that
the sequence of solutions of the Stratonovoch equation with W,
placed instead of W tends to the solution of (1.1).

As shown in [AKS2|, another method of definig the path in-
tegral based on the rotation of the potential in the complex space
(see Appendix H) leads to a similar formula but with different as-
sumptions on the potential V.

Let us stress now that though the results of this section present
only a slight generalisation of that from [AKS2], the introduction
of complex coefficients in SSE (1.1) leads to a principally new effect
concerning the ”Feynman measure” of the corresponding Feynman
integral. Namely, though the integral in (4.1) is taken apparently
over the path space of real paths, the main contribution in its
small h asymptotics comes from a complex path. In other words,
the ”"Feynman measure” is actually concentrated around a com-
plex path, which can be included in the domain of integration by
a certain complex shift of the Cameron-Martin space H;. Speak-
ing more concretely, to get the Green function from (4.1), let us
take (at least formally) the Dirac function §(z — () instead of 7.
(Clearly 6(x — x¢) does not satisfies the assumptions on 7 consid-
ered above. Nevertheless, the corresponding path integral repre-
sentation can be justified, see e.g. [ABB] for the case of standard
Schrodinger equation.) Then the integral in (4.1) will be taken
over an appropriate space of curves joining xro and x in time t.
For h — 0, the corresponding integral is of Laplace type with the
complex analytic phase [(|§]?/2G + V(v))dr. According to the
saddle-point method, the main term of the small A asymptotics of
such an integral depends on the behaviour of the amplitude around
the saddle-point of this phase. According to the results of Section
2, these saddle-points are the solution to the Hamiltonian system
with Hamiltonian (1.5). Therefore, the theory of the previous sec-
tions gives a rigorous meaning to the formal application of the
infinite-dimensional saddle-point method to the path integral (4.1)
with a complex phase. As we already noted, in the case of the oscil-
latory integrals, the corresponding infinite-dimensional method of
stationary phase is discussed in many papers, see e.g. [AH2|,[M4],
and references therein.



Chapter 8. SOME TOPICS
IN SEMICLASSICAL SPECTRAL ANALYSIS

1. Double-well splitting

In this chapter, we are going to introduce briefly (referring for
the proofs and developments to the original papers) three topics
in asymptotic spectral analysis closely connected with probability
and/or with the methods developed for the corresponding evolu-
tionary equations.

This section is devoted to the asymptotics of the low lying
eigenvalues of the Schrodinger equation, whose potential has sev-
eral symmetric wells. We give here a short introduction to the re-
sults of the series of papers [M3], [DK1], [DK2], [DKM1], [DKM?2],
[K3], where the effective formulas for the calculation of the ex-
ponentially small differences between these low lying eigenvalues
(splitting) were found and applied to different examples such as
the discrete ¢*-model on tori or a hydrogen ion in magnetic field.
As we shall see in the next section, this theory is closely connected
to the problem of the calculation of the low lying eigenvalues of
the diffusion operators, and of the life times of the correspond-
ing diffusions. On the other hand, the method of the proof of the
main results in [DKM1], [DKMZ2] is based on the asymptotic theory
of the Cauchy problem for the second order parabolic equations,
which was the main subject in this monograph.

We recall first two basic facts on the low lying eigenvalues
of the Schrédinger equation with a potential having several wells.
Consider the Schrédinger operator H = H (h) of the form

H = -h’A+V(x)+ hf(z) (1.1)

defined in Ly(M), where M is an d-dimensional smooth Rieman-
nian manifold, V' and f are smooth function on M | V' being non-
negative, h is a positive small parameter, A is the Laplace-Beltrami
operator on M. The manifold M is considered to be either closed
or M = RI (in this case we suppose that liminf V(z) > 0 as
x — oo and |f(x)] < aV(z) + b for some a,b > 0), or M is a
bounded domain in a smooth manifold ( in this case H being the
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Dirichlet realization of the operator (1.1) ). Let the function V
have only finite number of zeros &, ...,&; in M (and all §; ¢ OM
) all of them being non-degenerate, i.e the eigenvalues of the Hesse
matrix 2V (&;) have the form (w)?, ..., (w])?, in each &; with some
wlj > 0. Let Spqs(H) denote the spectrum of the direct sum of the
oscillator approximations of the operator H in the neighbourhoods
of all points &;, i.e.

d
Spas(H) = {Zw{”(ZnH—l)%—f(fm) m=1,...k,n; € N}. (1.2)

Let E,(h) ( resp. en(h) ) be the n-th ( taking into account the
multiplicity ) eigenvalue of the operator H ( resp. n-th number in

Spas(H)).

Proposition 1.1. For each fized n and an h small enough,
the operator H(h) has at least n eigenvalues and

En(h) _

}L—)O h - o

This fact is known already a long time in the physical litera-
ture, and it is intuitively rather clear. The rigorous proof for finite-
dimensional case seems to appear first in [Sil], see also [CFKS,
HS1].

Now let us recall the notion of the distance d(E, F') for the
closed subspaces F, F' of the Hilbert space:

d(E,F) =||Pg — PrPgl|| = ||Pg — PePr||. (1.3)

Here Pg, Pr are the orthonormal projectors on E and F' respec-
tively. It is clear that d(E,F) =0 iff £ C F. If E,F are finite
dimensional subspaces of equal dimensions, then d(E, F') = d(F, E)
and is equal to the sine of the angle between the orthogonal com-
plements of the subspace E N F' in F and in F respectively.

Proposition 1.2 [HS1,Pal. Let A be a self-adjoint operator
in the Hilbert space H. Let |a,b] be a compact interval, 11, ..., )N
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be linear independent elements of H and let puy, .., un € [a,b] such
that

Ay = pipy + 1y, |lrgl] <e

Let for some § > 0 we have Sp(A) N ([a — 0,a] U ([b,b + 6]) = 0.
Let E be linear space with the basis 1;, i = 1,..., N, and F' be the
spectral subspace of A associated with Sp(A) N [a,b]. Then

vV Ne
5\/szn 7

where Apin 15 the minimal eigenvalue of the matriz (5, 1;).

The problem of the calculation of the splitting between the
low lying energy levels of the Schrodinger operator with symmetric
potential wells can be already considered as a classical in quantum
mechanics. We shall discuss here only the case of the double-well
potential with non-degenerate wells, the corresponding results for
more general situations can be found e.g. in [K3], [KM2]. We recall
first the exact formulation of the problem. Let

d(B, F) <

H= —%A+V(x) (1.4)

be a Schrodinger operator in L?(RY), where A is the Laplace op-
erator, h > 0 is a small parameter, and the potential V' has the
following properties:

(i) V is a smooth nonnegative function,

(ii) there exist two points &1,&s € R™ such that V(z) = 0 if
and only if  coincides with one of j,

(iii) V is symmetric, namely, there exists an orthogonal oper-
ator R in R™ with the square R? being equal to identity such that
V(Rx) = V(x) for all x and & = R&s,

(iv) V is strictly positive at infinity, namely lim inf, ., V(x) >
0,

(v) V has non-degenerate minima, i.e. the matrices V" (), j =
1,2, (they are similar, due to the symmetry) have positive eigen-
values, which will be denoted by w3, ...,w3 with all w; > 0.

Let & = p~' 377 w;/2 and F be the set of the fixed points
of R.
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It is obvious from the physical point of view that when po-
tential barrier between the wells is high, then there should be two
quasi-stable states at the bottoms &1, &2 with energy levels Eq, Es
having equal asymptotic expansions in h:

Ej :5h+€2h2—|—63h3—|—... (15)

One can easily obtain this expansion using first the oscillator ap-
proximation in a neighbourhood of each well (that gives the first
term in (1.5)) and then the standard perturbation theory. Rig-
orously speaking, it follows from Proposition 1.2 that for h small
enough the Schrodinger operator (1.4) has exactly two eigenval-
ues F1, F5 with (equal) asymptotic expansion (1.5) and moreover,
there exists a constant C' > 0 such that E/h — & > C for all other
points E in the spectrum of operator (1.4).

Since the asymptotic expansions for E7, Fs coincide, the prob-
lem of asymptotic calculation of its difference is very subtle. This
is the problem we are going to discuss here.

Let us start with some physical motivations. The difference
FE5 — Eq is called the splitting of the low lying eigenvalues of the
Schrédinger operator (1.1) with a double well potential V' (x). This
terminology comes from the following ”dynamical ” interpretation.
Imagine for a moment that the potential barrier between the wells
is infinity high. Then the low energy level of the Schrédinger oper-
ator will be degenerate, the corresponding eigenspace will be two-
dimensional and the basis 11,19 for this space can be chosen in
such a way that 11 vanish in a neighbourhood of & and conversely.
So, each 1; stands for the case, when a quantum particle is situated
only in a one well. The situation changes crucially when the barrier
becomes finite. Although the classical lowest energy level will be
still degenerate (the classical particle lying at the bottom of a well
can not spring into another one), the quantum mechanical lowest
energy level will now split in two non-degenerate ones. Its small
difference Ey — E7 will estimate the inverse time 7" of the (tunnel)
transition of a quantum particle from one well to another. In fact,
due to the symmetry, the eigenfunctions corresponding to Ei, Es
have now the form 1 +1 and 1 — 2, where 1);, as above, stands
for the position of the particle in one well (the asymptotics of this
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1; in a neighbourhood of a well can be calculated using the oscilla-
tor approximation similar to the calculation of series (1.5)). These
1 are connected by the symmetry transform: ;(Rz) = o(z).
Thus the time 7' of transition is the minimal number satisfying
the equation e”Hqp; = 1. It follows immediately from equations
H(¢1 + 77[}2) = E1,2(¢1 + ¢2) that T = 7T|E2 — E1|_1. Another
physical interpretation of the problem is due to the fact that the
probability of the spontaneous transition (with photon emission)
from the (slightly) excited state E5 to the real ground state F;
depends on F5 — Fq. Therefore, this difference stands for the ”fate
of false vacuum” [CC].

Now we introduce the notations and recall some standard facts
concerning the calculation of the difference Fy — Ey. Let

i) = jntint [ (Gi)+ Ve ar,

where the second inf is taken over all continuous piecewise smooth
curves ¢(7) such that ¢(0) =¢;, ¢q(t) = z. Let

D1:{$€Rn151§52}, DQZ{ZL’GR”ZSQSSl},

and Dj denote the e-neighbourhoods of these sets. It is not difficult
to show (see e.g. [DKM2]) that

(i) for each x € D5, where € is small enough, there exists a
solution (g, p) of the Hamiltonian system

ov

wg=p, p= %(Q) (1.6)

such that ¢(—o0) =0, ¢(0) = = and

0
Si0) = [ (G + Vigr)dr

(ii) for almost all 2 such a solution is unique, S; is smooth and
satisfies the stationary Hamilton-Jacobi equation

() v
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(iii) the equation p = 05, /0x defines locally the unstable man-
ifold Wjout for system (1.6) that corresponds to its hyperbolic singu-
lar point (&;,0) (recall that the unstable manifold W“* is defined
as the set of points (go,po) in R?" such that the solution of (1.6)
with initial data (qo,po) tends to (§;,0), as t = —o0);

(iv) there exists a trajectory (g, p) of system (1.6) such that

q(—00) = &1, q(4+00) =&

and
400

E@P@) +Vign)))dr,  (17)

S12 = 51(&2) = / 5

—0o0
this trajectory being called an instanton and Si being called the
instanton action.

It turns out that

512 = — lim hlog(Eg — E1>, (18)
h—0

i.e. the instanton action describes the logarithmic limit of the split-
ting value. It follows, in particular, that Ey — E; is exponentially
small in h. Taking into account formula (1.8), it is natural to seek
for the formula for the splitting in the form

Ey — Ey = A(h) exp{—512/h}. (1.9)

In order to be able to describe the dependence on h of the amplitude
A(h) of the splitting, one should make new additional assumptions.
For example, let us consider the simplest case, when the instanton
q(t) is unique up to a shift in time. It is obvious that ¢(¢) intersects
the set F' of the fixed points of the symmetry operator R only at
one point. We denote this point by & and shall fix from now on
the parameterisation of the instanton by the condition ¢(0) = &.
It is clear from the symmetry that F' belongs to the hyper-surface
I' = D; N Dy and that the instanton ¢ is orthogonal to I' at &.
Let M(x),z € T, be the (n — 1) x (n — 1) matrix of the second
derivatives of the function Sj(x) restricted to I'. The instanton
q(t) is called non-degenerate, if M (&) is non-degenerate. Now if
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there exists only one instanton and it is non-degenerate, then it is
possible to prove that the amplitude A(h) in (1.9) has the form

A(R) = Vha(1 + arh + ... + aph® + O(RF1Y). (1.10)

The described results were obtained at the beginning of 80
th. Before going further let us give a short historical review. The
splitting formula (1.9), (1.10) for one-dimensional case was known
in physical literature already for a long time, see for instance [LL].
Heuristically, the logarithmic limit (1.8) of the splitting for finite
and simultaneously for infinite dimensions seemed to appear first in
[M5] and [Po]. The paper [Po] contained, in particular, a developed
program for the application of instantons in gauge theories and thus
inspired a lot of new papers on the theory of instantons for quantum
field theory as well as for quantum mechanics. Further physical
discussions of the corresponding problems in quantum mechanics
(including different methods as well as different models) can be
found, for instance, in [CC,WH], and many others, see also the
book [Gu]. Turning to the mathematical literature we mention
first the work of Harrell [Ha], where appeared the first rigorous
deduction of the splitting formula (including the calculation of the
major term of amplitude (1.10)) for one-dimensional system with
the general double well potential. Afterwards, there appeared many
works dealing with more general one-dimensional models, (see for
instance, [Pa] for one-dimensional systems with several wells) The
program of the mathematical study of n-dimensional problem was
proposed in the Maslov lecture on the Mathematical Congress in
Warsaw [M8]. Then in 1984, three basic papers for the considered
subject were published, namely

1) the work of B.Simon [Si2], where the rigorous proof were
given of formula (1.7) for the logarithmic limit of the splitting (1.8)
in general n-dimensional situation; the proofs in this paper were
based on the method of the path integration,

2) the work of B.Helffer and J.Sostrand [HS1], where this result
was also obtained together with the theorem of the existence of the
asymptotic expansion (1.10) for the amplitude in the case of one
non-degenerate instanton (let us stress that the important progress
of [HS1] in comparison with [Si2] was the statement that the major
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term of the asymptotic expansion for the amplitude has the order
V'h); the method of this paper (see also [He] and references therein)
was based on the construction of the WKB asymptotics of the low
eigenfunctions for the Dirichlet realization of the corresponding
Schrodinger operator restricted to a neighbourhood of a well, then
these asymptotics were carefully matched together,

3) the work of V.Maslov [M3], where not only the existence of
the expansion (1.10) was given, but also the formula for the calcu-
lation of the coefficients was presented (see Proposition 1.1 below).
The proofs were based on the investigation of the WKB asymp-
totics of the corresponding heat equation, in order to obtain after-
wards the asymptotics of the low lying eigenfunctions and eigen-
values of the Schrodinger operator by a subtle limit procedure with
two small parameters h and t~!. One should note however, that
the assumptions on the Schrodinger operator in [M3] were more
restrictive (namely, the results in [Si2, HS1] were given directly for
the Schrodinger operator corresponding to an arbitrary Riemanian
manifold and in [M3] only to the plane Euclidian spaces) and that
the Maslov arguments were very schematic. Complete version of
his proof appeared only in [DKM1, DKM2]. Moreover, the formula
for the splitting in [M3] was a geometric one, and was not very con-
venient for concrete calculations. In [DKM2] an analytic version of
this formula was given, which we we are going to present now.

Let us suppose first that the eigenvalues w; are non-resonant.
Namely, each w; can not be represented in the form Zk 25 VEWE
with some integer nonnegative numbers vy such that > v, > 2.
Applying the general theory of the normal form of ordinary dif-
ferential equation in a neighbourhood of a singular point to the
restriction of the Hamiltonian flow (1.6) on the unstable manifold
WU one proves the existence of local coordinate y(x) such that
the equation of this restriction in the coordinate y have the form
y = p~Y2Qy with the diagonal matrix Q = diag(wy, ...,w,). We
fix such coordinate system by the additional normalising condi-
tion det(0dy/0x)(&;) = 1. These coordinate can be extended to the
whole Wj"“t defining a measure on it such that

dy(z¢) = exp{?u_l/gé’t} dy(zo),

where z; is the image of a point 2y € WjO“t under the action of the
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Hamiltonian flow. Let us define now the Jacobian

in non-focal points of W;’“t , i.e. in such points that have a neigh-
bourhood in W;’“t with a regular projection on the coordinate Eu-
cleadian space R".

Theorem 1.1 [M3,DKM1|. The formula for the amplitude
A(h) of the splitting (1.9) has the form

A(h) = 2J7 " (o) (det M)_l/Q(ﬁo)I(J(O)I\/h/ﬂx/wlmwnﬂn/‘l(ltO(h;),
1.11

where the matriz M (&) was introduced above, before formula (1.10).

This formula is not satisfactory from the practical point of
view, because to calculate its element one should find special co-
ordinate system and to solve the Hamiltonian system (1.6) in the
whole Wj‘?“t. In the next statement the calculations are reduced to
the solution of the system in variation

pZ =V"qt)Z, Zli=oo=0, Zh—o=1 (1.12)

along the instanton ¢(t), where I is the unit matrix. Let O be
a matrix of the orthogonal transformation that takes the first co-
ordinate vector of R™ in the unit vector, which is parallel to the
velocity ¢(0) of the instanton at zero time.

Theorem 1.2 [DKM2|. Formula (1.11) holds with

Ji= lim_ (exp{2t8,u_1/2}/det Z(t)) (1.13)

and M (&y) is the minor of the matrix
B = 10Z(0)0* (1.14)

obtained from it by deleting the first column and the first row.
Remark. This formula holds also without the supposition on
non-resonant w;. Moreover, instead of the real orthogonal matrix
O in (1.14) one can take as well a complex unitary matrix U such
that its first vector-column is parallel to ¢(0). Some generalisation
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of this formula for the case, when the instanton is not unique and
the wells are not simply points are given in [K3].

In [DK1], Theorem 1.2 was applied to the calculation of the
splitting E5 — E4 in the case of the potential

V= %Z(xk —xk_1)2+§Z(a¢i — £2)2, (1.15)
k=1 k=1
where o > 0, f > 0 are constants and xy = x,. This potential
stands for a chain of pairwise interacting particles on a circle in the
common potential field.
With a special choice of parameters a and S this model tends,

as n — 00, to the field model with the Lagrangian density

96\ 2
Cz(@_gyb) _72(¢2_§2)2_

That is so called ¢*-model on the circle . Therefore, the chain with
potential (1.15) can be called naturally the discrete ¢*-model on a
circle. The calculation of the instanton as well as its limit as the
number of particle n tends to infinity is quite simple. This problem
is reduced to the one-dimensional problem for the potential 3(x? —
£2)2/4. But in order to calculate the amplitude A one needs to
solve some linear multidimensional system of ordinary differential
equations with time depending coefficients. Unexpected fact is the
possibility to integrate this system in elementary functions and
thus to get the explicit formulas for the determinants J(&y) and
det M (&p). In [DK2], these considerations were generalised to the
finite-dimensional case, i.e. to the discrete ¢*-model on tori. Let
us formulate the corresponding exact result.
Consider the Schrédinger equation

(—h;—f + V(x)) v =FEy, el? (1.16)

in Eucleadian space of dimension |K| = n; X ... X ny with coordi-
nates x, where

k= (kl,...,kN) ek = (Z/an) X ... X (Z/HNZ),
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ie. k; € Z and two indexes k; are considered to be identical,
if their difference is proportional to n;. Here A is the Laplace
operator and

V(z) = Z % Za]- (zr — xk,lj)2 + g Z (7 —52)2, (1.17)

kek < j=1 keK

where 1; is the multi-index with elements (1;), = ¢7* and oy, 8,
are positive constants.

For instance, in the one-dimensional case the potential has
form (1.15). The potential V' is an even function, i.e. it is invariant
V(Rx) = V(z) with respect to the reflection Rx = —z (the set of
the fixed point for R consists of only one point & = 0), and has
obviously two minimum points §; 2 with coordinates z = ££ for
all k € K. One can prove that these minima are not degenerate
and all conditions of Propositions 1 and 2 are satisfied. Therefore,
one can calculate the splitting between two low levels Fy and F,
by formulas (1.11), (1.13), (1.14). We give now the result of these
calculations and discuss the deduction in the next section.

Let us denote

N
k.
bk: = 1"‘2(652)7120{‘7 Sin2 <_7:LJ)
j=1 J

Theorem 1.3 [DK2|. For any fized (n1,...,nn) the following
formula holds
Ey — Ey = AgE(1+ O(h)),

hnl...nN 3 Zbk—i—l bk+1
0 N (2677 ]};[O 2, —1) \b — 1

x exp(—2n1..nx+/2uB% /3h). (2.3)

Remark. The periodic conditions for the chain is essential.
Due to these conditions, the virial theorem (see, [Ral), which for-
bids the existence of instantons, is not true.
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The quantum field and the thermodynamic limit of this for-
mula are investigated in [DK2]. Other examples of the application
of Theorems 1.1, 1.2 can be found in [DKM2, KM2].

We discussed here only the splitting between the low lying lev-
els. The consideration of the splitting between exited levels leads
to new effects, (see e.g. [LL], and a modern review in [DS]), be-
cause on the classical level it corresponds to the splitting between
invariant tori (and not between stable points as in the case of low
lying eigenvalues). Another interesting development is the theory
of "momentum splitting”, where the corresponding invariant clas-
sical objects have the same projection on the coordinate space, but
different projections on the momentum space. In particular, such
situation appears in the case of Laplace-Beltrami operators on Li-
ouville surfaces, see e.g. [KMS] for the main facts of the spectral
analysis of these operators, and [K12] for a complete classifications
of these operators on two-dimensional compact surfaces. Some re-

sults on the splitting in this case can be found in [DS] (see also
[Fed3]).

2. Low lying eigenvalues of diffusion operators
and the life times of the corresponding diffusions

This section is devoted to the problem of the asymptotic cal-
culations of the low-lying eigenvalues of the diffusion operator D
on a smooth Riemannian manifold M, defined on smooth functions
by the formula

D=—-hA+ (Vp, V), (2.1)

where A is the Laplace-Beltrami operator on M, h is a small pos-
itive parameter, the brackets denote the natural inner product on
forms defined by the Riemannian metric. The function ¢ is a Morse
function on M, i.e. it is a smooth function with finite number of
singular points, all of them being non-degenerate. We will consider
two special cases.

A) M is a compact domain in R% with a smooth boundary
OM, the local minimums of ¢ are supposed not to belong to the
boundary. The operator D is the Friedrichs closure of the operator
defined by (1.1) on smooth functions vanishing in a neighbourhood
of OM ( the Dirichlet realization of the operator D).
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B) The manifold M is closed or M = R%, D is the closure of
the operator defined by (1.1) on smooth functions with compact
support. In the case M = R[, we suppose also the function ¢ to
increase at infinity faster than some positive power of its argument.

Let €2; denote the regions of the attraction of the dynamical
system

&= —Vo(x). (2.2)

We shall call €2; the fundamental domains. The geometry of their
dispositions proves to play an important role in the study of the
diffusion process.

The relation with the theory of the previous section is given
by the following (well known) observation. The diffusion operator
D is a non-negative self-adjoint operator in the weighted space
L?(M, du), where

du = exp{—%}dx,

and dx is the measure on M associated to its Riemannian metric.
Moreover, the operator D is similar to a Schrodinger operator of
form (1.1):
e FeDed = H = (h2A + (2(Ve)® - Lay)).

4 2
Note that each critical point £; of the function ¢ corresponds to a
non-degenerate zero point of the function V = 1 Vy? and V/'(¢;) =
2(¢"(&))?. However, only in the minimal points of the function ¢
the matrix ¢”(§;) is positive definite and in these points we have
tr[V"(£)]2 = 1Ap(&;). Therefore, the set (1.2) in this situation
has the same number of zeros as the number of minimums of the
function ¢. Hence the following statement is a direct consequence
of Proposition 1.2.

Proposition 2.1. Let the function ¢ have N local mini-
mum points on the manifold M. Then the operator D has a series
A1(h), A2(h),...; An(h) of N eigenvalues of order O(h) (in case A),
A(h) = 0), and the next eigenvalue is bounded from below by a
positive constant ( not depending on h).

Using the variational principle and Proposition 1.2 one read-
ily gets a more precise information about the first N eigenvalues,
namely the following result.
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Proposition 2.2. The eigenvalues A1(h), A2(h), ..., An(h) are
exponentially small in h. Moreover, the eigenfunctions correspond-
ing to these eigenvalues are closed to the constant functions in each
fundamental region. More precisely, let F' be the spectral subspace
of the operator D which stands for the first N eigenfunctions and
E be the subspace generated by the indicators x; of the domains €;
(xi equals to one or zero respectively in §; or outside it). Then the
distance between the subspaces E and F' 1is exponentially small

dist(F,E) = O(e:z:p{—%}), a>0, (2.3)

as h tends to zero.

We shall give a proof of this fact after the formulation of The-
orem 2.1, noting now that the first rigorous result on the exis-
tence of the exponentially small series was obtained by probabilistic
methods (and not necessarily for a potential drift) in the works of
Wentzell [Wenl],[Wen2], see also [FW]. Now we are going to present
a theorem which connects analytical and probabilistic approaches
to the problem of the calculation of the eigenvalues A1 (h), ..., An (h).
This theorem generalises the well known result (see e.g. [FW]) that
in case A) the asymptotics of the first eigenvalue of the diffusion
operator can be expressed as the inverse value of the mean exit
time of the process from the manifold M.

It turns out that in case A) the leading role in the spectral
analysis of the low lying eigenvalues of the operator D is played
by the matrix G;; of the mean times that live the process in the
fundamental region 2; when starting in the region 2;. The analo-
gous result holds for case B). This connection allows one to reduce
the above mentioned asymptotic problems of the spectral analysis
of D to the study of the asymptotics of the mean life times of the
diffusion process and vice versa. From the analytical point of view,
this connection reduces the solution of the spectral problem to the
solution of some non-homogeneous problems for the operator D.

In case A), let function 7; on M be the solution to the problem

DT]':XJ', leaM:O. (24)

In other words, 7; = D~ 'x;, which is well defined, because zero
does not belong to the spectrum of D. In case B), let function 7;
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be the solution to the problem

1 (825)
(M)’

(2.5)

DT]':X]'—T]', T‘jZ

The constants r; here equal to the measures of 2; with respect to

the normalised stationary distribution of the diffusion process. Let

us denote G;; the mean value ( with respect to du) of the function

Tj in Ql

S, mi(@)dp()
1(€2;)

Theorem 2.1 [KMac|. In the case A) the eigenvalues of the
matrix G have the form

Gij (2.6)

i = A7 HR)(14+O(h™)), i =1,2,...,N. (2.7)

In the case B) the matrix G has one zero eigenvalue p; = 0 and
the other eigenvalues have the similar form

i = A7 HA)(1+O(h™)), i=2,....,N. (2.8)

Remark 1. One can see from the proof of this theorem that a
series of the eigenvectors of G is closed to the series of vectors com-
posed of the projections of the first eigenfunctions on the indicators
Xj-

Remark 2. Due to the Ito formula, the function 7;(z) satisfying
(2.4) gives the mean life time in €; of the diffusion process with
the starting point x. Therefore G;; is the mean life time in ; of
the process starting in the domain €2;.

Proof of Proposition 2.2. It would be more convenient to con-
sider instead of x; the smooth molyfiers, on which D is well de-
fined. Namely, let U; be neighbourhoods of the points §; in the
fundamental domains €2; such that their closures U;(n) of its 7-
neighborhoods are compact and belong to €2; for some 1 > 0. Let
;,j=1,...,N, be a smooth function M — [0, 1] with the support
in U;(n) that is equal to one in U;. We claim that the distance
d(E, F) between the space F generated by 6;, j = 1,..., N and the
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subspace F' of the first N eigenfunctions of the operator D is expo-
nentially small in A in the norm of L?(M,du). To be more precise,
for any 0 > 0

A(B, F) = Oferp{~ =2},

where

A= miin A, A= mrélé?zl(go(:v) —(z;)).
To see this, notice first that the functions #;(z) have non inter-
secting supports and satisfy the equation Df; = o;(z), where

supp a; C Uj(n)\Uj.
On the other hand, by the Laplace method (see e.g. Appendix
B) one sees that

16]1* = (2mh) =/ exp{~o(z;)/h}(det ¢ (x;))~/*(1 + O(h)).

Therefore,
1D, e(y;) —plx;) +4 Aj—0
=70 < _ — _
Iz S C(n)exp{ . } = O(exp{ 5T 1}
where

¢(y;) = min  o(z).

TESUPP O

Thus we display /N orthogonal trial functions 6; for which the
variational estimates are exponentially small. Consequently the
variational principle (see e.g. [RS]) implies the existence of N ex-
ponentially small eigenvalues, and Proposition 1.2 (in its simplest
form when all ¢, are orthogonal) implies that the corresponding
subspaces are exponentially close. To finish the proof of the Propo-
sition it remains to notice that since the functions 6; are closed to
the indicators x;, the distance between F' and the space generated
by x; is also exponentially small.

Corollary. Fach of the first N eigenfunctions of the operator
D can be represented in the form

N
P = ZC’z‘ij + 7y,

Jj=1
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where all r; are orthogonal to all x; and are exponentially small
with respect to the norm of Lo(M,du). Moreover, the matrix
C = {Cy;} and its inverse matriz C~' are uniformly bounded with
respect to small parameter h.

Proof of Theorem 2.1. We start with case A). Let us calculate
the bilinear form of the operator D~! on the normalised indica-
tors X; = X:l[x:||7! of the fundamental domains ;. Due to the
definition of the matrix GG, we have

[
il

o - X Dlx)
! |2

= (X, D7'%y)

and we conclude that the spectrum of the matrix G coincides with
the spectrum of the matrix D! whose elements are (x;, D~'y;).

Let C = {C;;} be the matrix of the projections of the function
Xi on the eigenfunction 1; of the operator D. Then

(%, D1%y) = (CA™ICH)y + (RE, D),

where X;- = P1y; and A = diag(\1, ..., \n) is the diagonal ma-
trix composed of the first eigenvalues of D. Note that (x;, ;) =
(CCH)i+(Xi> x5 )- Thus CF = C~' = C~1 X+, where the matrix
X+ is defined by its matrix elements X7: = (x;,x;). Conse-
quently,

(D™Y)ij = (CATIC™Y); — (CATICTIX ) + (05, D7 M%)

The entries of the matrices X+ and (x;, D_lxj) are exponentially

small:
. A—§
X5 =06 )| = Ofexp{~——1),

_ _ A—9
i D) < M g [HIPED ] = O(eap{———1)

for any 6 > 0. We have used here the fact that the norm of the
inverted operator D! on the subspace P L?(M,du) is estimated
by the inverse to the (IN+1)-st eigenvalue of the operator D which is
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bounded by some constant, due to Proposition 2.1. Consequently,
we have the representation

A _
CIDIC=AT 4 ATTAL B=AMI + O(ewp{—Té}))’

where (due to the Corollary above)

A,B = O(ea:p{—%}).

This implies the assertion of Theorem 1.2 in case A).

Let us point out the modifications that one needs for the proof
of the case B). Let Q+ be the projector in L?(M,du) on the sub-
space of functions orthogonal to the constant functions. ( Note
that in the case of a closed manifold a constant function is the
eigenvector of the operator D corresponding to zero eigenvalue.)
We have
2 )) I

o NP
= (X D7'Q )
x| ' !

Il
and thus, as previously, the matrix G and (X;, D~1Q~¥;) have the

same spectrum. The existence of zero eigenvalue for the matrix G
follows from the degeneracy of the matrix (x;, D~1Q+x;):

Gij =

> (6D TXg) = (1,DQYy;) = (QT1L, D@ x;) = 0.

(2

The remaining part of the proof repeats that of the case A).

A combinatorial method for the calculation of the exponen-
tial orders of the exponentially small eigenvalues was proposed in
[Wenl], [Wen2].

The main and still open question of the theory is to give a rig-
orous construction of the precise asymptotics (taking into account
the pre-exponential terms) of these first NV eigenvalues. Some par-
tial results in the case of different symmetries can be obtained
using the method of the previous section, see also [HS2]. A series
of papers, see [MS, BM]| and references therein, was devoted to the
formal calculations of these asymptotics.
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Rigorous results in one -dimensional case was obtained in [KMak]
on the base of the Theorem 2.1, where we developed the Wentzel
technique in a way to allow one to calculate not only the expo-
nential orders of the exponentially small eigenvalues, but also the
pre-exponential terms. This method reduces the calculation to a
problem of combinatorial analysis that can be easily solved by com-
puter.

3. Quasimodes of diffusion operators around a closed orbit
of the corresponding classical system

The correspondence principle of quantum mechanics states
that to some "good” sets, invariant with respect to the equations
of classical mechanics, one can assign sequences (spectral series) of
asymptotic eigenfunctions and eigenvalues (quasimodes) of the cor-
responding quantum mechanical operators containing a small pa-
rameter. The case in which these sets are d-dimensional invariant
Lagrangian tori in the 2d-dimensional is well studied; the answer
(the semi-classical quantisation of these tori) is given by the Maslov
canonical operator [M1]. Spectral series can be assigned also to
such classical objects as critical points, closed invariant curves (see
e.g. [BBJ, [M5], [M9], [Laz]), and k-dimensional isotropic invari-
ant tori (see e.g. [BD]). In probability theory, an analogy of the
correspondence principle has been applied for a long time as often
and as successfully as in quantum mechanics (see e.g. [M1], [FW],
[Varl]). In particular, for the diffusion equation

uy +Du=0, D=V(x)Vu—hAu, zcRY, (3.1)

this principle states, in a sense, that some asymptotic solutions as
h — 0 to this equation can be constructed via the solutions to the
dynamical system

z=V(z), (3.2)

which the system of characteristics of the first order partial dif-
ferential equation obtained from (3.1) by putting h = 0. Unlike
the case of quantum mechanics, system (3.2) has no non-trivial
d-dimensional objects without boundary, but one can expect a re-
lationship between invariant k-dimensional tori of this (3.2) and
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asymptotic eigenfunctions of the operator D. The simplest case of
critical points was discussed in the previous section (in the case of
potential field V). We are going to formulae here the results from
[DKO1], where it was shown that to each limit cycle I' of equation
(3.2) corresponds complex numbers A, and smooth functions wu,
(quasimodes) ”localised ” around T" and such that

V(x)Vu, — héu, = Au, + h/2. (3.3)

Here v is a multi-index that will be defined later.

The difference with the Schrodinger operator consists in the
fact that the Hamiltonian H of the classical problem - the symbol of
the diffusion operator D - is complex. In fact, multiplying equation
(3.1) on th we get

ihuy = V(x)(=ihV)u — i(—ieV)?u

The attempt to present this equation in the pseudo-differential form
ihy = H(x, —@'%)u leads inevitably to the complex Hamiltonian
H = V(x)p — ip? (symbol of the operator D). Surely, it can be
made real by the complex rotation p — —ip, but this procedure
takes us away from the standard approaches to the problems of
quantum mechanics. Thus the corresponding Hamiltonian system

t=V(z)—2ip, p=—(Vo)p (3.4)

is also complex (here ’ denotes the transpose matrix). That is why
the general theory developed in [M5] can not be directly applied in
this situation. However it turns out that some modification of this
theory gives the solution.

Let the vector field V' be smooth, and let X (¢) be the solution
of (3.2), defining an orbitally asymptotically stable cycle I' of the
vector field V, i.e. X (t) is a solution to (3.2), periodic with period
T, the equation of I' is = X (¢), and all Floquet multipliers of the
system in variations
oV
- Oz

have the form e™#i*, j = 1,...,d, where one of the numbers f;
(let it be pg) is equal to zero and the real parts of the others are
positive. function, periodic with period

Y (X(1)Y (3.5)

T
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It turns out that the asymptotic eigenvalues of D are given by
formula

2miv,

I -
)\V:T/O divV (&) d¢ + T +;H]‘V]’+O(€), (3.6)

wherev = (14, ...,q) is an integer vector ("number of the eigen-
value”), independent of h and v; > 0 for j = 1,...,d — 1. The
formulas for the eigenfunctions contain complex solutions to the
system

oV

W= - (av)/ xeyw, z2=2

= (X()Z +2W.  (3.7)

This system is equivalent to the Hamiltonian system with the
complex Hamiltonian (v,p) — ip?, linearised on the solution x =
X(t),p = 0. The fundamental matrix of (3.7) can be written in the
form

Z\..Zp1 X V.Y, Z
Wi.Wo_1 0 0.0 W)’

where Y; are the Floquet solutions of (3.5), and where the solutions

(z o Zn\ _ (X
aj_(Wj), i=1d 1, (Wn)_(o)

satisfy the conditions
aj(t+T) =aje"T.
Now let us chose the matrices B and C' in the form
B = (Wi(7),..Wu(1)), C=(Z1(1),...2Zn(7)).

The asymptotic eigenfunctions of D have the form

uy = exp{:r§ vjuj—md)%}ﬁ (Vi (vt 5 )) o
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where

T(z

7(z) | anvexe) g

7(x)
ug = (det C(T(ﬂ?)))_l/2 exp{%/o divV (z(£)) dE— 5T

X exp {—% (IX(T(x)), BC (7 (x))(z — X(T(x))))}

and 7(x) is a smooth function satisfying in some (independent of
h) neighbourhood of I' the equation

(X(T),:C —X(1))=0.

Outside this neighbourhood u, = O(h*). The function 7(x) is
defined modulo T', but the expression for u, does not depend on
this choice. The main result is the following.

Theorem 3.1 [DKO1|. The functions u, and the complex
numbers A\, defined by (3.6), (3.8) satisfy (3.3).

The proof of this result and its generalisations to k-dimensional
invariant tori (see [DKO1,DKO2]) is derived from the asymptotic
solutions to the Cauchy problem for the diffusion equation with
specially chosen initial data.
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Chapter 9. PATH INTEGRATION FOR THE SCHRODINGER,
HEAT AND COMPLEX DIFFUSION EQUATIONS

1. Introduction.

There exist several approaches to the rigorous mathematical
construction of the path integral, the most important of them (as
well as an extensive literature on this subject) are reviewed briefly
in Appendices G and H. Unfortunately, all these methods cover
still only a very restrictive class of potentials, which is clearly not
sufficient for physical applications, where path integration is widely
used without rigorous justification. On the other hand, most of the
known approaches define the path integral not as a genuine integral
(in the sense of Lebesgue or Riemann), but as a certain generalised
functional. In this chapter we give a rigorous construction of the
path integral which, on the one hand, covers a wide class of poten-
tials and can be applied in a uniform way to the Schrodinger, heat
and complex diffusion equations, and on the other hand, is defined
as a genuine integral over a bona fide o- additive (or even finite)
measure on path space. Moreover, in the original papers of Feyn-
man the path integral was defined (heuristically) in such a way
that the solutions to the Schrodinger equation was expressed as
the integral of the function exp{iS}, where S is the classical action
along the paths. It seems that the corresponding measure was not
constructed rigorously even for the case of the heat equation with
sources (notice that in the famous Feynman-Kac formula that gives
a rigorous path integral representation for the solutions to the heat
equation, a part of the action is actually "hidden” inside the Wiener
measure). Here we construct a measure on a path space (actually
on the so called Cameron-Martin space of trajectories with L? first
derivative) such that the solutions to the Schrddinger, heat and
complex diffusion equations can be represented as the integrals of
the exponential of the action with respect to this measure, which is
essentially the same for all these cases (to within certain bounded
densities). However, for the case of the Schrédinger equation the
integral is usually not absolutely convergent and needs a certain
regularisation. This regularisation is of precisely the same kind as
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is used to define the finite- dimensional integral

Vo)) = erty 7 [ (- Ly e ()

R 2ti

giving the free propagator e®*~/2 f. Namely, this integral is not well
defined for general f € L?(R%). The most natural way to define it
is based on the observation that, according to the spectral theorem,
forallt >0
#HAJ2 p _ pi it(1—ie)A/2

e f 61_1)1%1+ e f (1.2)
in L2(R?%) (the operator e®(17%)4/2 defines the free Schrédinger
evolution in complex time #(1 — i€)). Since

(€ e ae

GI—A/2 £y (2 (9 g0 1))~ d/2
(€IOSR ) ) = (amtli+ )2 [ explogrt

R

(Vi + € is defined as the one which tends to e™/* as e — 0) and
the integral on the r.h.s. of this equation is already absolutely
convergent for all f C L?(R%), one can define the integral (1.1) by
the formula

(Vof)(a) = Jim (2et(i +0) 7 [ exp{- i S p(e) de
(1.3)

The same regularisation will be used to define the infinite-dimensional
integral giving the solutions to the Schrodinger equation with a
general potential.

At the end of the Chapter we show that the path integral con-
structed here has a natural representation in a cetain Fock space,
which gives a connection with the Wiener measure and also with
non-commutative probability and quantum stochastic calculus.

1.1. The case of potentials which are Fourier transforms of
finite measures. The starting point for our construction is a rep-
resentation of the solutions of the Schrédinger equation whose po-
tential is the Fourier transform of a finite measure, in terms of
the expectation of a certain functional over the path space of a
certain compound Poisson process. A detailed exposition of this
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representation, which is due essentially to Chebotarev and Maslov,
together with some references on further developments, are given
in Appendix G. We begin here with a simple proof of this repre-
sentation, which clearly indicates the route for the generalisations
that are the subject of this chapter.

Let the function V' =V, be the Fourier transform

Via) = Vo) = [ e utdp (1)

of a finite complex Borel measure 1 on R?. Now (see e.g. Appendix
G) for any o-finite complex Borel measure p there exists a positive
o-finite measure M and a complex-valued measurable function f
on R¢ such that

w(dy) = f(y) M (dy). (1.5)

If p is a finite measure, then M can be chosen to be finite as
well. In order to represent Feynman’s integral probabilisticly, it
is convenient to assume that M has no atom at the origin, i.e.
M ({0}) = 0. This assumption is by no means restrictive, because
one can ensure its validity by shifting V' by an appropriate constant.
Under this assumption, if

Wie)= [ eraap) (1.6)
Rd
then the equation
ou 10
Fri (W(ga—y) - Am)u, (1.7)

where Ay = M(R%), or equivalently

o= [+ - ulw) arcae), (1.9

defines a Feller semigroup, which is the semigroup associated with
the compound Poisson process having Lévy measure M, see e.g.
[Br| or [Pr] for the necessary background in the theory of Lévy
processes (notice only that the condition M ({0}) = 0 ensures that
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M is actually a measure on R?\ {0}, i.e. it is a finite Lévy mea-
sure). As is well known, such a process has almost surely piecewise
constant paths. More precisely, a sample path Y of this process
on the time interval [0, ] starting at a point y is defined by a fi-
nite number, say n, of jump-times 0 < s; < ... < s, < t, which
are distributed according to the Poisson process N with intensity
Ay = M(R?), and by independent jumps d1, ..., 5, at these times,
each of which is a random variable with values in R?\ {0} and with
distribution defined by the probability measure M /\y;. This path
has the form

Yo=vy, s<si,
sn Yi=y+6d6, s1<s<so,
Yy(s) =yt V5 (s) = ) Lo ’
Yn:y+61+52++6n7 SHSSSt
(1.9)
We shall denote by Ez[,o’t] the expectation with respect to this pro-
cess.
Consider the Schrodinger equation
oY i
— = =-AyY —iV 1.10
= SAY V() (1.10)
where V' is a function (possibly complex-valued) of form (1.4). The
equation for the inverse Fourier transform

uly) = 9) = 2m) " [ e de
R
of ¢ (or equation (1.10) in momentum representation) has the form

— = —=yu—iV (=7 )u. (1.11)

Proposition 1.1. Let ug be a bounded continuous function.
Then the solution to the Cauchy problem of equation (1.11) with
imatial function ug has the form

u(t,y) = exp{th } BPY [FY ())uo(Y (1)), (1.12)
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where, if Y is given by (1.9),
FY () = exp{—5 > (¥, Y) (5501 — 5,0} [[(<i7(6;))  (1.13)
=0 j=1
(here sp+1 =1, so =0, and the function f is as in (1.5)).

In particular, choosing ug to be the exponential function e*¥%o,
one obtains a path integral representation for the Green function
of equation (1.10) in momentum representation.

Remark. In Appendix G some generalisation of (1.10) is dealt
with. We restrict ourselves here to (1.10) for simplicity.

We shall now give an equivalent representation for the integral
in (1.12), which we shall prove later on.

1.2.  Path integral as a sum of finite-dimensional integrals.
One way to visualize the integral (1.12) is by rewriting it as a
sum of finite dimensional integrals. To this end, let us introduce
some notations. Let PC)(s,t) (abbreviated to PC)y(t), if s = 0)
denote the set of all right continuous and piecewise-constant paths
[s,t] = R starting from the point p, and let PCJ(s,t) denote the
subset of paths with exactly n discontinuities. Topologically, PCS
is a point and PC = Simj® x (RE\ {0})™, n=1,2,..., where

Simy = {81,..0,8, : 0 < 51 < 89 < ... <8, <t} (1.14)

denotes the standard n-dimensional simplex. In fact, the numbers
s; are the jump-times, and the n copies of R4\ {0} represent the
magnitudes of these jumps (see (1.9)). To each o-finite measure M
on R4\{0} (or on R%, but without an atom at the origin), there cor-
responds a o-finite measure MY = MPC (¢, p) on PC,(t), which
is defined as the sum of measures M n = 0,1,..., where each
MPFC is the product-measure on PCJ(t) of the Lebesgue measure
on Sim? and of n copies of the measure M on R?. Thus if YV is
parametrised as in (1.9), then

MFPCay () = ds;....ds, M(ds,)...M(d6,,).

From properties of the Poisson process it follows that (1.12) can be
rewritten in the form

u(t,y) = /P MY R O @), (1)
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or, equivalently, as the sum

ult,y) Zun ) Z /P iy MY RO O 0)

(1.16)
The integrals in this series can be written more explicitly (in terms
of the parametrisation (1.9) of the paths Y) as

() = / MPC(@Y ()F(Y())uo(Y (1))
PCn (1)

_ / dsy...ds, / [ M(d8). M (6,) Y uo (g1 4t 6.
Sim R JRd

(1.17)
Notice that the multiplier exp{tAy;} in (1.12) arises because the
integral in (1.12) is not over the measure MY, but over a probabil-
ity measure obtained from M by an appropriate normalisation
(namely, MP(PCL(t)) = t+O(t?) for small ¢, and the normalised
measure of the corresponding Poisson process is such that the prob-
ability of PC}(t) is Ap(t 4+ O(t?)) exp{—tAps} and the jumps are
distributed according to the normalised measure M /Aps).

1.3. Connection with perturbation theory and a proof of Propo-
sition 1.1. A simple proof of formula (1.16) can be obtained from
non-stationary perturbation theory, which we recall now for use
in what follows. First, one can rewrite equation (1.10) in an in-
tegral form using the so called interaction representation for the
Schrodinger equation, where the evolution of a quantum system is
described by the wave function ¢ = e~ ***/24) rather than the orig-
inal wave function ¢. From (1.10) one gets that if ¢ satisfies the
Cauchy problem for equation (1.10) with the initial data g, then
¢ satisfies the equation

% _ —ie_iAt/2V€iAt/2¢ (118)

(here the symbol V' is used to denote the operator of multiplication
by the function V'), with the same initial data ¢g = 1g. Integrat-
ing this equation (which is called the Schrédinger equation in the
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interaction representation) over t and substituting ¢ = e~*At/2y)
one obtains the equation for 1)

t
P(t) = e 2P — i / A= /214)(5) ds, (1.19)
0

which contains not only the information comprised by (1.10), but
also the information comprised by the initial data vy. Though,
strictly speaking, equation (1.19) is not quite equivalent to (1.10)
(because, for example, a solution of (1.19) may not belong to the
domain of the operator A) under reasonable assumptions on V' (for
example, if V' is bounded, or V € LP + L with p > max(2,d/2),
which is quite enough for our purposes) the solutions to (1.19)
defines the Schrodinger evolution e*(4/2=V) (see e.g. [Yaj] or the
earlier paper [How|, where (1.19) is used to prove the existence
of the Schrodinger propagator in the more general case of time-
dependent potentials).

Substituting expression (1.19) for 7 in the r.h.s. of (1.19)
and iterating this procedure one obtains the standard perturbation
theory expansion for ¢

t
’(,b(t) — [eiAt/2 . Z/ eiA(t—S)/QveiAs/2 ds
0

t s
+(—i)2/ ds/ dr A=)/ 2y A=) 2y IAT/2 1| Tapg. (1.20)
0 0

More precisely, from this procedure one obtains the following: if
series (1.20) is convergent, say in L2-sense, then its sum defines a
solution to equation (1.19), and this solution is unique. Clearly,
this is the case for bounded functions V', but actually holds also
for more general V', see [Yaj].

Clearly in momentum representation (1.19) has the form

t
ults) = Pug(y) i [ e (Vi) ()
0

(1.21)
Since the operator V(—i(0/dy)) is that of convolution with the
measure f, in momentum representation the series (1.20) takes the



u(t,y) = 3 Li(ty) = To(t,y) + (Flo)(t.y) + (FIo)(t,9) + -

(1.22)
where F is the integral operator given by

Fo)t) =i [ ds [ A - 5,50 - 0ol

(1.23)
and
9(t,y) = exp{—it(y,y)/2}, Lo = g(t,y)uly).
It is convenient to consider this series in the Banach space Cyp(R?)
of continuous functions vanishing at infinity. The terms of the
series (1.22) can now be obtained from the corresponding terms of
the series (1.16), (1.17) by linear change of integration variables.
Consequently, if either the series (1.22) or the series (1.16)-(1.17)
is absolutely convergent and all its terms are absolutely convergent
integrals, as is clearly the case under the assumptions of Proposition
1.1, one obtains the representation (1.15) (and hence also (1.12))
for the solution u(t, z) of the Cauchy problem for equation (1.11).
1.4. Regularization by introducing complex times or continu-
ous non-demolition measurement. In this chapter we are going to
generalise the representations (1.12) or (1.16) to a wide class of po-
tentials. In Section 2 we begin with a class of potentials that have
form (1.4) with measure p having support in a convex cone and
being of polynomial growth. In this case (1.15) still holds without
any change, even though the measure p is not finite. However, this
case is rather artificial from the physical point of view, because it
does not include real potentials. In general, the terms of the series
(1.22) would not be absolutely convergent integrals, or, even worse,
(1.22) would not be convergent at all. To deal with this situation,
one has to use some regularisations of the Schrodinger equation.
As we mentioned, this regularisation will be of the same kind as is
used to define the standard finite-dimensional (but not absolutely
convergent) integral (1.1). Namely, if the operator —A /2 +V (z) is
self-adjoint and bounded from below, by the spectral theorem,

exp{it(A/2-V ()} f = lim expfit(1—ic)(A/2-V (@)} /. (1.24)
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In other words, solutions to equation (1.10) can be approximated
by the solutions to the equation

0 1,. .
a—lf = 5(2 + e)AyY — (i 4+ €)V ()1, (1.25)
which describes the Schrodinger evolution in complex time. The
corresponding integral equation (the analogue of (1.19)) can be
obtained from (1.19) by replacing i by i + € everywhere. It has the
form

t
w(t) — e(i+€)At/2w0 _ (/L 4 6)/ €(i+€)A(t_s)/sz(S) ds. (126)
0

If ¢ satisfies (1.25), its Fourier transform u satisfies the equation

% = —%(i—i—e)gfu— (z+€)V(%§y)u (1.27)
We shall define a measure on a path space such that for arbitrary
e > 0 and for a rather general class of potentials V', the solution
exp{it(1 —ie)(A/2 — V(x))}up to the Cauchy problem of equation
(1.25) can be expressed as the Lebesgue (or even Riemann) integral
of some functional F, with respect to this measure, which gives a
rigorous definition (analogous to (1.3)) of an improper Riemann
integral corresponding to the case ¢ = 0, i.e. to equation (1.10).
Thus, unlike the usual method of analytical continuation often used
for defining Feynman integrals, where the rigorous integral is de-
fined only for purely imaginary Planck’s constant h, and for real
h the integral is defined as the analytical continuation by rotating
h through a right angle, in our approach, the measure is defined
rigorously and is the same for all complex h with non-negative real
part. Only on the boundary Imh = 0 does the corresponding
integral usually become an improper Riemann integral.

Of course, the idea of using equation (1.25) as an appropriate
regularisation for defining Feynman integrals is not new and goes
back at least to the paper [GY]. However, this was not carried out
there, because, as was noted in [Ca], there exists no direct gener-
alisation of Wiener measure that could be used to define Feynman
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integral for equation (1.25) for any real e. Here we shall carry out
this regularization using a measure which differs essentially from
Wiener measure. The connection with Wiener measure will be dis-
cussed in the last section of this chapter.

Equation (1.25) is certainly only one of many different ways
to regularise the Feynman integral. However, this method is one of
the simplest method, because the limit (1.24) follows directly from
the spectral theorem, and other methods may require additional
work to obtain the corresponding convergence result. As another
regularisation to equation (1.10), one can take, for example, the
equation

oy 1

o = i+ 9y =iV (). (1.28)

A more physically motivated regularisation can be obtained
from the quantum theory of continuous measurement. Though the
work with this regularisation is technically more difficult than with
the regularisation based on equation (1.25), we shall describe it,
because, firstly, Feynman’s integral representation for continuously
obserbed quantum system is a matter of independent interest, and
secondly, the idea to use the theory of continuous observation for
regularisation of Feynman’s integral was already discussed in phys-
ical literature (see e.g. [Me2]) and it is interesting to give to this
idea a rigorous mathematical justification. The idea behind this
approach lies in the observation that in the process of continuous
non-demolition quantum measurement a spontaneous collapse of
quantum states occurs (see e.g. [Di2], [Be2], or Section 1.4), which
gives a sort of regularisation for large x (or large momenta p) di-
vergences of Feynman’s integral.

As is well known, the standard Schrodinger equation describes
an isolated quantum system. In quantum theory of open systems
one considers a quantum system under observation in a quan-
tum environment (reservoir). This leads to a generalisation of
the Schrodinger equation, which is called stochastic Schrodinger
equation (SSE), or quantum state diffusion model, or Belavkin’s
quantum filtering equation (see Appendix A and Chapter 7). In
the case of a non-demolition measurement of diffusion type, the
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SSE has the form
1
du + (iH + §A2R*R)udt = ARudW, (1.29)

where u is the unknown a posterior (non-normalised) wave function
of the given continuously observed quantum system in a Hilbert
space H, the selfadjoint operator H = H* in H is the Hamiltonian
of a free (unobserved) quantum system, the vector-valued operator
R = (RY, ..., R?) in H represents the observed physical values, W
is the standard d-dimensional Brownian motion, and the positive
constant A represents the precision of measurement. The simplest
natural examples of (1.29) concern the case when H is the standard
quantum mechanical Hamiltonian and the observed physical value
R is either the position or momentum of the particle. The first
case was considered in detail in Chapter 7. Here we are going to
use mostly the second case when R represents the momentum of
the particle (and therefore one models a continuous non-demolition

observation of the momentum of a quantum particle). In this case
the SSE (1.29) takes the form

.. A . 1 /X0

As A — 0, equation (1.30) approaches the standard Schrodinger
equation (1.10). If ¢ satisfies the SSE (1.30), the equation on the
Fourier transform wu(y) of ¢ clearly has the form

1, A, 10 \/X
du—(—2(z+2)yu—zV(iay)u) dt + 2yuch/. (1.31)

By Ito’s formula, the solution to this equation with initial function
up and with vanishing potential V' equals g} (¢, y)uo(t,y) with

9 (t.9) = 9 t.y) = expl—5 i + Nyt + \/gyvv(t)}, (1.32)

and therefore the analog of equation (1.21) corresponding to (1.31)

has the form
W(t) T w—wis) 10, w
u(t7 y) =4y (t7 y)UO_Z g (t—S, )V(_;a_y)g)\ (tv )
0

(1.33)

u

(s,.)ds.
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As we shall see, equation (1.31) can be used to regularise Feynman’s
integral for equation (1.10) as an alternative to equation (1.25).

For conclusion, let us sketch the content of this chapter. In
Section 2 we will obtain the path integral representation for the
solutions of equations (1.11), (1.27), (1.31) for rather general scat-
tering potentials V', including the Coulomb potential.

The momentum representation for wave functions is known to
be usually convenient for the study of interacting quantum fields
(see e.g. [BSch]). In quantum mechanics, however, one usually
deals with the Schrodinger equation in x-representation. There-
fore, it is desirable to write down Feynman’s integral representation
directly for equation (1.10). Since in p-representation our measure
is concentrated on the space PC' of piecewise constant paths, and
since classically trajectories z(t) and momenta p(t) are connected
by the equation & = p, one can expect that in x-representation the
correspondonding measure is concentrated on the set of continu-
ous piecewise linear paths. In Sections 3 and 4 we shall construct
this measure and the corresponding Feynman integral for equa-
tion (1.10) with bounded potentials and also for a class of singular
potentials. In Section 5 we discuss the connection with the semi-
classical asymptotics giving a different path integral representation
for the solutions of the Schrodinger or heat equation, which is an
integral of the exponential of the classical action. In the last sec-
tion, we give a repersentation of our measures in Fock space and
make some other remarks.

2. Momentum representation and occupation number representation

If @ is a unit vector in R%, b€ R, 0 € (0,7/2), denote

Cong = {y: (y,a) > |yl cos0}, Ta(b) = {y: (y,a) < b}.

Let M be a (positive) measure with support in Con?. Suppose
also that M is of polynomial growth, i.e. M (I, (b)) < CbY for
some positive constants C, N and all positive b. Let V' be given by
(1.4), (1.5) in the sense of distributions, so that V is the Fourier
transform of the measure fM considered as a distribution over the
Schwarz space S(RY).
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Proposition 2.1. For any continuous function ug such that
suppug C I, (b) for some real b, all terms of the series (1.16)
are absolutely convergent integrals representing continuous func-
tions, and this series is absolutely convergent uniformly on compact
sets. In particular, there exists a solution to the Cauchy problem
of equation (1.11) that has support in I1,(b), has at most polyno-
mial growth, and is represented by means of the Feynman integral
(1.15).

Proof. Clearly, if y does not belong to I1,(b), then all u,, given
by (1.17) vanish. Hence, suppu,, C II,(b) for all n. If y € II,(b),
then

tn
|un(t,y)|§§—70/‘ o Mdsy). M5, gy + 5+t 6.
n. Con? Con?

Since suppug C I, (b), the integrand in this formula vanishes when-
ever (01 + ... + 6p,a) > b — (y,a), and, in particular, if (§;,a) >
b — (y,a) for at least one j = 1,...,m. Hence, denoting K =
sup{|up(x)|}, one has

tn
|%@mng/ m/ M(d6y)...M(d6,)
n: Mo (b—(y,a)) I, (b—(y,a))

n
< SKCMb— (g, )™,
which for fixed b and large y does not exceed " KC"2N"(y, a))N™ /n!.
Consequently, the series (1.16) consists of absolutely convergent
integrals, is convergent, and is bounded by K exp{2" (y,a)" Ct},
which implies the statement of the Proposition.

As we mentioned in the introduction, the potentials of the
form occurring in Proposition 2.1 seem to have no physical rel-
evance. As an example of a physically meaningful situation, we
consider now the case of scattering potentials using the regulari-
sation (1.27) or (1.31). Let V have form (1.4), (1.5) (again in the
sense of distributions) with M being the Lebesgue measure My,
and f € L' + L9, ie. f = fi + fo with f; € L, fo € L4, with
g in the interval (1,d/(d — 2)), d > 2. Notice that this class of
potentials includes the Coulomb case V(z) = |x|~! in R3, because
for this case f(y) = |y| 2.
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Proposition 2.2. Under the given assumptions on V' there
exists a (strong) solution u(t,y) to the Cauchy problem of equations
(1.27) and (1.31) with initial data ug, which is given in terms of
the Feynman integral of type (1.15). More precisely

u(t,y) = / MEG(AY () F(Y ()uo(Y (1)), (2.1)
PC,(t)

where, if Y is parametrised as in (1.9),

F(Y()) = FV () = expl 5 (i46) 3 VP (5515} [[(~i(1-ie)
7=0 j=1
(2.2)
for the case of equation (1.27), and F(Y(.)) equals
(—if(85))

1

J

x exp{— Z (8541 — 8j5) — \/ng(W(st) —W(s;)|}

for the case of equation (1.31).

Proof. Since the proofs for equations (1.27) and (1.31) are
quite similar, let us consider only the case of equation (1.31). As is
explained in the introduction, it is sufficient to prove that for any
bounded continuous function ¢ the integral (1.23), with g = g}"
as in (1.32), is absolutely convergent (almost surely), and that fur-
thermore, the corresponding series (1.22) is absolutely convergent.
To this end, consider the integral

‘]:/Rd 1f(v—y)lgy (t,y)dy.

Clearly, the function g}’ is bounded (for a.a. W) for times in an
arbitrary finite closed subinterval of the positive halfline, and for
small ¢

sup{lo(t )|} = exp{W*(1)/4t) < expflog log ]2} = /Tlog ]
(2.4)
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due to the well known law of the iterated logarithm for the Brow-
nian motion W. Hence, by the assumptions on f and the Hoélder

inequality

J = O(/[logt]) + O(1)llgx" (¢, )| v

where p~! + ¢~ ! = 1. Since

d/2 2

2m pW=()

w P
t)E, = — =

||g>\ ( ’ )”Lp (p)\t) exp{ At }7

it follows that J is bounded for ¢ in any finite interval of the positive
halfline, and J = O(At)~%/?P/|logt| for small ¢. Since the con-
dition ¢ < d/(d — 2) is equivalent to the condition p > d/2, there
exists € € (0,1) such that J < C((\t)~(2=9)). Moreover, clearly
Iy(t,y) = g(t,y)uo(y) does not exceed Kt~ ¢ for some constant K.
We can now easily estimate the terms of the series (1.22). Namely,
we have

t
| FIo(t,y)] < KCA~(179 / (t—s)" 1957 ¢ds = KCA~ (179 B(e, 1—e),
0
where B denotes the Euler g-function. Similarly,
t
| F2Io(t,y)| < A72079B(e, 1 — e)KC’Q/ (t—s)"1=9ds
0

= B(e,1 — €)B(e, 1) KC?t°,

By induction, we obtain the estimate
| FFIo(t, y)| < KCFATFI=9t(k=DeB(e 1—€)B(e, 1)...B(e, 14+(k—2)e).

Using the representation of the S-function in terms of the I'-function,
one obtainss that the terms of series (1.22) are of order t*¢ /T"(1+ke),
which implies the convergence of this series for all ¢. Since we have
estimated all functions by their magnitude, we have proved also
that all terms of series (1.22) are absolutely convergent integrals,
and that this series converges absolutely.

The following is a direct consequence of (1.24) and Proposition
2.2.
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Proposition 2.3. Assume the assumptions of Proposition 2.2
hold. If the operator —A/2+V (x) is self-adjoint and bounded from
below, then for any ug € L N L2, the solution to equation (1.10)
is given by the improper Feynman integral (1.15), which should be
understood as

u(ty)=lim [ MESWY()E(Y oY (). (25)
PCy(t)

Since the convergence of solutions of equation (1.31) to solu-
tions of the ordinary Schrodinger equation seems to be unknown,
the use of equation (1.31) to obtain a regularisation for the Feyn-
man integral for the Schrodinger equation similar to (2.5) requires
some additional work. It seems that this can be done under the
assumptions of Proposition 2.2 using the technique from [Yaj]. But
we shall restrict ourselves here to the case of a bounded potential,
which will be used also in the next Section. Notice that we prove
now this result using p-representation, but it automatically implies
the same fact for the Schrodinger equation in z-representation.

Proosition 2.4. Let V be a bounded measurable function.
Then for any ug € L*(R?) the solution uY of equation (1.33)
(which exists and is unique, see details in Section 3) tends (almost
surely) as X\ — 0 to the solution of this equation with A = 0.

Proof. Using the boundedness of all operators on the r.h.s. of
(1.33), and (2.4) one obtains that

lul —ull < llgx" (t, y)uo — g9 (£, y)uol +O ()| log t|[[uy” —ull+o(A)

— O(t)] log tlllu” — ull + o(), (2.6)

where o(\) depends on ug but is uniform with respect to finite
times ¢. It follows that ||u} — u|| = o()\) for small ¢, which proves
the Proposition.

Corollary. IfV is a bounded function, and the assumptions of
Proposition 2.2 holds, then the solution to (1.11) can be presented
i the form

) = Jim | MES@Y O OV @). (27
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To conclude, let us point out that different kind of interactions
can be treated similarly if one changes p- repersentation into occu-
pation number representation. Namely, consider the Schrodinger
equation for the anharmonic oscillator

oY A x?
ZE— ( 5+7+V(3))>’¢
If V is a smooth function, a path integral representation for its
solutions can be obtained as in Section 5. If V' is a bounded func-
tion, one can also proceed as in Section 3 using the explicit Green
function for the quantum harmonic oscillator instead of the ”free”
Green function. Alternatively, one can use the spectral represen-
tation for the harmonic oscillator, i.e. for the operator A + 2.
In that approach the corresponding measure on path space will
be concentrated on the right continuous piecewise-constant trajec-
tories ¢ : [0,t] — {0,1,...} with values in the countable number
of eigenstates 1; of the harmonic oscillator, and the analog of
formula (1.16) will hold, where the integrand will have the form
exp{—i f(f E(q(s)ds}, where E(n) denotes the energy of the state
)y If the infinite dimensional matrix (V1);, ¢;) defines finite tran-
sition probabilities, we find ourselves in the situation, where the
corresponding path integral is expressed as an expectation with
respect to a generalised Poisson process in the sense of Combe et
al [Coml] (see e.g. [BGR] where this is done in a more general
infinite-dimensional model describing a particle interacting with a
boson reservoir). If not, we can as usual use the regularisation

based on (1.24).
3. Path integral for the Schrodinger equation in x-representation

As we mentioned in introduction, we are going to deal here
with measures on paths that are concentrated on the set of con-
tinuous piecewise linear paths. Denote this set by C'PL. Let
CPL*Y(0,t) denote the class of paths ¢ : [0,] — R? from CPL
joining z and y in time ¢, i.e. such that ¢(0) = x, ¢(t) = y. By
CPL?Y(0,t) we denote the subclass consisting of all paths from
CPL*Y(0,t) that have exactly n jumps of their derivative. Obvi-
ously,

CPL*Y(0,t) = UpZCPLYY(0,1).
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Notice also that the set CPL"Y(0,t) belongs to the Cameron-
Martin space of curves that have derivatives in L?([0,]).

To any o-finite measure M on R there corresponds a unique
o-finite measure ML on CPL*¥(0,t), which is the sum of the
measures MSTE on CPLZY(0,t), where MSPE is just the unit
measure on the one-point set CPL{(0,t) and each ML n > 0,
is the direct product of the Lebesgue measure on the simplex (1.14)
of the jump times 0 < s1 < ... < s, < t of the derivatives of the
paths ¢(.) and of n copies of the measure M on the values ¢(s;) of
the paths at these times. In other words, if

als) =g () =my + (s =) 0 s e sy, (31)
Sj+1 7 55
(where sg = 0,8,41 = t,1m0 = z,Mp+1 = y) is a typical path in
CPL?Y(0,t) and @ is a functional on CPL*Y(0,t), then

oo

CPL _ CPL
/CPW(O t)(I)(Q(.))M (da(.)) _7;)/01%”(0 t)q)(q(.))Mn (dg(.))

oo

= Z/ dsl...dsn/ o [ M(dmy)...M(dn,)®(q(.). (3.2)
=0 Sim? Rd  JRd
Remark. Nothing is changed if CPLYY(0,t) is defined as the
set of paths with at most n jumps in their derivative. In fact,
the MSTE-measure of the subset CPLYY (0,t) C CPLZY(0,t)
vanishes, because if the jump, say, at the time s; vanishes then
(mj = mj—1)(sj+1 — 8j-1) = (M1 — Mj-1)(s; — $j-1), therefore s;
can be only one point, and the Lebesgue measure has no atoms.

To express the solutions to the Schrodinger equation in terms
of a path integral we shall use the following functionals on C PL*¥(0, 1),
depending on a given measurable function V on R¢:

n+1
¢€<Q()) = H(Qﬂ'(sj — Sj—l)(i + 6))_d/2
n+1 ‘77] 7]] 1| "
X exp{— Z 2(i + €)( P8, ) H (i+e)V ))

Jj=1
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n+1 t
1
= | | (2 (s;—5;_1)(it€)) "2 | | (i4+€)V(n;)) exp{— / §*(s) ds},
ol o 2(i+¢€) Jo

(3.3)
and "
@Y (a()) = []@n(s; = 55+ 2) ™2
o (= mj—1 =i A(W(Sj) Wi(sj-1) n
X exp{— Z " Z_|_\/>\;)( —— 1:[ —iV(n;))
(34

As in Section 2, we shall denote Lebesgue measure on R% by M.

Theorem 3.1. Let V be a bounded measurable function on
RE. Then for arbitrary € > 0 or X\ > 0 and a.a. Wiener trajecto-
ries W, there ezists a unique solution G¢(t,x,zo) or GY (t,z,z¢)
to the Cauchy problem of equations (1.25) or (1.30) respectively
with Dirac initial data §(x — x¢). These solutions (i.e. the Green
functions for these equations) are uniformly bounded for all (z,xg)
and t in any compact interval of the open half-line, and they are
expressed in terms of path integrals as follows:

G.(t, z,20) = / D(g()MEEE(dg()),  (35)
CPL=¥(0,t)

Gy taa) = [ eV a)MEE (). (30
CPL=¥(0,t)

with ®. and ®Y given by (3.3), (5.4). For arbitrary 1o € L*(R%)
the solution ¥y (t, s) of the Cauchy problem for equation (1.10) with
the initial data o has the form of an improper (not absolutely
convergent) path integral that can be understood rigorously as either

d(t,x) = lim Yo(y)®e(a(-)) MLey " (da(.))dy,
=Y+ JopL=v(0,t)
(3.7)
or (almost surely) as
U(t.x) = lim Y)Y (a()MER" (da(.))dy.
—Y+ JCoPL=v(0,t) d

(3.8)
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Proof. Formulas (3.7), (3.8) follow from (3.5), (3.6), (1.24)
and Proposition 2.4. The proofs of (3.5), (3.6) are similar and we
shall prove only (3.5). To this end, notice that the analogue of
series (1.20) for the case of equation (1.25) has form (1.20) with ¢
replaced by (i+¢€) everywhere. In particular, for the Green function
one has the representation

G(t,x,20) = GIT(t, 2, 20)

t
—(i—l—e)// GIree(t — s, 2 —n)V (n)GI(s,n — z0) dnds + ...,
RA

(3.9)
where G/"¢¢ is the Green function of the "free” equation (1.25) (i.e.
with V' = 0):

(x — x0)?

G{r“(ta —@0) = (2t(i + €)™ exp{ =37

}.

To prove (3.5) one needs to prove that the terms of this series are
absolutely convergent integrals and the series is absolutely con-
vergent with a bounded sum. This is more or less straightforward.
Namely, to prove that the second integral in this series is absolutely
convergent, we must estimate the integral

alidte)|d s /2| axpd — (z —n)? (n — x0)?
[ [ it 5 E - oy

//Rd% 15 2)d((t — 5)5)~ %2

This is a Gaussian integral in n which can be explicitly evaluated
using standard integrals to be

e(z — x0)? )

t(2met) =2 exp{— =
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By induction and similar calculations we obtain the estimate for
the n-th term of the series (3.9)

C(2mt) =2 (te= 42k /!

for some real number C'. This completes the proof of the Theorem.

The measure M " in (3.2) may well be not finite, for example
MLCEIZL is not finite. But every Hilbert space can be represented as
an L? over a probability space. For example, the obvious isomor-
phism of L2(R,dz) with L%(R,e~* /2dz) is very useful in many
situation. In the same way, an integral over MEGIZL can be rewrit-
ten as an integtral over the probability space (up to a normali-
sation) (=% /2dz)°PL. Thus one can always rewrite the integral
from (3.2) as an expectation of a ceratin stochastic process, which
can be taken to be an integral of the compound Poisson process
that stands for the path integral formula for the solutions to the
Schrédinger equation in momentum representation. More system-
atic way of obtaining probabilistic interpertations of path integral
constructed is discussed later in Section 6.

4. Singular potentials

There exists an extensive literature devoted to the study of the
Schrodinger equations with singular potentials, and more precisely
with potentials being Radon measures supported by null sets. As
most important examples of such null sets one should mention dis-
crete sets (point interaction), smooth surfaces (surface delta inter-
actions), Brownian paths and more general fractals, see e.g. [BF],
[ABD], [AFHL], [AHKS], [AntGS], [DaSh], [Kosh], [Metz], [DeO],
[Pav] and references therein for different mathematical techniques
used for the study of these models and for physical motivations.
We are going to show now that the path integral constructed above
can be successfully applied to the construction of solutions to these
models.

The one-dimensional situation turns out to be particularly sim-
ple in our approach, because in this case no regularisation is needed
to express the solutions to the corresponding Schrodinger equation
and its propagator in terms of path integral.
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Proposition 4.1. Let V be a bounded (complex) measure
on R. Then the solution Vg to equation (1.25)), where € is any
complex number with € # i and non-negative real part, with ini-
tial function Yo(x) = 6(x — o) (i.e. the propagator or the Green
function of (1.25)) exists and is a continuous function of the form

|x—x0|2

Yo(t,@) = (2n(i+ 0~ exp{— s

Y+0(1) (41

uniformly for finite times. Moreover, one has the path integral
representation for vqg of the form

Yalt,z) = / Slg(NVOPH(dg(),  (42)
CPL#v(0,t)

where VEPL s related to V as MCTL is to M in Section 2, and

n+1 1 t
#(a() = [[@n(s; =5 (i+0) el -5 [ () ds,

Remark. The cases € =0 , i.e. the Schrodinger equation, and
€ = 1—1i, i.e. the heat equation, are particular cases of the situation
considered in the proposition.

Proof. Since V is a finite measure, in order to prove that the
terms of series (3.9) with ¢ = 0 (which expresses the Green func-
tion) are absolutely convergent, one needs to estimate the integrals

t S1 S
/ dsy (27T(t—31))1/2/ dso (27‘(‘(81—82))1/2.../ dsn(2ms, )2,
0 0 0

which clearly exist (one-dimensional effect!) and can be expressed
explicitly in terms of the Euler g-function. One sees directly that
the corresponding series is convergent, which completes the proof.

For the Schrodinger equation in finite-dimensional case one
needs a regularisation, say (1.25) with € > 0 or (1.27) with A > 0.
For simplicity we consider here only the regularisation given by
(1.25).
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Following essentially [AFHK] (see also [Pus|, [KZPS]) we shall
say that a number o > 0 is admissible for a finite Borel measure V'
on R4, if there exists a constant C' = C(a) such that

V(Br(z)) < Cr® (4.3)

for all z € R% and all 7 > 0. The least upper bound of all admissible
numbers for V' is called dimensionality of V. It will be denoted by
dim (V).

Proposition 4.2. Let V be a finite Borel measure on R¢ with
dim(V) > d — 2. Then for any € > 0 and any bounded initial
function 1y € L?(R%) there exists a unique solution 1) (t, ) to the
Cauchy problem of equation (1.26) with the initial data 1po(x). This
solution has the form

belt, z) = / o) Be(g()VEPE(dg()dy,  (4.4)
CPL=v(0,t) JRE

where
_n+1 . —d/2 \\1 1 ! -2
. = [ rlos =) i40) (i) exp{— gy [ (o)),

Proof. One needs to prove that the terms of the series (1.20),
in which 7 has been replaced by (i + €), are absolutely convergent
integrals and then to estimate the corresponding series. Starting
with the first non-trivial term one needs to estimate the integral

= t (i +€)| 4t — s)s) Y2
J=k [ [ pmrorie—s

(z —¢)? (£ —n)*
x|exp{—2(t_8)(i+€) - 28(i+€)}|d3d77|v|(d§).

_ t T )" ((t — 5)s) " Y2 exp{—e¢ (2=
_K/O /de(z V1+e2) 4t —s)s) p{ z(t_s)(1+€)2}

C=0) g 1| (de)n,

X —_——
exp{ 628(1 s
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where K = sup{|yo(n)|}. Integrating over 7 yields

! —d/2 —d/2 (37_5)2 —d/2
JgK/O (211 + €2)" Y2 (t—s)~Y eXp{—e2(t_S)(1+e)2}e 42 s |V|(dE).

Due to the assumptions of the theorem, there exists o > d — 2
such that (4.3) holds. Let us decompose this integral into the sum
J1 + Jo of the integrals over the domains Dy and D, with

Dy={¢: |z =€ < (t—s)""/%)

and Ds its complement. Choosing § > 0 in such a way that a(—9J+
1/2) —d/2 > —1 (which is possible due to the assumption on «)
we get from (4.3) that

t
J1 < KC’/ (2m/1 + €2)"V2(t — 5)M(T0HL/2)=d/2 g —
0

= KC(14a(=6+1/2)—d/2) 7 (2m\/(14€2)) "4/ 21 ro(=0+1/2)=d/2,

In D5 the integrand is uniformly exponentially small, and therefore
using the boundedness of the measure |V| we obtain for J; an even
better estimate than for J;. Higher order terms are again estimated
by induction giving the required result.

Proposition 4.3. Assume the assumptions of Proposition
4.2 holds. If the operator —A/2+4V is selfadjoin and bounded from
below, then one can take the limit as € — 0 in (4.4) to obtain the
solutions to equation (1.10).

It was proved in [AFHK] that under the assumptions of Propo-
sition 4.2 there exists a constant wp such that the operator —A/2+
w|V| is selfadjoin and bounded below for all w < wy. Therefore,
for these operators the statement of Proposition 4.3 holds. A con-
crete example of interest is given by measures on R® concentrated
on a Brownian path, because their dimensionality equals 2 almost
surely. As shown e.g. in [AFHK], potentials being the finite sums
of the Dirac measures of closed hypersurfaces in R¢ satisfy the as-
sumptions of the above corollary (without an assumption of a small
coupling constant), see also [Koch2|. For the particular case of
mesaures on spheres of codimension 1, see [AntGS], [DaSh|, where
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one can find the references on physical papers dealing with these
models.

Less exotic examples of potentials satisfying the asumptions of
Proposition 4.3 are given by measures with a density V (x) having
a bounded support and such that V € LP(R%) with p > d/2 (which
one checks by the Hoélder inequality). Moreover, it is not difficult
to check that one can combine the potentials from Proposition 4.3
and Theorem 3.1, for example, one can take V € L (R%)+ LP(R?)
with p > d/2, which includes, in particular, the Coulomb potential
in d = 3.

Notice for conclusion that solutions to the Schrodinger equa-
tion with a certain class of singular potentials can be obtained in
terms of the Feynman integral defined as a generalised functional
in Hida’s white noise space [HKPS].

5. Semiclassical asymptotics

In this section we answer the following question: how to define
a measure on a path space in such a way that the solutions to the
Schrodinger or heat equation (deterministic or stochastic) can be
expressed as integrals with respect to this measure of the exponen-
tial of the classical action. We start with the heat equation, where
no regularisation is needed.

Consider the equation (3.1.1). We are going to interprete the
formula for its Green function given in Proposition 3.4.1 of Chapter
3, under the assumptions of regularity of the corresponding diffu-
sion (see Chapter 3), in terms of a path integral of type (1.15).
Namely, as in Section 3, let us introduce the set C'PC' of continu-
ous piecewise classical paths, i.e. continuous paths that are smooth
and satisfy the classical equations of motion

: . oV
where H is the Hamiltonian corresponding to equation (3.1.1) (see
Chapter 3), except at a finite number of points, where their deriva-
tives may have discontinuities of the first kind. Let CPC*¥(0,t)
denote the class of paths ¢ : [0,t] — R from CPC joining y
and x in time ¢, i.e. such that ¢(0) = y, ¢(t) = z. We denote by
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CPCF¥(0,t) the subclass consisting of all paths from CPC*¥(0,t)
that have exactly n jumps in their derivative. Obviously, to any
o-finite measure M on R? there corresponds a unique o-finite mea-
sure MCFC on CPC%¥(0,t), which is the sum of the measures
MEFC on CPC%Y(0,t), where M{FC is just the unit measure on
the one-point set CPCyY(0,t) and for n > 0 MSTC is the direct
product of the Lebesgue measure on the simplex (1.14) of the jump
times 0 < 51 < ... < 8, < t of the derivatives of the paths ¢(.) and
of n copies of the measure M on the values ¢(s;) of the paths at
these times. In other words, if

qy = qprar(s) € CPCHY(0,1) (5.2)

denotes the path that takes values 7n; at the times s;, is smooth
and classical between these time-points, and ® is a functional on

CPL*Y(0,t), then

CPC CPC
/(;pm,y@,t)q)( ())METE (dg() Z/CPCM(O , P da()

—Z /S s1..ds, /R o M) M(dna)(a(). (53)

We will use this construction only for the case when the measure M
is the standard Lebesgue measure My.;. Clearly, from Proposition
3.4.3 one obtains directly the following result.

Proposition 5.1. Under the assumptions of Proposition 3.4.3

witwn=f exp{—%uq(.))}@sem( (DMESE da()
(.4

where I(y fo s)ds denote the classical action on a
path y(. ) The explicit formula for the “semiclassical density” ®gepm,
follows from Proposition 3.4.3. For example, in the simplest case
of equation

h2
h% = ?Au —V(z)u, zeRY >0, (5.5)
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one has

q)sem(qz) = <27Th)_dn/2'](t_sn7x7nTL)_l/z H A(J(Sk—sk—lvnka nk—l)_l/Z)h’n
k=1
(5.6)
on a typical path (5.2), where J(t,x,xq) is the Jacobian, given by

J(ta xz, 6) = det %_j(ta gaPO(ta xz, 6))7

on the classical path joining xo and x in time t and where so = 0,
o =Y.

Hence the Green function is expressed as the integral of the
exponential of the classical action functional —+1(g(.))} over the
measure @semMgelzc, which is actually a measure on the Cameron-
Martin space of paths that are absolutely continuous and have their
derivatives in Lo.

A similar result can be obtained for the stochastic heat equa-
tion and for the stochastic Schrodinger equations of Theorems 7.2.2,
7.2.3.

Remark. One sees directly from the path integral (5.4) that
the main contribution to the asymptotics as h — 0 of (5.4) comes
from a small neighborhood of the classical path joining x and xg
in time ¢, since a stationary point of the classical action defined
on piecewise classical paths is clearly given by a strictly smooth
classical path.

As usual, the case of the Schrodinger equation requires some
regularisation. We shall use here the regularisation given by the
Schrodinger equation in complex time (1.25), exploiting the semi-
classical asymptotics for this equation constructed in Chapter 7.
This will give us the required result more or less straightforwardly.
However, to use this regularisation one needs rather strong assump-
tion on the potential, namely local analyticity.

Notice that equation (1.25) can be considered as a particular
case of equation (7.1.1.) with o = 0. Therefore, Theorem 7.2.2
implies straightforwardly the following result.

Proposition 5.2. Let V' be analytic in the strip St, = {x =
y+ iz : |z| < b} and suppose that all its second and higher order
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derivatives are uniformly bounded in this strip. Let S(t,x,xzo) be
the two-point function for the complex Hamiltoian equation

08 1,08

% r(1-io {5%)2 n V(x)] ~0 (5.6)

with the Hamiltonian H. = (1 — €i)(p?/2 + V(z)). Let xg be a
smooth bounded function on the positive halfline such that x(s)
vanishes for s > R and xr(s) =1 for s < R—§ for some 6 > 0.
Then there exists tg such that for any R there exists g and ¢ > 0
such that for all t < to, € < €o and x,20 € Sty with |r — xg| <
R, there exists a unique trajectory of the Hamiltonian system with
Hamiltonian H. which joins xo and x in time t, lies completely in
Sty, and has the initial momentum py : |po| < ¢/t. Moreover, the
Green function for equation (1.25) exists, and for t < tg, € < eqg it
can be represented as the absolutely convergent series

us =ul, +hul, @ F+hu, @ FRF + ..., (5.7)
with

o _ i
ug,, = (2mhi) /2XR(\:E — xzo|)J, 1/2(t,x,x0) exp{ﬁSe(t,x,xo)}.

. ~ (5.8)
and F = Fexp{%SE(t,x, xo)}, where F(t,x,xq) equals

[O()+0((th)™")O ree,r(|w—w0| )] (2mhi) =2 X g (Jo—w0|) /2 (¢, 2, o)

(the exact form of F can be found in Chapter 7).

The series (5.7) can again be interpreted as a path integral.
Namely, as in the case of a real diffusion considered above we obtain
the following.

Proposition 5.3. The Green function (5.7) can be written in
the form

ug(t, =, y) =/ eXp{ije(Q('))}(I)Zem(Q<')) TorC (dg())
CPC=v(0,t) h
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where the path space CPC' is defined by the real Hamiltonian sys-
tem with the Hamiltonian Hgy, but the action and the Jacobian are
defined with respect to the complex trajectoties (solutions to the
Hamiltonian system with the Hamiltonian H.) with the same end
points as the corresponding real trajectories, and where

Olem () = (2mhi) =272 (8 — s, 2, 100)

XxXr(|x —na|)h HF Sk = Sk—15k, Th—1)- (5.10)

Remark. The path space in (5.9) can also be defined as the set
CPC*¥(0,t) of paths that are piecewise classical for the Hamil-
tonian H.. This seems to be more appropriate when considering
equation (1.25) on its own, but we have defined this measure dif-
ferently in order to have the same measure for all € > 0.

For € = 0 the integral in (5.9) is no longer absolutely con-
vergent. However, under the assumptions of Proposition 5.2 the
operator —A + V is selfadjoint (if V' is real for real x). Therefore
from (1.24) we obtain the following result.

Proposition 5.4. Under the assumptions of Proposition 5.2,
if V' is real for real x, one has the following path integral represen-
tation for the solutions ¥ (t,x) of the Cauchy problem for equation
(1.10) with the initial data 1o € L*(RY):

U(t,w) = lim s+ 1(()} ¥ (a0 () MES (da)) .

=0 Jopc=v(0,t)

6. Fock space representation

The paths of the spaces C RC and C'PL used above are parametrised
by finite sequences (s1,21), ..., (sp, Tn) With s; < ... < s, and z; €
R4, j =1,...,d. Denote by P? the set of all these sequences and by
P4 its subset consisting of sequences of the length n. Thus, func-
tionals on the path spaces C'PC or C'PL can be considered as func-
tions on P?. To each measure v on R there corresponds a measure
vp on P? which is the sum of the measures v™ on P¢, where "
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are the product measures ds;...ds,dv(xy)...dv(z,). The Hilbert
space L%(P?, vp) is known to be isomorphic to the Fock space I'¢
over the Hilbert space L?(Ry x R¢ dx x v) (which is isomorphic
to the space of square integrable functions on R with values in
L?(R%,v)). Therefore, square integrable functionals on CPL can
be considered as vectors in the Fock space Fﬁl,( da)" It is well known
that the Wiener, Poisson, general Lévy and many other interesting
processes can be naturally realised in a Fock space: the corre-
sponding probability space is defined as the spectrum of a com-
mutative von Neumann algebra of bounded linear operators in this
space. For example, the isomorphism between '’ = T'(L?(R.))
and L?(W), where W is the Wiener space of continuous real func-
tions on halfline is given by the Wiener chaos decomposition, and
a construction of a Lévy process with the Lévy measure v in the
Fock space T', can be found in [Par] or [Mey|. Therefore, using
Fock space representation, one can give different stochastic repre-
sentations for path integrals over CPL or C'PC rewriting them as
expectations with respect to different stochastic processes.

For example, let us express the solution to the Cauchy prob-
lem of equation (1.26) in terms of an expectation with respect to
a compound Poisson process. The following statement is a direct
consequence of Proposition 4.2 and the standard properties of Pois-
SON processes.

Proposition 6.1 Suppose a measure V satisfies the assump-
tions of Proposition 4.2. Let \y = V(R%). Let paths of CPL are
parametrised by (3.1) and let E denote the expectation with respect
to the process of jumps n; which are identicaly independently dis-
tributed according to the probability measure V// Ay and which occur
at times s; from [0,t] that are distributed according to Poisson pro-
cess of intensity \y. Then the function (4.4) can be written in the
form

Ye(t,x) = eV s Yo(y) E(Pe(q(.))) dy. (6.1)

As an example of the repersentation of path integral in terms
of the Wiener measure, let us consider the Green function (3.5). Let
us first rewrite it as the integral of an element of the Fock space
% = L?(Simy) with Sim; = U2 ,Sim} (which was denoted P°



291

above), where Sim? is as usual the simplex (1.14). Let g} = GIe*
(see (3.9)) and let

9 strs) = [ @lazyi) dmedn,
Rn

for n =1,2,..., where ®, and ¢!~} are given by (3.3) and (3.1).
Considering the series of functions {g" } as a single function g on
Sim; we shall rewrite the r.h.s. of (3.5) in the following concise

notation:

/ gV (s)ds = Z/ gV (s1,...,5,) dsy...dsy,. (6.2)
Simt — S IS

Now, the Wiener chaos decomposition theorem states (see e.g.
[Mey|) that, if dWj,...dWy, denotes the n-dimensional stochastic
Wiener differential, then to each f = {f,} € L?(Sim;) there cor-
responds an element ¢ € L?(Qy), where €; is the Wiener space of
continuous real functions on [0, t], given by the formula

o

dp(W) :Z/ Fr(81, ey S0) AWy, ..d W, (6.3)
n=0"Stmy
or in concise notations
¢f(W>:/S' f(s) dWs.

Moreover the mapping f +— ¢ is an isometric isomorphism, i.e.

B (6, (Md, W) = [ f(s)atds, (6.4)

where Eys denotes the expectation with respect to the standard
Wiener process. One easily sees that under the assumptions of
Theorem 3.1 the function g" belongs not only to L'(Sim;) (as
shown in the proof of Theorem 3.1) but also to L?(Sim;). There-
fore, the function ¢ v is well defined. Since (see e.g. again [Mey])

/ AW, — W O-t/2
Simt
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formula (6.4) implies the following result.

Proposition 6.2. Under the assumptions of Theorem 3.1 the
Green function (3.5) can be written in the form

Ge(t,z,x0) = Ew(¢gv exp{W(t) —t/2}), (6.5)

where Ey denotes the expectation with respect to the standard
Wiener process.

It is not difficult to see that in order to similarly rewrite for-
mula (4.4) in terms of the Wiener integral one needs a stronger
assumption on the measure V than in Proposition 4.2: namely,
one needs to assume that dim(V) > d — 1. For general V' from
Propositions 4.1 or 4.2, the corresponding function ¢¥ may well
belong to L!(Sim;), but not to L?(Sim;). In that case, formula
(6.5) should be modified. Consider, for example the case of one-
dimensional heat or Schrodinger equation with point interactions.
Namely, consider the (formal) complex diffusion equation

=G(A/2 - Zajaxj (), zeR, (6.6)

where aq, ..., a,, are positive real numbers, 1, ..., x,, are some points
on the real line, and G is a complex number with a non-negative
real part. This is an equation of the type considered in Section 9.4.
The path integral representation for its heat kernel from Proposi-
tion 4.1 can be written in the form

et x, ) Z/ gn (81, ey Sp) ds1...dsy, :/ g‘s(s) ds,
Szmt S

o (6.7)

where

(6.8)

and




_ (x — aj]n)Q o (a:]n _ xjnfl)2 o _ le —
expt 2G(t — sp)  2G(Sp — Sp—1) 2G31 H i

(6 9)
for n > 1, where it is assumed that sy = 0 and s,,+1 = t.

Formula (6.7) has a clear probabilistic interpretation in the
spirit of Proposition 6.1: it is an expectation with respect to the
measure of the standard Poisson process of jump-times 51, . sn, of
the sum of the exponentials of the classical actions (2G)~ f q°(
of all (essential) paths joining z¢ and z in time ¢ each taken Wlth a
weight which corresponds to the weights of singularities x; of the
potential. On the other hand, since the function ¢ from (6.7) is
not an element of L2(Sim;), but only of L!(Sim,), formula (6.5)
does not hold.

One way to rewrite (6.7) in terms of an integral over the
Wiener measure is by factorising ¢° in a product of two functions
from L2(Sim;). For example, in the case of the heat equation, i.e.
when G = 1 in (6.6), the function ¢° is positive, which implies the
following statement.

Proposition 6.3. The Green function of equation (6.6) with
G =1 can be written in the form

V& (t,x, x0) = Ew (/Sim \/957(3)0”4/3)2

It is also possible to write a regularised version of (6.5). Namely,
let ¢>® with a < 2 is defined by (6.8),(6.9) where instead of the
multipliers v/t and \/8j — 8j—1 one plugs in the multipliers t* and
(s; — sj_1)* respectively. If a € (0,1/2), the corresponding g%
belongs to L?(Sim;) and therefore ¢ s.. is well defined and belongs
to L?(W). This implies the following result.

Proposition 6.4. The Green function ¢° of equation (6.6)
has the form:

Yo (t, x, x) = alim Ew (exp{W(t) —t/2}

—1/2

g% (s) dWS) .

Simt

Similar representations in terms of Poisson or Wiener processes
can be given for the path integral over the path space CPL from
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Section 9.5. Let us notice also that Theorem 3.1 and Propositions
6.1, 6.2 can be easily modified to include the case of the Schrodinger
equation for a quantum particle in a magnetic field with a bounded
vector-potential. APPENDICES

A. Main equation of the theory
of continuous quantum measurements

For the author, the main impetus to the development of the
complex stochastic method WKB as presented in Chapter 7 was
the recent appearance of the complex stochastic versions of the
Schrodinger equation in the theory of continuous quantum mea-
surements and, even more generally, in the theory of open quantum
systems.. In the general form, the aposterior Schrodinger equation
describing the evolution of the state of a quantum system subject
to non-direct (but non-demolition) continuous observation of diffu-
sion or counting type was obtained by V.P. Belavkin in [Bel], [Be2].
A simplest particular case corresponding to the continuous obser-
vation of a free quantum particle was obtained simultaneously by
L. Diosi [Di]. Different approaches and points of view on this equa-
tion can be found e.g. in [BHH]. Since this fundamental equation is
not till now presented in a monographic literature, we present here
a simple self-contained physical deduction of this equation for the
case of the continuous observations of diffusion type following [K9],
[AKS2]. Mathematical properties of the solutions of this equation
are discussed in Sect. 1.4, and Chapter 7.

Consider the continuous measurement of the position of a one-
dimensional quantum particle described by the standard Hamilto-
nian H = V(x) — A/2. The Postulates 1,2 given below are largely
used in the literature on quantum continuous measurement (see
e.g. [Di] and references therein).

Let a measurement at a time t of the position of the particle
yields a certain value q.

Postulate 1. Non-ideal measurement principle. After such
a measurement, the wave function t;(x) transforms into a new
function which up to normalisation has the form

ve(z) exp{—a(z — ¢)*}, (A1)
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where the coefficient a characterises the accuracy of the measure-
ment.

This postulate can be deduced from a unitary evolution com-
bined with the standard von Neumann (ideal) measurement pos-
tulate. Namely, let us measure the position x of our particle X
indirectly by reading out (sharp and direct) the value of ”analo-
gous” physical variable y of a measuring apparatus Y (the position
of a quantum meter), which is directly connected with (or directly
influenced by) the considered quantum system X. More precisely,
we consider the state of the quantum meter to be described by
vectors in a Hilbert space La(R), and the direct influence of X on
Y means that the unitary evolution of the compound system in
Ly(R) ® La(R) = Lo(R?) (the interaction between the quantum
particle and the quantum meter in the process of measurement)
reduces to the shift of y by the value of x, i.e. it is described by
the law f(z,y) — f(x,y — z). Furthermore, we suppose that we
can always prepare a fixed initial state of the quantum meter, say
a Gaussian one, ®*(y) = (2a/m)"/* exp{—ay?}. Thus the process
of measurement is described in the following way. We have a state
¢ of our quantum particle and prepare an initial state ®* of the
quantum meter Y. Then we switch on the interaction and get as a
result the function ¢(z)®%(y — x) in Lo(R?). At last we read out
(directly and sharp) the value of the second variable, say y = ¢,
which gives us (due to the standard von Neumann reduction pos-
tulate) the state (A1) of the considered system X.

Since the square of the magnitude of the state function ¢(x)d(y—
x) defines the density of the joint distribution of x and y = ¢, the
probability density of the measured value ¢ is equal to

Pi(z) = \/?/(f(m) exp{—2a(z — 2)2} dx.

Now we fix a time ¢ and make non-ideal measurements of the
position of the quantum particle at moments t, = kd, where § =
t/n,neN.

Postulate 2. Continuous limit of discrete observations. As
n — oo, the accuracy of each measurement will be proportional to
the time between successive measurements, i.e. a = d\, where the
constant A\ reflects the properties of the measuring apparatus.
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Supposing that between measurements the evolution of the
quantum system is described by the law of free Hamiltonian, one
concludes that after n measurements the resulting wave function
will have the form

H exp{—0A(x — q]) }eXp{—@5H}) Yo,

where 1) is the initial state. Applying (at least formally) the Trot-
ter formula

exp{A + B} = lim, o (exp{A/n}exp{B/n})" for noncomuting
operators A, B (more precisely, its non-homogeneous version) one
sees that 9", n — oo, tends to the solution of the equation

Y= —(iH + Mz — q(t)*)¢, (43)

where ¢(7) is the function taking values ¢; at times ¢;. This is
the Schrodinger equation with the complex (and time depending)
potential V' (z) —iX(z —q(t))?. Therefore, one can write its solution
Y (t,x) in terms of the heuristic path integral

[owa [ Dgexp{z' / (525) — V(E(r) + iXlg(r) —s<r>|2) dT},

(A4)
where the integral being taken over the set of all continuous paths
&(7) joining y and x in time t. This formula was proposed by
Menski [Me] in 1979 for the case of quantum oscillator. As we
shall see further, the "curve” ¢(t) is very singular, and thus not
only formal measure but already the expression ¢(t)? under the
integral in (A4) is not well defined.

To make everything correct, let us first modify equation (A3).
Observing that the term Ag(t)?y on the r.h.s. can be dropped,
because the solutions of the equation with and without this term
are proportional and this difference is irrelevant for the purposes
of quantum mechanics (where we are interested only in normalised
states), one gets the equation

b4 (iH + Ax?) 4 = 2 aq(t)ih, (A5)
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Introducing the function Q(t) = fg q(7)dr, one can rewrite (A5)
in equivalent differential form

dy + (iH + Az?) p dt = 2 ap dsQ(2), (A6)

where dg stands for the Stratonovich differential, which for smooth
functions is just standard differential and for stochastic processes
that will appear now it gives the limit of the differentials of their
smooth approximations. Equation (A6) is formally the Belavkin
aposterior linear equation in the Stratonovich form. But Belavkin’s
result states more, namely, the statistical properties of the trajecto-
ries of (), which imply, in particular, that the function ¢(¢) in (A6)
is a rather singular object that almost surely makes sense only as
a distribution and not as a continuous curve. In order to see this
singularity, notice that due to (A2), if the state function of our
quantum particle X was ¢ (7, x) at the instant 7 (in fact, 7 = ¢}, for
some k), then the expectation of the value g at the instant 7+ is
given by the formula

Eqri5 = /zP;fé(z) dz =4/ QTM /sz(T, z) exp{—2XMt(z—2)%} dxdz

and is equal to the mean value (x), of the position of the particle
in the state ¥(7,x). By similar calculations, one proves the dis-
persion of this random variable E((¢,+s — Eq-45)?) to be of the
form (4X8)~1(1 + O(4)) (at least for wave functions ¢(7,z) with a
finite second moment with respect to the corresponding probability
distribution). Thus the random variable ¢,45 — (z), has vanish-
ing expectation and a dispersion (or the second moment) of the
order (4\J)~!. Therefore, one can not consider ¢(t) as a contin-
uous curve. This object is very singular. The simplest model for
the process of errors in the continuous observation (and also the
most natural and commonly used in the classical stochastic theory
of measurement) is the white noise W, which can be defined as
a formal derivative of the standard Wiener process W (t). Taking
into account that (4\J)~! is the dispersion of the random value
(2v/X8) W (), one arrives at the following

Postulate 3. White noise model of errors. The difference
between q;4s and (z); is approximately equal to (2v/A8) "1 (¥)
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for small ¢, or more precisely, for the process Q(t) = fg q(1)dr,

one has )
dQ(t) = (x)¢ dt + —= dW(¢). AT
Q) = (@)t -+ = aW () (47)
Rewriting (A6) in terms of the Ito differential of the pro-
cess B(t) = 2/ AQ(t) (Ito’s differential dB is connected with the
Stratonovich differential dgB by the formula ¢ dsB = ¢ dB +

di dB/2) one gets the Belavkin aposterior linear equation [Be2]:
1 A
i + (Q—ZA FiV(z) + §x2) b dt = vVxp dB(t). (A8)

Application of Ito’s formula yields for the normalised state ¢ =
¥ /||1|| a nonlinear aposterior Schrédinger equation, which written
in terms of the white noise W has the form

do + <%A +iV(x) + %(az — <x>¢)2) pdt = V(x — (x))ddB(1),
(A9)

where (x), denotes the mean position in the state ¢. This equation
was written first in 1988 by Belavkin [Bel] in an essentially more
general form and by Diosi [Di] for the case of vanishing potential V.
The corresponding equations for the mean position and momentum
in the case of quantum oscillator had appeared in [Be3].

Notice that if the state vector evolves in time according to
equation (A9), then for the expectation (with respect to the Wiener
measure of the process W) of the corresponding density matrix
p=E(¢® @), one gets directly (using Ito’s formula) the equation

p=—ilH, g~ 2[R [R. ] (A10)

which is the famous master equation.
B. Asymptotics of Laplace integrals with complex phase

Here we present the estimates of the remainder in the asymp-
totic formula for the Laplace integrals with complex phase, i.e. for
the integral

I(h) = /Q F(2) exp{—S(x)/h} de, (B1)
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where 2 is any closed subset of the Euclidean space R, the ampli-
tude f and the phase S are continuous complex-valued functions
on Q and h € (0, hy| with some positive hy.

To begin with, let us recall two trivial estimates. First, if
info{S(x)} > M, then obviously

I(h) < exp{—M/h} exp{M/ho}(ho), (B2)

where

i(h) = /Q |f(2)| exp{—Re S(z)/h} dz.

Next, let Re S(x) be a convex twice differentiable function with
Re S"(z) > A for all x and some positive matrix A, and let M be
the global minimum of S in R%, then

I(h) < exp{—M/n}(2rh)"?(det A)"?sup{|f(2)[}.  (B3)

This formula follows from the estimate Re S(x) > M + (A\x,z)/2
and the integration of a Gaussian function.

Let us make now the following assumptions:

(1) integral (B1) is absolutely convergent for h = hq , i.e.
I(ho) < o0;

(2) S(x) is thrice continuously differentiable;

(3) € contains a neighbourhood of the origin, Re S(z) > 0 for
x # 0 and S(0) = 0;

(4) S’(0) = 0 and Re S”(0) is strictly positive;

(5) iminf, o0 zeq Re S(x) > 0.

The existence of the asymptotic expansion as h — 0 of integral
(B1) for infinitely smooth functions f and S under assumptions (1)-
(5) and the (very complicated) recurrent formulas for its coefficients
are well known (see e.g. [Fedl]). We are going to present here only
the principle term of this expansion but with an explicit estimate
for the remainder depending on the finite number of the derivatives
of f and S. For real f and S this estimate is an improved and
simplified version of the estimate given in [DKM1] and [K10].

Assumptions (3)-(5) imply the existence of a positive r such
that

(6) inf{ReS(x) : x € Q\ B,} = min{ReS(x) : x € 9B, },
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7) ReS”(x) > A for all x € B, and some positive real A.
(7) p
Let

Uh) = {z: (ReS"(0)x,x) < h?/3}.

Reducing if necessarily hy one can ensure that

(8) U(hO) C Bm

which implies in particular, due to (6),(7), that

inf{Re S(x) :x € Q\U(h)} = min{Re S(z): x € OU(h)}. (B4)

Remark. Assumption (8) (which is our only assumption of
”smallness” of h) will be used further only for brevity. Without this
assumption all formulas are essentially the same, which one proves
using the neighbourhood U(h) N B, instead of U(h) everywhere in
the arguments.

By A we denote the minimal eigenvalue of the matrix Re S”(0).
Furthermore, F; and S; denote the maximum in B, of the norms

of the j-th order derivatives (whenever they exist) of f and S re-
spectively. At last, let

1
A= 653)\_3/2, Dr =det Re S”(0), D =detS"(0).
Proposition B1. Under assumptions (1)-(8)

_ 1 _
I(h)| < Foe |(2nh)Y2D M2 + (2mho /)Y exp{—§<h—1/3 —hy ')}

+exp{= "} exp{ 5o} (ko) (85)
Proof. From (2)-(4) it follows that in U(h)
S(a) = (8" (0)r,2) ~ o(2), (B6)

where )
lo(z)| < 653!1’\3- (BT7)
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Since obviously the ellipsoid U(h) belongs to the ball of the radius
A1/2p1/3 (centred at the origin), (B7) implies

lo(z)] < é53A3/2h = Ah. (B8)

Let us now split the integral I(h) in the sum I(h) = I'(h)+1"(h)+
I""(h) of the integrals over the domains U (h), 7«\U( ), and Q\ B,
respectively. Due to (B4),(B6),(B8), Re S(z) > 1h?/3 — Ah outside
U(h), and using (B2),(B3) one gets the estimate

1 1 _
11" (h)] < exp{—ih_l/g} exp{A + 5o Y3 Fy(2mho /NP2, (BY)

Due to (6),(7), ReS(z) > Ar?/2 outside B,, and again using (B2)
one gets

I'"(h) < exp{— }exp{ }I(ho) (B10)

On the other hand,

[I'(h)] < Foe® /U(h) exp —ﬁ(ReS”( ), x)} du < Foe (2mh) /2D 12,

The last three inequalities complete the proof.

Proposition B2. Let the assumptions of Proposition B1 hold
and moreover, the function f (resp. S) is two times (respectively
four times) continuously differentiable. Then

I(h) = (20h)Y2(£(0)D~Y2 + h(Dy;"/*61(h) + A=%265(R)) + 63(R),
(B11)
where

161(h)| < C1(d)(FoA%e? + FoSuh™2 4+ Fo(1 + AN + F1S3A ),
(B12)

[62(h)| < Ca(d, ho)Foe”,  [05(h)] < eXp{— }eXp{ }I(ho)

(B13)
with Cy(d), Ca(d, hg) being constants depending continuously on d
and on d, hg respectively (and which can be written explicitly, see
the estimates in the proof below).
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Proof. We use the notations introduced in the proof of Propo-
sition B1. Let us present the integral I’(h) as the sum I (h)+I2(h)
with

(k) = U(h)f(w>exp{—2h(5”() )} (/" —1- %) da,
(B14)
L) = | v)exp{ 5 (5" (O, 2)} (14 7) dz. (B15)
Due to (B7),(B8),
e/ 1=2) < Hlaln2elo i < L (Sa/02lalet < 258 (Re 5" 0)0
h' = 2 72h2)\3 ’

in U(h). Hence

A
10| < oo Fo [ (ReS"(O)0.2)? exp{— 5 (Re §"(0)2.)) da

_ ets2 ,['(3+d/2)
- 9A33F(27Th)d/ T(d/2)

hD§1/2,

since

2 I'((k+d)/2)
ko—lyl?/2 gy — (90)3/29k/22 WK T A)/2)
[ lte o2 ay — m) Fs
To evaluate I5(h) we first take the two terms of the Taylor expan-
sion of o(x) presenting I»(h) as the sum J; + Ay with

— exp{ —— (58" L s® r,x,T x
n= [ s el (8 0mn) (14 g PO an) dn
A<t [ el el g (e 0. )

FoSaT(2 + d/2) Y1)
< % (d/2) () 2Dy

Taking three terms of the Taylor expansion of f(z) we write further
J1 = Joy + Ay with

1

n=[ oo ) (14 G (SN2, ) expl- 55 (5" 0, ),

r)?
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1 1
82/ £ 3P+ 4) [ ol exp{— 5 (Re S"(0)z, )}

U(h)
F2(1+A) F(1+d/2) d/2py—1/2
< )\ T(d/2) (27h)“ <Dy “h.

It remains to calculate the integral J>. Since

1 " o
/U(h) g(x) exp{—ﬁ(S (0)z,z)}dx =0

for any polylinear form g(z) of an odd order, one can write Jo =
Jg + Ag with

Js= [ j0)exp{~ g (5" (O)r,2)} dr,
U(h)

F S 1
|Asz| < Ix(h) = (15h3 /U(h) |x|4exp{—ﬂ(Re S"(0)x,z)} dw

2F1S3 (24 d/2)
— 3\ T'(d/2)
Now present the integral J3 as the difference J,— Ay of the integrals

over the whole space R% and over R¢\ U(h). The first integral J,
can be calculated explicitly and is equal to the principle term

Jy = (2nh)¥2f(0)D~/?

of the asymptotic expansion (B11). The second integral can be
estimated in the same way as I"”(h) above:

1
<100 [ exp{- 5 (ReS"(O)s )} da
RA\U (h)
1 1 _ _
< |f(@o)| exp{—5h Y exp{zhy Y (2mha) 2 DR (B16)

Estimates for I7(h), A1, Ay, Az contribute to d;(h) in (B11); esti-
mates (B9), (B16) contribute to d3(h), where Cy(d, h) is chosen in
such a way that

1 _
2(27rh0)d/2 exp{—ﬁ(h_l/?’ — hy 1/3) < Cy(d, ho)(QWh)d/zf%
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and estimate (B10) contributes to d3(h). The Proposition is proved.

Let us give also for completeness a more rough estimate of the
remainder, which can be useful when the values of Fy and Sy are
not available.

Proposition B3. Let the assumptions of Proposition B1 hold
and let f be continuously differentiable. Then

I(h) = (2mh)¥/? ( F0)D™Y2 +VhD,?6,(h) + hA—d/252(h))+53(h),
where 63(h),d3(h) satisfy (B13) and

51(1)] < C(ErSse? A2 4 A7),

Proof. 1t is the same as above but essentially simpler. One
also presents I’(h) as the sum I7(h) + I2(h) but with

Li(h) = oo fx )exp{——(S”() ) }(e”" —1) dz,

I(h) = fla) expi—o (S"( )z, x)} dx
U(h)
instead of (B14), (B15), and then makes similar estimates.

As we mentioned, there exist recursive formulas for calculating
the coefficients of the whole asymptotic series in powers of h for
the integral I(h). However, these formulas are too complicated
(especially if the dimension is greater than one) to be of practical
use in the most of situations one encounters. Nevertheless, the
second term of the expansion begins to be vitally important, if
the major term vanishes. We present now a relevant result (with
the rough estimates to the remainder, similar to those given in
Proposition B3).

Proposition B4. Let the assumptions of Proposition B2 hold,
and moreover, let f be thrice continuously differentiable and f(0) =
0. Then

(k) = (2mh)"* [(Ty — To)D™2 4 VA(D; 25, (1) + A=5(h)] +55(h),
(B17)
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where d2(h),d3(h) are the same as in Proposition B2 (only with
different constants),

|01(h)| < C1(d, ho)[eAA(l +A))\_1/2F1

FSAFIAT? L AT 4 (14 A)FA T, (B18)
and the coefficients of the main term are
Ty = tr (f"(0)(S"(0)™), (B19)
T = (f'(0)® S"(0), (5"(0)) "' @ (8"(0))™")
af *S ey =17 o (o) —
= 0, G O OGS O) e (B20)

Proof. Following the notations and the lines of the proof of
Proposition B2, we are lead to the necessity to estimate the inte-
grals I1(h) and Is(h) given by (B14), (B15). Noticing that under
the assumptions of the Proposition |f(x)| < Fi|z| and estimating
I, (h) by the same method as in Proposition B2 one obtains

e S2
[11(h)] < T N2

Fy / (Re S"(0)z,z)7/? exp{—%(Re S"(0)x,z)} dx
RA

eAS?2 DT+ d)/2) 4 yg
= B B (27h d/221/2—h3/2D 1/2
gxr/2 F1(2mh) I'(d/2) "

= O(h*?)eA A*A Y2y D2 (2mh) /2,

which contributes to the first term in the expression for d1(h).
Furthermore, similar to the proof of Proposition B2, we write
Iy(h) = J1 + Ay with the same Jp, but for for A; one obtains
now the estimate

Ay (h) = O(W¥/?) Fy SA =5/ (2mh) Y2 D2,

which contributes to the second term in (B18). Next, using for
f(x) the Taylor expansion till the third order, one presents .J; as
the sum Jy — J3 + Ay with

Jy = /U . (702, x) exp{~ (5" (0)a, )},
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Si= [ GOS0 e 2) explgp (50,

and the remainder

1 1 1
= —F 3 _F 5 T a1 " d
Ay /U(h) (6 5|z + o b S3|z| )exp{ 2h(ReS (0)z, x)} dz,

= O(h3/2)(FA /2 + Fy850=5/2)(21h) Y2 Dy /2,

which contributes to the third and fourth terms of (B18). No-
tice now that if in the expressions for J,; and J3 one integrates
over the whole space instead of over U(h), one will have the dif-
ferences which are exponentially small in A and proportional to
Fg)\_lD;il/2 and Fl)\_zSgD;il/2 respectively, and which can be
therefore included in the first and the last terms in (B18) (with an
appropriate Cy(d, ho)). Hence, it remains to estimate the integral
of form J5, J3 over the whole space, which after the change of the
variable z to y = x/v/h can be written in the form

Jo= [ 1RG5 O ) exp(~ 5 (" (O)w.)

To= [ WG 0).2) (SO0 o) exp{=5 (5" O)y. 1)} .

The explicit calculation of these integrals, which can be carried
out by changing the variable y to z = /S”(0)y (in the case of
complex S”(0) one can justify this change by rotating the contour of
integration in the complex space C¢ and using the Cauchy theorem)
yields the main terms in (B17).

Remark. Assuming the existence of five continuous derivatives
of f and six continuous derivatives of S in Proposition B4 one can
get the remainder of the order O(h) (and not O(v/h)) in (B17), the
corresponding calculations however becoming much heavier.

In this book we encounter also the Laplace integrals in the case
when the phase has its minimum on the boundary of the domain
of integration. As before, the general recursive formulas for the
asymptotic expansions of such integrals are well known (see e.g.
[Fed1],[Mu]). But we are interested here only in a simple case which
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is enough for our purposes, namely in the case of linear phase. For
this case we are going to present now explicit formulas for the main
terms and the estimates of the remainder.

Let us start the discussion with the trivial case of one-dimensional
integral. If f(z) is a continuously differentiable function on the in-
terval [a,b], and ¢ > 0, then for any ¢ € (0,b — a)

b

b a+o
/ =" f(2) dy = / e~ (£(a)+ ' (a+0(2)0)(x—a)) do+ / =" f(z) da

a4+

with some 0(z) € [0, 1], and therefore

b
/ e~ flx)dr =c e (f(a)+c 10y) +28pc teclato), (B21)

where || does not exceed the maximal magnitude of f on [a, b
and |d1] does not exceed the maximal magnitude of f’ on [a,a + ¢].

Now let M be a convex compact set in R¢ with a smooth
(thrice continuously differentiable) boundary OM having positive
Gaussian curvature I'(x) at any point x € 9M. Notice that since
OM is compact, it follows that all main curvatures do not approach
zero on OM. Consider the integral

16)= | esl=5 .0} @) (B22)

where p is a unit vector, h > 0. Let zy be a point, where the phase
(p, x) takes its minimal value (p, z¢). Clearly (for instance, from the
Lagrange principle) xg is uniquely defined and p is the unit vector
of the inner normal to OM at xy. As before we denote by F} the
maximum of the norms of the derivative f(/) in a neighbourhood
of xZo-

Proposition B5. (i) Generally one has

I(p) = (2m)( 42RO (0) 12 exp{—— (5, 20) H (20)+O(R) (Fort Fi-+ )

FO(max | f(@)) exp{— 1 [(pao) +0), (B23)
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where 0 is some positive number and O(h) is uniform with respect
to p.
(i3) If f(xzo) = f'(x0) =0, then

I(p) = (2m) 4P D () V22 oxp(— 3 (5o o (7 (20) 2 (20))

FO(VE) (o + Fi + By + F5)| + Ofmase | £(2)]) exp{~ (7, 0) + 1),
(B24)

where ®(xg) is the matriz of the second form of OM at xy and f
is the function f restricted to the tangent space to OM at xg (or
to the boundary OM itself, which gives the same result, since xg is

suppose to be a critical point of f).

Proof. Consider an orthonormal system of coordinates y =
(Y1, -+, Yd—1,ya) in RY such that x¢ is the origin and p has coor-
dinates (0,...,0,1). Then OM around z( can be described by the
equation yg = ¢(v'), ¥ = (y1, .-, Yyq—1) with some smooth function
¢. Consequently, for any § > 0, one has that up to an exponentially
small term

1(p) = exp{~ (7, 20)} exp{~4411(y) dy

{lyal) <6}

L
—exp{ 3 (p.0)} [ gly/)dy!
U

where

° Yd ’

9(y") :/ expi{=""H (v, ya) dya,

o(y')

and U is a neighbourhood of the origin in R? such that § > ¢(y/)

for y/ € U. Consequently, due to (B21), up to an exponentially
small term

/
I(5) = exp(~ 1 (7.20)} €0 exp{~ 2} (4 0(0/)) +hO(FL)) .
(B25)
From the definition of ¢(y’) it follows that the matrix of its second
derivatives ¢" (0) at the origin is just the matrix ®(z¢) of the second
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main form of the hypersurface OM at xg (in coordinate y), the
eigenvalues of this matrix are the main curvatures of OM at z,
and I'(zg) = det ¢”(0) is the Gaussian curvature. Consequently,
applying Proposition B2 to integral (B25) yields (B23). It remains
to notice that under condition of statement (ii), one can also write
O(|y'|) F> instead of O(Fy) in (B25), and consequently, applying
Proposition B4 to integral (B25) yields (B24).

Sometimes one encounters the integrals depending on a small
parameter h in a more complicated way than in (B1). Let us for-
mulate one result on such situation, where the asymptotics and its
justification can be obtained by direct generalisation of the argu-
ments of Propositions B1-B4. Let h € (0, ho] as usual, and let

](h):/Qexp{—%S(aj,h)}dx. (B26)

Generalising the asssumptions of Propositions B1,B2 suppose that

(i) I(h) is absolutely convergent for h = hy;

(ii) the function S is four times differential in x and h;

(iii) for any h € (0, hg| there exists a unique point z(h) € Q
such that S(xz(h),h) =0, S’'(z(h),h) = 0, and ReS”(x(h),h) > 0,
where by primes we denote the derivatives with respect to x;

(iv) ReS(x,h) > 0 whenever x # x(h), liminf,_, ., ReS(z,h) >
0, and the set of the internal points of €2 contains the closure of the
set of all z(h), h < ho;

(v) there exists r such that inf{ReS(z,h) : v € Q\ B,} =
min{ReS(x,h) : © € B, };

(vi) there exists A > 0 such that ReS”(x(h),h) > A for all
r € B, and all h;

(vii) U(hy) C B,, where

U(h) = {x : (ReS" (x(h), h)(z — x(h)),z — x(h)) < >3}
Let A(h) denote the minimal eigenvalue of ReS”(x(h),h), and let

S; denote the maximum in z € B,, h < hg, of the norms of the
j-th order derivatives of S with respect to z. Let

A(h) = %Sg()\(h))_3/2, Dr(h) = det ReS”(z(h),h), D(h) = det S”(x(h),h).
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Proposition B6. Under these assumptions one has the esti-
mate

[I(h)] < 05(R)
1 -
+e 0 | 2rh) 2D (h) 72 + (2mho AT exp{—5 (B — kg )}

(B27)
where

_S(x,h) .
/Q\BTeXp{ —5 1

r2A r?A S(z, hg)
< _ - _ 2\ 70)
<empl- G en(pe) [ o= 25

and a more precise formula

[03(h)| <

1) = )" ((D(R) ™2 + h((Da(k) ™61 (h) + A~/65(h)) ) +35()
(B28)
where

[61(R)| < CL(@)(A* ()M +S1(A(R))72),  182(h) < Ca(d, ho)e™ ™.

Notice for conclusion that the phase function .S in Propositions
B2-B4 was not supposed to be analytic. However, in the case of
complex S one usually deals with the Laplace integrals over some
contour of integration in the complex space C?¢ with analytic f
and S and the major problem that one encounters is to find a
deformation (using the Cauchy theorem) of this contour in such a
way that the resulting integral satisfies the conditions of one of the
Propositions B1-B6.

C. Characteristic functions of stable laws

This Appendix is devoted mainly to a compact exposition of
the standard facts about the characteristic functions of the in-
finitely divisible distributions and the stable laws. At the end we
prove some simple statements on the asymptotic behaviour in the
complex domain of the characteristic functions of the localised sta-
ble laws disturbed by a compound Poisson process. These results
are used in Chapter 6.
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A probability distribution in R? and its characteristic func-
tion v (x) are called infinitely divisible, if for any integer n the
function /™ is again a characteristic function (of some other dis-
tribution). The famous Lévy-Khintchine theorem states (see e.g.
[Fel],|GK]) that the logarithm of the characteristic function of an
infinitely divisible distribution ®(y) = log ¥ (y) can be presented in
the following canonical form:

d(y) = logy(y) = iAy—%(Gy,y)Jr/Rd\{o} (ei(y’@ —1- i(i 2) v(d§),
(C1)

where A and G are respectively a real vector and a nonnegative
real matrix, and v is a so called Lévy measure on R4\ {0}, which
means that
min(1, [¢[2) v(dg) < oo. (€2)
R4\{0}

An important class of the infinitely divisible distributions is
given by the so called compound Poisson distributions. Their char-
acteristic functions are given by (C1) with vanishing G and a finite
Lévy measure. In particular, for these distributions

log(y) = iAy + /

(e“%f) - 1) v (de). (C3)
R4\{0}

A different class of infinitely divisible distributions constitute
the so called stable laws. A probability distribution in R?¢ and its
characteristic function ¢(z) are called stable (resp. strictly stable),
if for any integer n there exist a positive constant ¢, and a real
constant -, (resp. if additionally =y, = 0) such that

() = [(y/cn) explivay}]™.

Obviously, it implies that ¢ is infinitely divisible and therefore
log 1 can be presented by (C1) with appropriate A, G,v. It turns
out (see e.g. [Fel],[Lu],[ST]) that if ¢ is stable, then there exists
an a € (0,2] which is called the index of stability such that: (i)
if & = 2, then v = 0 in the representation (C1) of log, i.e. the
distribution is normal; (ii) if o € (0,2), then in the representation
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(C1) the matrix G vanishes and the radial part of the Lévy measure
v has the form |¢]~(1+) ie.

g val) =i [ [ (@00 <1 G ) S
()

where ¢ is presented by its magnitude |£| and the unit vector s =
¢/|€] € S971 in the direction &, and p is some (finite) measure in
Sdfl

The integration in |£| in (C4) can be carried out explicitly. In
order to do it, notice that for a € (0,1) and p > 0

> ir dr F(l — a) —iTa «
| =g = e (o)

In fact, one presents the integral on the r.h.s. of (C5) as the limit
as € — 04 of

/ (e—(e—lp)T‘_l) r _ € —1p / 6—(e—zp)7‘r—oz dr = _M(e—ip)a,
0 0 ¢

rita «

where .
(6 o ip)a — (62 +p2)a/2629a

with tanf = —p/e. Since § — —m/2 as ¢ — 04, it follows that
(e —ip)® tends to p®e~*™/2 which gives (C5). Next, for a € (1,2)
and p > 0 the integration by parts gives

e — 1 —ir ip [, dr
| = e -
0 rito a Jo o

and therefore, due to (C5), in that case

/ooe"p—l—irpd Pla—=1) _iras
0

o (C6)

r= e p
rlto 1o}

Note that the real part of both (C5) and (C6) is positive. From
(C5), (C6) it follows that for o € (0,2), a # 1,

0
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with - J
o arlT(1 - a:_/ _dr
oo =a T(1l—-a), a  axor (C8)
for « € (0,1) and
< 2=y
o=—aT(a—1), a,= / : 9
ro=—a Ma=1), a= [ TS ()

for a € (1,2). To calculate the Lh.s. of (C7) for @« = 1 one notes

that ,
> eP — 1 —ipsinr
0 r?

dr

<1 - > si — psi 1
:—/ —CQOSTP dr—I—i/ mrp 2p mrdr:——wp—iplogp.
0 r 0 r 2

In fact, the real part of this integral is evaluated using a standard
fact that f(r) = (1 —cosr)/(7r?) is a probability density (with the
characteristic function 1 (z) that equals to 1 — |z| for |z| < 1 and
vanishes for |z| > 1), and the imaginary part can be presented in

the form - . - .
sin pr sinr
lim{/ 2p dr—p/ 5 dr}
e—0 € r € r
Peginy P sine P d
—p lim 5~ dr = —plim 2y dy = — —y,
e—0 6 r e—0 1 €y 1 Yy

which implies the required formula. Therefore, for a = 1

oo . r dr . 1 .
/ <627‘P —-1- r%) ra warp — §7Tp —iplogp (C10)
0
with o .
smnr—r
= ———dr. C11
a /0 (1 +r2>r2 r ( )

Using (C7)-(C11) yields for function (C4) the following expres-
sion

log 1u (y) = i(flyy)—[sd_l
(C12)

9" (1= isgn (g, ) tan ) i(ds), @ # 1,
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] (1 22 s (o) 0 (0,9)] ) ), 0 = 1.
(C12)

A=A+a, / sp(ds)
Sd—1

with a, given in (C8), (C9), (C11) and the measure ji on S9! is
proportional to u, more exactly

~ Jogcos(ma/2)u, «a#1,
H= { 71-/1’/27 a=1, (Cl3>

and is called sometimes the spectral measure of a stable law.
For instance, if d = 1, SY consists of two points. Denoting
their fi-measures by 1, -1 one obtains for o # 1 that

L~ o . TQ
log Vo (y) = 1Ay — |y|*[(p1 + p—1) — isgny(pu — p—1) tan 7]-
This can be written also in the form
x o i
log ¥ (y) = 1Ay — oly| eXp{Z§7 sgny} (C14)

with some ¢ > 0 and a real 7 such that |y| < «a, if a € (0,1), and
7] <2—a,ifa e (1,2).

If the spectral measure fi is symmetric, i.e. fi(—Q) = a(Q) for
any Q0 C S9! then A = A and formulas (C6),(C7) give both the
following simple expression:

log ta(y) = i(A.y) — / (.9 i(ds).  (C15)

gd—1

In particular, if the measure fi is uniform, then log,(y) is just
i(A,y) —o|y|* with some o called the scale of a stable distribution.

One sees readily that the characteristic function ¢, (y) with
log ¥4 (y) from (C12) or (C15) with vanishing A enjoy the property
that 17 (y) = ¥4 (n'/*y), and therefore all stable distributions with
the index « # 1, and for o = 1 all symmetric distributions can be
made strictly stable, if centred appropriately.
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We want to consider now localised versions of the stable laws.
They present, on the one hand, a reasonable approximation to the
exact stable laws (see e.g [Neg]), and on the other hand, their
characteristic functions are analytic, which allows to use powerful
analytic tools, when investigating them. In chapter 6, these laws
are used as the models for the development of the theory of large
deviation. One obtains a localised stable law by cutting off the
support of the Lévy measure in the Lévy-Khintchin representation
(C4) of the characteristic function of a stable law. More precisely,
we shall call a distribution a localised stable distribution of the
index of stability a € (0,2), if for its characteristic function !¢
one has the representation

logwlaoc(y) — Z(A,y)+/0 /Sdl (6i(y’£) 1 Z(yvg)) @CL’gﬁBgK’u(ds)

1+ &2
(C16)

Remark. We have chosen here the simplest cutoff of the sta-
ble measure. Certainly one can choose it in many different ways
without changing the results presented further.

Notice that formula (C16) defines an entire analytic function
of y. Moreover, the difference between functions (C4) and (C16)
for real y is a bounded function (up to an imaginary shift of the
form i(b,y)). In fact, this difference is given (up to an imaginary
shift) by the Lévy-Khintchin formula (C3) for a compound Poisson
distribution, which obviously defines a bounded function. It turns
out that this property of localised stable laws is preserved after a
shift in the complex domain and also after a ”small” perturbation
in the class of the function of Lévy-Khintchine type, namely for
the function

B(y) = logvlro(w) + [ (@00 -1y (C17)

with a bounded non-negative g with a support containing in the
open ball of the radius a. The corresponding simple results, which
we are going to present now, namely formulas (C21)-(C23) below,
are used in the proof of the main theorem of Chapter 6.

Further on it will be more convenient to use the ”rotated”
function

H(z) = B(iz) = log !*°(iz) + / (GO _1)g(e)de  (C18)

R
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which is called sometimes the Laplace exponent (or cumulant) of
an infinitely divisible process. One has

H(z+iy) = ®(iz—y) = —(A,2) —i(4,y) +/(6‘Z§_iyf —1)g(&) d¢

[ (e 25 195 ) D g

L+&2  1+¢2
Az loga(—y) + / (756 19E _ 1)g(¢) dt + / dJé|u(ds)

—z —1 £ @a f —q f 1—@a f
(e 255 D (e 06 Y 1Ol
(C19)

It follows in particular that

H(z) — H(z + iy) + log tha(—y) = / e (1 — 9 )g (¢) de

[ dutts

€[+

(=1 125 ) - el + (e - 1 - e e

1+&2
(C20)
Notice now that for symmetric p and o < 1 formula (C19) can be
rewritten in the form

H(z +iy) = log ¢a(y) — Az
# [ e (e~ n0uie) +1 - 0a(en B 1 —¢g(e)ae| i
(C21)

with
1-0,()
K= / gite - dleluds) + / 9(€) de.

On the other hand, for symmetric 4 and o > 1

H(z +1iy) =logva(y) — 1 (z, a% log %(y)) — Az
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+/€—z~ys {((e—zé —1+28)0,(¢) +1 - Ga(\é\))% +e *g(¢)dg| —K

(C22)
with the same K sa above.

Proposition C1. For symmetric u and H given in (C18),
the principle term of the asymptotics of Re (H(z) — H(z + iy)) as
y — o0 is given by — log 1, (y) with the estimate of the remainder
being uniform for z from any compact domain. Moreover,

Re (H(z) — H(z +1iy)) + log¢a(y) > C (C23)

for all y, z and some constant C'.
Proof. Tt follows from (C20) that

Re (H(z2) — H(z + i) + logba(y) = / e "(1 — cos(y€))g(€) de

+ [ = 14 2901 - cosse)@ulle)

(1~ cos(yE))(1 — Ou(le])] % (C24)

because [(z,€)(1 — cos(y,§))v(df) = 0 for any (centrally) sym-
metric measure v. Formula (C24) implies the statement of the
Proposition, because, on the one hand, all unbounded in z terms
of the r.h.s. of (C24) are positive, and on the other hand, all terms
on the r.h.s. of (C24) are bounded in y.

Remark. Using results from Appendix B, one readily gets the
upper bound for the Lh.s. of of (C23), namely that

Re(H(z) — H(z + iy)) + log tha(y) < CLH(2) + C5 (C25)
with some constants C'; > 0 and Cs.
D. Lévy-Khintchine Y DO and Feller-Courrége processes

Here we recall the main facts connecting the theory of pseudo-
differential operators (¥ DO) and pseudo-differential equation (¥ DE))
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with the theory of random processes and also give a simple version
of the general asymptotic formula of the commutation of a DO
with an exponential function for the class of VDO arising in the
analytical description of random processes. This formula has two
special features as compared with the general one. On the one
hand, the symbols of VDO appearing in the theory of stochastic
processes may not belong to the standard classes of symbols, for
example, they may not be smooth (see a detailed discussion in
[Ja]); on the other hand, they have a special form which allows to
write down an explicit expression for the remainders in the stan-
dard asymptotic expansions.

Let us recall first the main notations of the theory of WDO.
For an appropriate function ¥(z,p) (a symbol), z,p € RY, the
action of the DO V¥(z,—iV) on a function f is defined by the
integral (which may exists, perhaps, in some generalised sense)

[W(z, —iV) () = (2m) /2 / P (2, p) f(p) dp

Rd

with f being the Fourier transform of f, or equivalently

[V (2, —iV) fl(z) = (27T)_d/ =W (x, p) £(€) dédp.

R2d

With each DO one can associate the evolutionary equation

% = U(x, —iA)u (D1)
The resolving operator of the Cauchy problem corresponding to this
equation is given by the semigroup of operators exp{tW¥(z, —iA)}
(whenever it is well-defined).

In asymptotic theory of WD E one usually considers the asymp-
totic solutions with respect to a small positive parameter h being
the "weight” of the derivative operators V and d/0t. More pre-
cisely, one associates with a symbol ¥(x,p) the so called h-¥ DO
(see e.g [MF1]) defined by the formula

U (z, —ihV) f](x) = (2mh)~Y/2 / P (a2, p) fo(p) dp

RA
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with fh being the h-Fourier transform of f:

fu(p) = (2mh) =42 / e~/ (1) da.

Rd

The resolving operator to the Cauchy problem for the correspond-
ing evolutionary equation

hg—? = U(x,—ihV)u (D2)

can be written formally as exp{+¥(z, —ihA)}. Since in quantum
mechanics the limit of the solution of the Schrodinger equation
(which is of type (D2) with h being the so called Planck constant)
as h — 0 describes the classical limit, in general theory of WDe the
asymptotics of the solutions of equation (D2) as h — 0 are called
semi-classical or quasi-classical.

Turning now to the connection of the theory of VDO with
probability, let us recall first the following famous characterisation
of the class of the Lévy-Khintchine functions (C1): it coincides
with the set of the generators of the translation invariant and pos-
itivity preserving semigroups. More precisely, if ® is a complex
valued function on R¢ with a bounded from below real part, then
the resolving operator exp{t®(—iV)} of the Cauchy problem of the
UDE 0u/0t = ®(—iV)u preserves positivity, if and only if ®(y)
has the form (C1) up to a real additive constant. A purely ana-
lytic proof of this fact can be found e.g. in [RS]. From the prob-
abilistic point of view, this fact is surely not surprising, because
due to the Lévy-Khintchine theorem the semigroups of operators
exp{t®(—iV)} with & of form (C1) correspond to general random
processes with independent increments. The important generalisa-
tion of this fact is given by the fundamental theorem of Courége
[Cou], [BCP]. To formulate it, let us recall first that a Feller semi-
group is by definition a strongly continuous semigroup Ty, t > 0,
of linear contractions on the Banach space of continuous functions
on R? vanishing at infinity such that 0 < u(x) < 1 for all  implies
that 0 < Tiu(z) < 1 for all ¢t and x. In particular, each operator T}
preserves positivity. The Courrege theorem states that if the gen-
erator of essentially any Feller semigroup is a PDO with symbols



307

of form (C1) ”"with varying coefficients”, i.e. these semigroups are
defined by the equations of the form (D1) with

¥(a,p) = i(A(0).p)—5 (Gla)pp)+ [

R 14 &2

(D3)
where v(z,df) and G(z) are respectively a Lévy measure and a
nonnegative matrix for all z. Notice however that Courrege theo-
rem gives only a necessary condition on the generator and does not
state that any operator of form (D3) defines a Feller semigroup.
It is proven in the probability theory that to each Feller semi-
group corresponds a Markov stochastic process, which is called in
that case a Feller process. In particular, the transition probabil-
ity densities of this Markov process (whenever they exist) satisfy
the corresponding equation (D2),(D3). The DO with symbols
of form (D3) can be naturally called the Lévy-Khintchine DO
and the corresponding semigroups (and stochastic processes) can
be called the Courrege-Feller semigroups. If for all x function (D3)
corresponds to a stable process, we shall say that the correspond-
ing process is a stable Courrege-Feller process or a stable diffusion
(usual diffusions obviously correspond to stable generators of the
index a = 2). If G(z), A(x), v(z,d§) do not depend actually
on x, the corresponding Courrege-Feller process is a process with
independent equally distributed increments, called Lévy process.
In stable case such process is sometimes called Lévy stable motion.
There exists enormous literature on Lévy processes (see [ST], [Ber],
and references there).

Since e?? f(x) = f(z +a), for symbols of form (D3) the action
of the corresponding W DO can be given by the formula

(e~ fle) = (Ale), 5 )+ 5t (6@ TE )+ @
(D1)

with

h = T — J\Z ——h(%, ) v\x
(Lint )(x)_/Rd\{O} (f( +h£) f( ) 1_|_£2 ) ( 7d§)

(D5)
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In the probabilistic framework, the parameter h has a clear mean-
ing: it controls the mean amplitude of jumps in the corresponding
random process. In the theory of diffusion processes, the asymp-
totics corresponding to h — 0 are called the small diffusion approx-
imation.

Notice now that introducing a function

H(z,p) = U(a,ip) = 5(G@)p.p) — (A),p)

—(p,&) _ (pug) >
+/Rd\{0} <e p 1+ 112 v(z,df), (D6)

one can rewrite equation (D2) in the "real” form

h% = H(z,—hV)u. (D7)
ot
The use of the function H instead of the symbol ¥ turns out to
be more convenient for the construction of semiclasssical approxi-
mation for Courrege-Feller processes, because the function H, and
not W appears in the corresponding Hamilton-Jacobi equation that
plays a central role in W K B-type asymptotics (see Chapter 6).
When solving DO an important tool is the formula for the
commutation of a YDO with an exponential function (see, e.g.
[M4], [MF1]). We present now a version of this formula for DO
of type (D4),(D5).

Proposition D1. Let

u(x) = o(x) exp{~ 3. (D)

with some complez-valued smooth functions ¢ and S, and let ¥ be
a symbol of type (D3) of a Lévy-Khintchine WDO. Then

eXP{#}[\I’(x, —ihV)u)(z) = ¢(x)H (z, 0s, <8¢> OH, 0S8 >

%)— %’G_p(m’%)

h 825, h? ¢
—50@)tr (Ga)53) + 5 tr (G(2) 53) + Ru(z), (DI
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where

oS
Re)= [ el )

x[(qs(x) +h(%,§)) (exp{—h/ol(l _9) (‘;2§<x+elhg)g g) o,y — 1)
—|—h2/01(1 —605) (ZQf(xwghg)g §> db;

1 2
<exp{~h | <1—91><2‘3< T Ouhee, 5) a0}, (D10)

if all terms on the r.h.s. of (D8) are well defined. For instance,
they are well defined if the function ¢ and the Lévy measure v have
both bounded supports.

Proof. Tt is straightforward, because from (D4),(D5) it follows
that

exp{%}[@(w, —ihV)ul(z)

— 3 (c@p 32 ) - . g -n (G 5. 57

(A, 2202 o) i (60T 5+ 1 (@) L Dy vespt DDy (1l )

with
oS T @) = [ [plaehe)eso(— (e 46 -S()

¢(x)(52,6) — h(5E,
14¢&2

g(a) + ) (e, de)

:/Rd u(x,dg)[(¢(x)+h(%,g)+h2/01(1—92) (32¢(x+02h£)£ £> >

expl- (G exp{-h [ (1) (G5 @+ One)e.€ ) dor}-o(o)

¢(x)(52,€) — (axyi)]

" 1+¢2
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Sometimes it is useful to rewrite (D9), (D10) in a slightly dif-
ferent form.

Proposition D2. Under the assumptions of Proposition D1

oot ) 0o, V)l (2) = o) H )
06 OH 0S.\ 1 RH 08 928
h[(@x o @ 3x>>+_¢<x)tr(3p (=, aﬂw)]
+% tr (G(@%) + R, (z) (D11)

with 95
R,(z) = xp{— (=, v(xz,d
= [, el (G0 v

<ot [ a-0) (550 +omoee) an-1+h (55 wee)

+h(%,g) <exp{—h/01(1 o) (g2§(x+01h§)§ g) a0y} — 1)
+h2/01(1 —05) (g2f(x+02h§)§ 5) dby

xexp{—h/o (1—06y) <g ‘g(mwlhg)g g) do,}].  (D12)

The proof is straightforward. The advantage of (D11) as com-
pared with (D9) consists in the fact that for small A the remainder
R, is of the order O(h?), and therefore formulas (D11),(D12) give
the asymptotic representation of the result of the commutation of
a Lévy-Khintchine W DO with an exponential function up to a re-
mainder of the order O(h?).

E. Equivalence of convex functions
It is proved here that any two smooth convex functions on Eu-

cleadian space, each having a non-degenerate minimum are smoothly
equivalent. This result is simple and natural but I did not find it
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in the literature. It is used in the construction of the uniform small
time and small diffusion asymptotics for Feller semigroups given in
Chapter 6.

Proposition E1. Let f be an infinitely smooth (resp. of the
class C* with k > 2) convex function on R¢ such that f(0) =0 and
f(x) >0 for all x # 0. Suppose also that the matrix of the second
derivatives f"(0) of f at the origin is not degenerate (and therefore
it is positive). Then there exists an infinitely smooth (resp. of the
class C*=2) diffeomorphism D : R* — R such that f(D™ly) =
(y,y)/2. Moreover, D can be presented as the composition D =
DsDs Dy, where Dy is a linear operator in R%, Dy differs from the
identity only in a neighbourhood of the origin and D3 is a dilation

D3(x) = (1 + w(x))x (E1)

with some scalar function w vanishing in a neighbourhood of the
origin.

We begin with two lemmas. The first is rather standard. We
present here the formula and the estimates for a smooth molyfier
in a form convenient for our purposes.

Lemma E1. There exists a constant C' > 0 such that for any
a,b: 0 < b < a there exists an infinitely smooth non-increasing
function xi on R such that xi vanishes for x > a, is equal to one
for x < b and xi(x) € (0,1) for x € (b,a). Moreover, this function
depends smoothly on a,b, and for all a,b,x

a
5 10 @< o @) < o
(E2)

()" ()] <

Proof. Let

B Kexp{—yy;_l}, y € (0,1),
9(y) = {0, y € (—(oo,)()] U [1,00),

where the constant K is chosen in such a way that fol g(y)dy = 1.
One readily sees that g is an infinitely differentiable function on R.
It follows that the function

1 o z—0b e
X3 (x) = / g( ) dz E/ 9(y)dy  (E3)
a=bJ, “\a=b (2-b)/(a=)
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satisfies the requirements of the Lemma with

C = max max(g(y),d (y))-
yE[O,l}

The following lemma is crucial.

Lemma E2. Let a function f satisfies the assumptions of
Theorem E1 and moreover, the matriz f”(0) is the unit matriz.
Then there exists a diffeomorphism D : R¢ — R% such that D
differs from the identity only in a neighbourhood of the origin and
f(D~Yy) is a conver function on R® which equals (y,y)/2 in a
neighbourhood of the origin.

Proof. The idea is to sew the local diffeomorphisms used in
the standard proof of the Morse lemma with the identical diffeo-
morphism in such a way that the resulting function f(D~1y) will
be again convex. For brevity, let us give the proof for d = 2. The
general case is obtained by the similar modification of the proof of
the Morse lemma. If d = 2, it follows from the assumptions of the
Lemma that f(z) = f(x1,x2) can be presented in the form

flxy,20) = %A(m)x% + B(z)x122 + %C’(:{:)x% (E4)
with some smooth functions A, B, C' such that
A=1+0(|z|), B=0(z]), C=1+0(z|).
Let 7 > 0 be chosen in such a way that A(z) > 0 and (AC —

B?)(z) > 0 for |x| < r. Clearly for |z| < r the function f can be
presented in the equivalent form

Fo1,m9) = %A(:z;) (:cl + ig;@)Q + % (C(@ - ZQ(%)) 22,

For any positive € < /2 one can now define the mapping D, : x —
y in R? by the formula

L B(x) 6
v = 2 () VA(D) (x n M”“”) (1= (e,
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o = [xffuxn\/cm e Y (RG] P

Obviously D, is a smooth (infinitely smooth, if f is infinitely smooth,
or of the class C*~2, if f is of the class C*) mapping R? — R?

that differs from the identity only inside the ball Bs., and f(D~'y)

equals (y,vy)/2 in D(B.) and equals f(y) outside D(Bsc). Let us

estimate the derivatives of D.. First of all,

y1 = (1+O0(z]))zr + O(z)za,  y2 = (1 + O(|z]))xs.

Furthermore, due to (E2),

9y _ 11,12 0%y _ -1 21,12
e =FE+ O(|z|) + O(e” " |x|*), 5 =0+ € |z + e °|z]%).
Consequently, in By, one has

dy 0%y 0%x

—_— = E _ = —_— =

am + 0(6)7 6.7;2 0(1)7 ayQ O(]‘)

uniformly for ¢ — 0. Hence, D, is a global diffeomorphism for
small enough e. At last, since

21 _ or 000 070
oy2 0y’ 0x20y  Ox 0y?’

it follows that giy{ = E + O(e) and therefore f(D~1y) is a convex
function, if € is small enough.

Proof of Proposition E1. It is now almost straightforward.
One takes first a linear mapping D; in R such that the matrix
of the second derivatives of f(D; 1y) at the origin is the unit ma-
trix. Then one uses Lemma E2 to find a diffeomorphism D5 such
that f(D; D5 'y) is a convex function coinciding with (y,%)/2 in
a neighbourhood of the origin. At last, one easily verifies that any
two convex functions coinciding in a neighbourhood of their mini-
mum points can be transformed one to another by a diffeomorphism
of form (E1).
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Proposition E2. For any two functions fi1, fo satisfying the
assumptions of Proposition E1 there exists a diffeomorphism D :
RE s RE such that fi(y) = fo(D™'y) and moreover, outside a
neighbourhood of the origin, D can be presented as the composition
of a linear transform of R* and of a dilation of form (E1).

Proof. It is a direct consequence of Proposition E1.
F. Unimodality of symmetric stable laws

Here we discuss the property of unimodality of stable laws,
which is used in Chapter 5. We present a short but essentially self-
contained exposition of the main facts of the theory of unimodality
of finite dimensional distributions, which is used in Chapter 5. A
full account on the main results discussed here can be found in
[DJ1]. Roughly speaking, the significance of the property of uni-
modality for the study of stable distributions and more generally
stable diffusions consists in the fact that when one gets the asymp-
totic expansions for the behaviour of stable densities for small and
large distances (see Sections 5.1, 5.2) one needs this property to fill
the gap, namely to describe the behaviour of stable densities for
the distances that lie between the regions of "large” and ”small”
distances.

To begin with let us recall that a probability law (or a finite
measure) on the real line with the distribution function F' is called
unimodal with the mode (or vertex) a € R, if F'(z) is convex (pos-
sibly not strictly) on (—o0,a) and concave on (a,c0). Clearly, if F’
has a continuous density function f, the unimodality means that
f is non-decreasing on (—oo,a) and non-increasing on (a, 00). It
was proved in [Wi] that all symmetric one-dimensional stable laws
are unimodal (with the mode at the origin); there are now many
proofs of this well-known result (see e.g. [Lu], [Zo]). The case
of non-symmetric stable laws turned out to be essentially more
difficult, it was proved only in [Yam] (see also [Zo]) that all sta-
ble distributions are unimodal, some important preliminary results
being obtained in [IC].

One can imagine several extensions of the notion of unimodal-
ity from one dimensional case to several dimensions. We shall men-
tion here the two definitions which are mostly relevant to the study
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of symmetric stable distributions. We shall denote by Vi (M) the
Lebesgue volume of a measurable set M C R¥, or just V(M) if the
value of K is clear from the context. For any convex set A in R?
let d(A) be its dimension (which is the dimension of the minimal
subspace containing A, d(A) < d), and let pa4 be the measure in
R? which is uniformly distributed in A, i.e. pa(B) = Vya)(ANB)
for any measurable B C RY.

Definition F1 [And]. A measure with a density f is called
convex unimodal, if the function f has convex sets of upper values,
i.e. the sets {x : f(x) > ¢} are convex for all c.

One of the disadvantages of this definition is the fact that
the class of convex unimodal measures is not closed under convex
linear combinations. The following more general concept improves
the situation (at least for the symmetric case with which shall deal
here).

Definition F2 [She]. An elementary unimodal symmetric
measure in R is a measure p14 with some compact convex A C R?.
A centrally symmetric finite measure on R? is called central con-
vex unimodal (CCU), if it is a weak limit of a sequence of the finite
linear combinations of elementary symmetric unimodal measures.

The class CCU measures is by definition closed with respect to
linear combinations (with positive coefficients) and the pass to the
weak limit. Moreover, if a convex unimodal measure (as defined
in Definition F1) is centrally symmetric, then it is CCU. Notice
also that since any convex set can be approximated by a sequence
of convex sets with nonempty interiors, the above definition will
not change, if one would consider there only the compact convex
sets with nonempty interiors. Such convex sets will be called here
convex bodies. The main nontrivial fact about CCU measures is
that the class of such measures is closed under convolution. The
proof of this fact is based on the Brunn-Minkowski theory of mixed
volume, which we shall recall now.

The famous Brunn-Minkowski inequality states that for any
non-empty compact sets A, B C R?

VYA + B) > VYA + VY4B), (F1)

where V denotes the standard volume in R% and the sum of two sets
is defined as usual by A+B = {a+b:a € A,bec B}. This classical



316

result has a long history (it was first proven by Brunn for convex
sets, then Minkowski gave necessary and sufficient conditions when
the equality sign holds in (F1), and then it was generalised to all
compact sets by Lusternik) and can be proved by different methods,
see e.g. [Sch]. We sketch here for completeness a beautiful elemen-
tary proof taken from [BZ]. Namely, let us say that a compact set
A in R? is elementary, if it is the union of the finite number I(A) of
non-degenerate cuboids with sides parallel to the coordinate axes
and such that their interiors do not intersect. Each compact set A
can be approximated by a sequence of elementary sets A; so that
V(A;) — V(A) (see [BZ]; at least, it is clear for convex compact
sets). Therefore , it is suffice to prove (F1) for elementary sets
only. Consider first the case, when each of A, B consists of only
one cuboid with edges a; > 0 and b; > 0 respectively. Then (F1)
takes the form

d

d d
H(ai + bi)l/d 2 Hag-/d + Hbzl/d,

i=1 =1 =1

which follows from the inequality

< e d b; e 1 & a; 1 & b;
<Hai+bi> +<Hai+bi> Sa;ai+bi+c_i;ai+bi

For general non-empty elementary sets A, B the proof can be car-
ried out by induction over [(A) + [(B). Assume that (F1) is true
when [(A) + I(B) < k — 1. Suppose that [(A) > 2. Clearly there
exists a hyperplane P which is orthogonal to one of the coordi-
nate axes and which splits A into elementary sets A’, A” such that
I(A") < I(A) and [(A”) < I(A). Then V(A") = AV(A) with some
A € (0,1). Since parallel translations do not change the volumes,
one can choose the origin of coordinates on the plane P and then
shift the set B so that the same hyperplane P splits B into sets
B', B"” with V(B') = A\V(B). Plainly I[(B’) < I(B), I(B") < L(B).
The pairs of sets A’, B’, and A”, B” each lies in its own half-space
with respect to P and in each pair there are no more than k£ — 1
cuboids. Hence

V(A+B)>V(A'+ B)+ V(A" + B")



317

> [Vl/d<A/) + Vl/d(B/)]d + [Vl/d<A//) + Vl/d<B//)]d
= AV AV B (1N VYAV AB) = [V A+ VB,

which completes the proof of (F1). From (F1) one easily obtains
a more general form of Brunn-Minkowski inequality, which states
that for any compact non-empty A,B and any non-negative t1, to

VYt A+ tyB) > t,VY4(A) + t, VY4 B). (F2)

Consider now a convex body A in R?. Recall the following
definition (see e.g. [Gar]). Let S be a k-dimensional subspace,
k < d. The k-dimensional X-ray of A (or, in other terminol-
ogy, the section function, or the k-plane Radon transform of A)
parallel to S is the function of z € S+ defined by the formula
XsA(z) = Vi(AN (S + x)), where V}, denotes the k-dimensional
volume This function can be defined also for any compact set A,
but then, generally speaking, it will be defined only for almost all x.
We shall need the following well known corollary (see, e.g. [Gar])
of the Brunn-Minkowski inequality: for any convex body A and
any k-dimensional subspace S the function (XgA)'/* is concave on
its support. It follows directly from (F2) and a simple observation
that if Ag, A1 are convex k-dimensional bodies sitting in the par-

allel k-dimensional hyperplanes z; = 0 and x; = 1, respectively, in
RF+1) then

(1 —1t)Ag+tA; = conv(Ag U Ay)N{x : zq =t},

where conv denotes the convex hull of a set.

After this short introduction to the Brunn-Minkowski theory
(a complete survey see in [Sch]), let us return to the unimodal
measures.

Proposition F1. The class CCU s closed with respect to the
operation of convolution x.

Proof. 1t is more or less straightforward corollary of the Brunn-
Minkowski inequality. In fact, obviously, it is enough to prove
that if f; and fy are the characteristic functions of the centrally
symmetric convex bodies By and Bs, then f; x f5 is a density of a
CCU measures. Notice that

(f1 % f2)(x) = Va((z — B1) N By) = Va((z + B1) N Ba).  (F3)
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It turns out that this function has convex sets of upper values, i.e. it
is a density of a convex unimodal measure in the sense of Definition
F1, and consequently of a CCU mesaure. In fact, one obtains from
the Brunn-Minkowski inequality even a more stronger result, which
is called the Fary-Redei Lemma (obtained in [FR]), namely that the
(f1x fg)l/ 4 is concave on its support. To see this, let us consider
two d-dimensional planes L; and Lo in R?? intersecting only at the
origin and having the angle ¢ < m/2 between them. Let M; and
M denote the bodies which are equal to By and By respectively,
but lie on the planes L; and Ly respectively. Then the measure
with the density f; x fo can be considered as the limit as ¢ — 0
of the measures with the densities f4 being the convolutions of the
characteristic functions of M; and M, in R2%. One sees that fo is
equal to the characteristic function of the set

My ={x+y:ox e M,yec M}

multiplied by (sin¢)~¢ (in fact, the linear transformation of R??
which is identical on L; and which makes Lo perpendicular to Ly,
has the determinant (sin ¢)? and leads to the situation, where M;
and M> lie in perpendicular planes, and where the corresponding
statement is therefore obvious). Hence

(fix fo)(@)1/d = lim (sin )~V " (& + L) 0 My)

— Tim (sin ¢)~} (X2 My (2)) /2,
¢—0 1

and the concavity of (fi  f2)'/¢ follows from the property of the

X-ray stated above.

Definition F3. A measure ;1 on R? is called monotone uni-
modal, if for any y € R and any centrally symmetric convex body
M C R, the function u(M + ty) is nonincreasing for t > 0.

The following important fact was proved in [And] for convex
unimodal measures (in the sense of Definition F1), and in [She] for
general case.

Proposition F2. All CCU measures are monotone unimodal.

Proof. Let us prove it here only for CCU measures with den-
sities. Notice first that if 4 = pa4 with some compact convex A,
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and if M is compact, the required statement about the function
(M + ty) follows directly from the Fary-Redei Lemma (see the
proof of Proposition F1). For a non-compact set M, the statement
is obtained by a trivial limiting procedure. For a general absolutely
continuous g it is again obtained by a limiting procedure, due to
the well known fact that if a sequence 1, of measures on R con-
verges weakly to a measure p, then p,(K) converges to u(K) for
any compact set K such that pu(0K) = 0.

Proposition F3. Let a CCU measure p € SU has a contin-
uous density f. Then for any unit vector v the function f(tv) is
non-increasing on {t > 0}, and moreover, for any m < d and any
m-dimensional subspace S the integral of f over the plane tv+ S is
a non-increasing function on {t > 0}. (In other words, the Radon
transform of f is non-increasing as well as the Radon transforms
of the restrictions of f on any subspace.)

Proof. 1t is a direct consequence of the previous Proposition.
For instance, to prove that f(tv) is non-increasing one supposes
that f(t1v > f(t2v) with some t; > t2 and then uses the statement
of Proposition F2 with a set M being the ball B, of sufficiently
small radius € to come to a contradiction. The result of Proposition
F2 arises a natural question, does all symmetric and monotone
unimodal measures are CCU. A positive answer to this question was
conjectured in [She]. On the level of convex bodies this conjecture
holds, as shows the following simple result.

Proposition F4. A centrally symmetric compact set M in R?
is convez if and only if it is a starlike set (in the sense that together
with any point x it contains the whole closed interval [0,x]) and
its one-dimensional X -ray function is non-increasing when moving
away from the origin, i.e. for any unit vector v and any straight
line I from v+, the function Vi((tv +1) N M) is a non-increasing
function on {t > 0}.

Remark. The characterisation of convex bodies given in Propo-
sition F4 can be essentially improved, at least if one supposes some
regularity property of the boundary. Namely, it is possible to
show that a symmetric compact set with nonempty interior and
a piecewise-smooth boundary is convex if and only if its X-ray is
non-increasing when moving away from the origin (i.e. being star-
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like is in fact redundant in the characterisation of convex bodies
given in Proposition F4). We shall omit here a simple geometric
proof of Proposition F4 (which we shall not use further on). No-
tice only that this Proposition is apparently close (but is far from
being identical) to the well known theorem on the characterisation
of convex bodies given in [Fal], which states that a compact set M
with a nonempty interior is convex if and only if for any hyperspace
P in R? its one-dimensional X-ray function Vi((z + P1) N M) is
concave when restricted to the set of z € P such that (z+Pt)NM
is not empty. However, this result of Falconer is of no use for the
study of distribution, because as one easily sees the property of
concavity of the X-ray is destroyed when considering the linear
combinations of the convex bodies.

Surprisingly enough, the conjecture of Sherman on general
CCU measures was disapproved in [Wel] following the previous in-
dications from [DJ2].

Now we are going to obtain the main result of this Appendix,
which was proved first in [Kan].

Proposition F5. All symmetric stable laws are unimodal.

Proof. It will be given in three steps.

Step 1. Reduction to the case of finite Lévy measure. Recall
that the density of a general symmetric stable law with the index of
stability a € (0,2) (we shall not consider the case of a = 2 which
is the well known Gaussian distribution) is given by the Fourier
transform

S(z, o, 1) = ﬁ /wa(:c)eipx dp (F4)

of the characteristic function 1,, which can be given either by
formula (C4) or by formula (C14) with symmetric measures p and
fi on S9! connected by formula (C13) and with vanishing drift A.
For any € > 0 consider the finite Lévy measure

_ I dgludds), (€] > e
y€(d\§\,ds) - {E_l_ad|§|u(ds), |£| <e (F5>

and the corresponding infinite divisible distribution with the char-
acteristic function ¢, defined by the formula

ogust = [ [ (0 - 1= {08 vel ). (ro
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Let P. denote the corresponding probability distribution. One sees
that ¢, — 1, as € — 0 uniformly for y from any compact set,
because

o5 ) -togva)l < [ [ o0 1 TS gt eaigluas)

1+ &2

— O(1)yP? / E[iedle] = O(1)]yl?le[2~.

The convergence of characteristic functions (uniform on compacts)
implies the week convergence of the corresponding distributions.
Therefore, it is enough to prove the unimodality of the distribution
P, for any e.

Step 2. Reduction to the unimodality property of the Lévy
measure. We claim now that in order to prove the unimodality of
P. it is suffice to prove the unimodality of the Lévy measure (F5).
In fact, since this measure is finite, formula (F6) can be rewritten
in the form

log 5, (y) = / / SOy, (dle], ds) - C.
0o Jsa-1

with some constant C.. Therefore 1S (y) is the exponent of the
Fourier transform of measure (F5) (up to a multiplier) and hence it
is a limit (uniform on compacts) of the finite linear combinations of
ve and its convolutions with itself. Therefore our assertion follows
from Proposition F1.

Step 3. It remains to prove that the Lévy measure (F5) is
unimodal. To this end, notice that any measure px on S?~! can
be approximated weakly by a sequences of discrete measures (con-
centrated on a counted number of points). Hence, by linearity, it
is enough to prove the unimodality of measure (F5) in the case of
w(ds) concentrated in one point only. But in this case measure (F5)
is one-dimensional and the statement is obvious, which completes
the proof of Proposition F5.

The same arguments prove the following fact.

Proposition F6. If the Lévy measure v of an infinitely divis-

ible distribution F in R (with polar coordinates |€|,s = £/|€]) has
the form

v(d€) = f(I¢]) dlg] u(ds) (F'7)
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with any finite (centrally) symmetric measure p on S4=' and any
non-increasing function f, then F is symmetric unimodal.

The result of Proposition F5 was generalised in [Wol] to a
more general class of infinitely divisible distributions, namely to
the distributions of class L (see [Wol] or [DJ1]).

The following statement is a direct consequence of Proposi-
tions F5, F3.

Proposition F7. If the drift A in (C}) or (C14) vanishes,
then the corresponding density (F4) enjoys the property described
i Proposition F3, in particular, when restricted to any straight
line going through the origin, it is non-increasing when moving
away from the origin. For conclusion, let us notice that no general
results seem to be known now on the unimodality of nonsymmetric
stable laws in dimension more than one. Due to the following
statement, it is difficult to expect that the monotone unimodality
will be proved in general case.

Proposition F8. A compact convez body is (centrally) sym-
metric if and only if its one-dimensional X -ray function is non-
increasing when moving away from the origin.

A simple proof of this fact is based on the observations that,
on the one hand, it is enough to prove this fact for two-dimensional
convex bodies, and on the other hand, symmetricity for two-dimensional
bodies means that the tangents to the opposite points of the bound-
ary are parallel which is an obvious consequence of the non-increasing
of the X-ray when moving away from the origin.

G. Infinitely divisible complex distributions
and complex Markov processes

We present here a general approach to the construction of the
measures on the path space that can be used for the path integral
representation of evolutionary equations. In particular, we give
an exposition of the important results of Maslov and Chebotarev
(see [MT7], IMC2], [Che|, [CheKM], [HuM]) on the representation
of the solution to the Schrodinger equation as an expectation of a
certain functional on the trajectories of a ceratain Poisson prosess.
An interpretation of this result from the point of view of non-
commutative probability is given in [Par2]. Our exposition will
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be given in terms of more or less standard probabilistic concepts
generalised to the complex case. Various generalisations of the rep-
resentation from [MC2] to other classes of equations can be found
e.g. in [BGR],[Coml]-[Com3], [Ich], [Gav], [PQ]. For example, in
[Com1] one can find generalisations to some quantum field models
and to a case of the Schrodinger equation with a potential depend-
ing on momentum. For these cases Feynman’s integral is presented
as an expectation with respect to certain generalisations of Pois-
son processes, which were called generalised Poisson in [Com1] and
which can be met in literature on probability theory under different
names, see e.g. [Meti], where these processes are called pure jump
Markov processes.

The following general construction of the mesaures on path
space is especially close in spirit to the construction from [Ich],
which, in turn, adapts Nelson’s approach (see [Nel2]) to the con-
struction of the Wiener measure to the case of the measures corre-
sponding to the hyperbolic systems of the first order.

Let B(€2) denote the class of all Borel sets of a topological
space (i.e. it is the o-algebra of sets generated by all open sets).
If Q is locally compact we denote (as usual) by Cy(2) the space of
all continuous complex-valued functions on €2 vanishing at infinity.
Equipped with the uniform norm | f|| = sup, |f(x)| this space is
known to be a Banach space. It is also well known (Riesz-Markov
theorem) that if €2 is a locally compact space, then the set M(2)
of all finite complex regular Borel measures on () equipped with
the norm ||u|| = sup| [, f(z)u(dz)|, where sup is taken over all
functions f € Cp(2) with || f(x)|| < 1, is a Banach space, which
coincides with the set of all continuous linear functionals on Cp(£2).
Clearly, any complex o-additive measure p on R¢ has the form

p(dy) = f(y) M (dy) (G1)

with some positive measure M (which can be chosen to be finite
whenever p is finite) and some bounded complex-valued function
f (in fact, a possible choice of M is |Re u| + |Im p|, where |v| for a
real signed measure v denotes, as usual, its total variation measure,
ie. |v| =vy +v_, where v = v, — v_ is the Hahn decomposition
of v on its positive and negative parts). Representation (G1) is
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surely not unique; however, the measure M in (G1) is uniquely
defined under additional assumption that |f(y)| = 1 for all y. If
this condition is fulfilled, the positive measure M is called the total
variation measure of the complex measure p and is denoted by |pu].
Clearly, if a complex measure p is presented in form (G1) with
some positive measure M, then ||u|| = [|f(y)|M(dy).

We say that a map v from R? x B(R?) into C is a complex
transition kernel, if for every x, the map A — v(z, A) is a (finite
complex) measure on R¢, and for every A € B(R%), the map z
v(z, A) is B-measurable. A (time homogeneous) complez transition
function (abbreviated CTF) on R? is a family v, t > 0, of complex
transition kernels such that vy(z,dy) = 6(y — x) for all x, where
d:(y) = d(y — z) is the Dirac measure in x, and such that for every
non-negative s, ¢, the Chapman-Kolmogorov equation

/ Ve, dy)e(y, A) = vese(z, A)

is satisfied. (We consider only time homogeneous CTF for simplic-
ity, the generalisation to non-homogeneous case is straightforward).

A CTF is said to be (spatially) homogeneous, if v;(z, A) de-
pends on x, A only through the difference A — x. If a CTF is ho-
mogeneous it is natural to denote 14(0, A) by 14(A)) and to write
the Chapman-Kolmogorov equation in the form

[ a4 - ) = v ().

A CTF will be called regular, if there exists a positive constant
K such that for all x and ¢ > 0, the norm ||v;(z,.)|| of the measure
A vi(x, A) does not exceed exp{Kt}.

CTF's appear naturally in the theory of evolutionary equations:
if T} is a strongly continuous semigroup of bounded linear operators
in Cp(R%), then there exists a time-homogeneous CTF v such that

T,f(z) = / ve(e, dy) £ (3). (G2)

In fact, the existence of a measure v4(z,.) such that (G2) is sat-
isfied follows from the Riesz- Markov theorem, and the semigroup
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identity 77} = Ts4; is equivalent to the Chapman-Kolmogorov
equation. Since [v4(x,dy)f(y) is continuous for all f € Co(RY),
it follows by the monotone convergence theorem (and the fact that
each complex measure is a linear combination of four positive mea-
sures) that v;(z, A) is a Borel function of x.

We say that the semigroup 7T is regular, if the corresponding
CTF is regular. Clearly, this is equivalent to the assumption that
| T3|| < eX? for all ¢ > 0 and some constant K.

Now we construct a measure on the path space correspond-
ing to each regular CTF, introducing first some (rather standard)
notations. Let Ry denote the one point compactification of the
Euclidean space R? (i.e. Rqy = R%U {oo} and is homeomorphic
to the sphere S9). Let Rf’ﬂ denote the infinite product of [s, ]
copies of Ry, i.e. it is the set of all functions from [s,t] to Ra, the
path space. As usual, we equip this set with the product topology,
in which it is a compact space (Tikhonov’s theorem). Let Cyl¥

[st]
denote the set of functions on 7?&8"5} having the form
Blostrtrss W) = F(Y(t0), s y(trs1))

for some bounded complex Borel function f on (R?)*+? and some

points t;, 7 = 0,....,k + 1, such that s =t < t; <tx < .. <t <
ty+1 = t. The union Cylis 4 = UkeNCylfz 1 is called the set of

cylindrical functions (or functionals) on Rf’t]. It follows from the

Stone-Weierstrasse theorem that the linear span of all continuous
cylindrical functions is dense in the space C' (R&S’t]) of all complex

continuous functions on Rgs’t]. Any CTF v defines a family of linear
functionals vy, r € R4, on Cyls,; by the formula

V;E,t (d){()...tk“)

:/f(mayla-~~7yk+1)yt1—to(x7dyl)yt2—t1<yladyQ)"'Vthrl—tk(yk?dyk+1)'
(G3)

Due to the Chapman-Kolmogorov equation, this definition is cor-

rect, i.e. if one considers an element from C’ylf‘; g @s an element
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from Cylfﬂst]l (any function of [ variables vy, ..., ; can be considered
as a function of [+1 variables y1, ..., y;+1, which does not depend on
Yi+1), then the two corresponding formulae (G3) will be consistent.
Proposition G1. If the semigroup Ty in Co(R?) is regu-
lar and v is its corresponding CTF, then the functional (G3) is
bounded. Hence, it can be extended by continuity to a unique
bounded linear functional v* on C(Rgs’t]), and consequently there
exists a (reqular) complexr Borel measure D' on the path space

R&s’t] such that
vE (F) = / Fy()D3ty() (G4)

for all F € C’(R([f’t]). In particular,

0= [ Hu®D0).

Proof. Tt is a direct consequence of the Riesz-Markov theo-
rem, because the regularity of CTF implies that the norm of the
functional v, does not exceed exp{K(t — s)}.

[5,t]

If F is a measurable subset of R 4 we shall say (using prob-

abilistic language) that E is an event on 7.3([;’75], and we shall denote

by vg,(E) the value of the functional v, on the indicator xg of
E,ie.

v (E) = / X)) Dsy(.). (G)

Formula (G3) defines the family of finite complex distributions
on the path space , which gives rise to a finite complex measure
on this path space (under the regularity assumptions). Therefore,
this family of measures can be called a complex Markov process.
Unlike the case of the standard Markov processes, the generator,
say A, of the corresponding semigroup 77 is not self-adjoint, and the
corresponding bilinear ”Dirichlet form” (Awv,v) is complex. Such
forms present a natural generalisation of the real Dirichlet forms
that constitute an important tool in modern probability theory, see
e.g. [Fu], [MR| and references therein. In the complex situation,



327

only some particular special cases have so far been investigated, see
[AU].

The following simple fact can be used in proving the regularity
of a semigroup.

Proposition G2. Let B and A be linear operators in Co(R?)
such that A is bounded and B is the generator of a strongly con-
tinuous reqular semigroup T;. Then A+ B is also the generator of
a reqular semigroup, which we denote by T;.

Proof. Follows directly from the fact that T} can be presented
as the convergent (in the sense of the norm) series of standard
perturbation theory

t t s
T, :Tt+/ T,_ AT, ds+/ ds/ drTy_ AT, AT, + ... (G5)
0 0 0

Of major importance for our purposes are the spatially homo-
geneous CTFs. Let us discuss them in greater detail, in particular,
their connection with infinitely divisible characteristic functions.
Let F(R?) denote the Banach space of Fourier transforms of el-
ements of M(R?), i.e. the space of (automatically continuous)
functions on R? of form

V(@) = Vila) = [ e uidp (o)

for some p € M(R?), with the induced norm ||V,|| = ||u||. Since
M(R?) is a Banach algebra with convolution as the multiplication,
it follows that F(RY) is also a Banach algebra with respect to
the standard (pointwise) multiplication. We say that an element
f € F(RY) is infinitely divisible if there exists a family (f;, t > 0,)
of elements of F(R?) such that fo = 1, fi = f, and firs = fifs
for all positive s,t. Clearly if f is infinitely divisible, then it has
no zeros and a continuous function g = log f is well defined (and is
unique up to an imaginary shift). Moreover, the family f; has the
form f; = exp{tg} and is defined uniquely up to a multiplier of the
form e2™*t k € N. Let us say that a continuous function g on R
is a complex characteristic exponent (abbreviated CCE), if €9 is an
infinitely divisible element of F(R?), or equivalently, if !9 belongs
to F(RY) for all t > 0.
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Remark. The problem of the explicit characterisation of the
whole class of infinite divisible functions (or of the correspond-
ing complex CCEs) seems to be quite nontrivial. When dealing
with this problem, it is reasonable to describe first some natural
subclasses. For example, it is easy to show that if f; € F(R) is
infinite divisible and such that the measures corresponding to all
functions f;, t > 0, are concentrated on the half line R (complex
generalisation of subordinators) and have densities from Ly(R.),
then f; belongs to the Hardy space Hs of analytic functions on the
upper half plane (see e.g. [Koo]), which have no Blaschke product
in its canonical decomposition.

It follows from the definitions that the set of spatially homo-
geneous CTF's v;(dx) is in one-to-one correspondence with CCE g,
in such a way that for any positive ¢ the function e'9 is the Fourier
transform of the transition measure v;(dz).

Proposition G3. IfV is a CCE, then the solution to the
Cauchy problem
ou 10
oy G7
5 =V ( ay)u (G7)
defines a strongly continuous and spatially homogeneous semigroup
Ty of bounded linear operators in Co(R?) (i.e. (Tyug)(y) is the
solution to equation (G7) with the initial function ug). Conversely,
each such semigroup is the solution to the Cauchy problem of an
equation of type (G7) with some CCE g.

Proof. This is straightforward. Since (G7) is a pseudo-differential
equation, it follows that the Fourier transform (¢, x) of the func-
tion wu(t,y) satisfies the ordinary differential equation

ot _
E(t’ x) = V(x)u(t, x),

whose solution is g (z) exp{tV (z)}. Since !V is the Fourier trans-
form of the complex transition measure v4(dy), it follows that the
solution to the Cauchy problem of equation (G7) is given by the
formula (Tyuo)(y) = [ uo(z)vi(dz — y), which is as required.

We say that a CCE is regular, if equation (G7) defines a regular
semigroup.
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It would be very interesting to describe explicitly all regular
CCE. We only give here two classes of examples. First of all, if
a CCE is given by the Lévy- Khintchine formula (i.e. it defines
a transition function consisting of probability measures), then this
CCE is regular, because all CTF consisting of probability measures
are regular. Another class is given by the following result.

Proposition G4. Let V € F(R?), i.e. it is given by (G6)
with p € M(RY). Then V is a reqular CCE. Moreover, if the
positive measure M in the representation (G1) for u has no atom
at the origin, i.e. M({0}) = 0, then the corresponding measure DOt
on the path space from Proposition G1 is concentrated on the set
of piecewise-constant paths in Rgo’t] with a finite number of jumps.
In other words, D%t is the measure of a jump-process.

Proof. Let W = Wy, be defined by the formula

W(x) = /Rd e M (dp). (G8)

The function exp{tV'} is the Fourier transform of the measure
0o+t + %u*,u + ... which can be denoted by exp*(tu) (it is equal
to the sum of the standard exponential series, but with the convo-
lution of measures instead of the standard multiplication). Clearly
| exp*(tp)|| < || exp*(tfM)|, where we denoted by f the supremum
of the function f, and both these series are convergent series in the
Banach algebra M(R?). Therefore ||eVt|| < ||eW|| < exp{tf]lul},
and consequently V' is a regular CCE. Moreover, the same esti-
mate shows that the measure on the path space corresponding to
the CCE V is absolutely continuous with respect to the measure
on the path space corresponding to the CCE W. But the latter
coincides up to a positive constant multiplier with the probability
measure of the compound Poisson process with the Lévy measure
M defined by the equation

ou 10
T il WY

5 (W (Z. 8y) MU (G9)
where \jpy = M (Rd), or equivalently

?9_? - /(“(y +&) —uly)) M(d¢), (G10)
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(see e.g. [Br], [Meti] or [Pr| for the necessary background in com-
pound Poisson processes), because the condition M ({0}) = 0 en-
sures that M is actually a measure on R4\ {0}, i.e. it is a finite Lévy
measure. It remains to note that as is well known in the theory of
stochastic processes (see e.g. [Pr],[Fel]) the measures of compound
Poisson processes are concentrated on piecewise-constant paths.

Therefore, we have two different classes (essentially different,
because they obviously are not disjoint) of regular CCE: those given
by the Lévy-Khintchine formula, and those given by Proposition
G4. It is easy to prove that one can combine these regular CCEs,
more precisely that the class of regular CCE is a convex cone, see
[K13].

Let us apply the simple results obtained sofar to the case of
the pseudo-differential equation of the Schrodinger type

% —G(-A)a 4 (4, %)MV(M, (G11)
where GG is a complex constant with a non-negative real part, «
is any positive constant, A is a real-valued vector (if ReG > 0,
then A can be also complex- valued), and V' is a complex-valued
function of form (G6). The standard Schrodinger equation cor-
responds to the case « = 1, G = i, A = 0 and V being purely
imaginary. We consider a more general equation to include the
Schrodinger equation, the heat equation with drifts and sources,
and also their stable (when a € (0, 1)) and complex generalisations
in one formula. This general consideration also shows directly how
the functional integral corresponding to the Schrédinger equation
can be obtained by the analytic continuation from the functional
integral corresponding to the heat equation, which gives a connec-
tion with other approaches to the path integration (see Appendix
H). The equation on the inverse Fourier transform

u(y) = (27r)_d/ e~ Wr(x) dx
R4
of @ (or equation (G11) in momentum representation) clearly has
the form
10

8u . 2\ o .
—G(y?) u—i—z(A,y)u—FV(l, 9y

i u. (G12)
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One easily sees that already in the trivial case V =0, A =0, a =1,
equation (G11) defines a regular semigroup only in the case of real
positive G, i.e. only in the case of the heat equation. It turns out
however that for equation (G12) the situation is completely differ-
ent. The next result generalises the corresponding result from [M7],
[MC2] on the standard Schrédinger equation to equation (G11).

Proposition G5. The solution to the Cauchy problem of
equation (G12) can be written in the form of a complex Feynman-
Kac formula

u(t,y) = /exp{—/o [Glq()*)* = (A, q(7))] dr}uo(q(t)) Dy (),
(G13)

where D, is the measure of the jump process corresponding to equa-
tion (G7).

Proof. Let T; be the regular semigroup corresponding to equa-
tion (G7). By the Trotter formula, the solution to the Cauchy
problem of equation (G12) can be written in the form

atten) = Jim ((ep{-2G0A" ~ (Aw)Tin) w)

= Jim [ exp{=G ()" 4 ot ()4 (A + b 00) o)

XUt 10 (Y5 dq1) Ve (q1, dq2) . Vi (Gn—1, dgn ).

Using (G3), we can rewrite this as

u(t,y) = lim v§,(F,) = lim [ F,(q(.))Dy*q(.),

n—oo n—oo

where F), is the cylindrical function
Falq(.) = eXp{—G%[(Q(t/n)z)a +(q(2t/n)*)* + ..+ (a(t)*)°]}

x expl (A, g(t/n) + g(2t/n) + ..+ a(0)) o a(1)).

By the dominated convergence theorem this implies (G13).
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The statement of the Proposition can be generalised easily to
the following situation, which includes all Schrodinger equations,
namely to the case of the equation

06
E _Z(A_B)¢a

where A is selfadjoint operator, for which therefore exists (ac-
cording to spectral theory) a unitary transformation U such that
UAU~! is the multiplication operator in some L?(X,du), where
X is locally compact, and B is such that UBU ! is a bounded
operator in Cp(X).

As another example, let us consider the case of complex an-
harmonic oscillator. i.e. the equation

(GA — 2% — iV (2)) 4, (G15)

2|,
N

where V = V), is an element of F(R?). The Fourier transform of
this equation (or, equation (G15) in the p-representation) has the
form 0 1 10

Proposition G6. If ReG > 0, the Cauchy problem of equa-
tion (G16) defines a regular semigroup of operators in Co(R?), and
thus can be presented as the path integral from Proposition G1.

Proof. If V' =0, the Green function for equation (G17) can be
calculated explicitly (see e.g. Section 1.4), and from this formula
one easily deduced that in case V' = 0 the semigroup defined by
equation (G17) is regular. For general V the statement follows
from Proposition G2.

For numerical calculations of path integral (see e.g. [CheQ)), it
is convenient to write a path integral as an integral over a positive,
and not a complex measure. This surely can be done, because any
complex measure has a density with respect to its total variation
measure. To be more concrete, suppose that V is given by (G6),
(G1), where the positive measure M has no atom at the origin.
Then it follows from Proposition G4 that the complex measure on



333

the path space defined (according to Proposition G1) by equation
(G7) has a density with respect to the measure of the Poisson pro-
cess described by equation (G9). To conclude this Appendix we
shall calculate this density. This will imply an alternative form of
the path integral in (G13), which has a more clear probabilistic
interpretation. We give here a probabilistic proof of this result,
which includes a study of the main properties of the complex mea-
sure D' and the corresponding functional v¥,, which are defined
by equation (G7) (according to Proposition G1) and which are sim-
ilar to the properties of the underlying Poisson process defined by
equation G9. Another, more direct and more simple proof is given
in the first section of Chapter 9.

Since the trajectories of a compound Poisson process are piece-
wise constant (and finite) almost surely, a typical random path Y
of such a process on the interval of time [0,¢] starting at a point
y is defined by a finite, say n, number of the moments of jumps
0 < s1 < .. < s, <t, which are distributed according to the
Poisson process N with the intensity Ay; = M(R%), and by the
independent jumps 41, ..., 6, at these moments, each of which is a
random variable with values in R?\ {0} and with the distribution
defined by the probability measure M /Aj;. This path has the form

Yo=y, s<si,
Y, (s) = g+ ¥t (s) = Yi=y+61, s1<5<sg,
Y,=y+d1+0+ ... +0n, s,<s5<t
(G17)
We shall denote by EZ[,O’t] the expectation with respect to this pro-
cess.

Let us now obtain some properties of the complex measure
D;’t and the corresponding functional v,, which are defined by
equation (G7) (according to Proposition G1) and which are similar
to the corresponding properties of positive measures of compound
Poisson processes defined by equation (G9).

As a first consequence from Proposition G4 we conclude that
typical paths for the measure Dz’t do not go to infinity in finite
times almost surely (from now on, almost surely will be always un-
derstood in the sense of the Poisson process described by equation
(G9)) and can be parametrised by (G17). In particular, we can
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consider only the restricted path space Rf’t] (instead of ﬁgs’t]),
which is more convenient, because of its linear structure. Let us

say that a cylindrical functional F' on Rgs’t] (respectively an event

E on Rgs’t]) is translation invariant, iff F(y + Y (.)) = F(Y(.))
for any path Y and any vector y (respectively if Y(.) € E implies
y+Y(.) € E). It follows from the definition of v that if a cylindrical
functional I or an event E are translation invariant, then vy ,(F)
or v (E) respectively does not depend on the initial point y, and
will be denoted simply by v, +(F) or vs +(F) respectively. From the
Chapman-Kolmogorov equation we obtain now directly the follow-
ing result, which is the analogy of the probabilistic concept of the

independence of increments: if £; and E5 are some events on RE;’T]

and Rg’t] respectively, and if Fs is translation invariant, then
vi+(E1 N Eg) = vl (E1)vr(E2). (G18)

for an arbitrary y.

Let E;(t) denote the event that there are exactly j jumps of
the process on the interval of the length ¢, and the trajectories
are constant between the jumps. As we noted already, the whole
measure is concentrated on the union U372, E;.

Proposition G7. Let ¢} = v4(F;(t)) and A\, = [ u(dy) =
w(RY). Then '

¢ = (Aut)’ /3. (G19)

Proof. Notice first that ¢! = O(t7), t — 0, for all j, because
of Proposition G4 and by the well known properties of compound
Poisson processes. Let Eg(t) denote the event that the end-points of
trajectories coincide, i.e. Y (0) = Y (t). Clearly, Ey(t) C Eo(t) and
the intersection 1 (t)NFEy(t) is empty. Since v ¢(Ujs1E;) = O(t?),
it follows that 3

8 = vou(Bo(1)) + O(12)

for small ¢. But

voe(Bo(t)) = / v dy)xioy (v) = 1+ O,

where X0y denotes the indicator of the one-point set {0}, because
vy = exp*(tp) (see the proof of Proposition G4) and u({0}) =
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0 by our assumptions. Therefore, ¢? = 1 + O(t?) for small t.
Noticing that ¢9 = (qﬁg/n)” for all n by (G18) we conclude that
@Y = lim, (1 + O(t/n)?)™ = 1, which proves the statement of
the proposition for j = 0.

Next, since

Vo (R = 00 (U0 E)) = 1 (R) = exp* (tu)(RY) = e,
it follows that
br = e —1—Ot?) =t + O(t?). (G20)

The proof can be completed now as in the case of the standard
Poisson process (see e.g. [Pr]). Namely, let N; denote the number
of jumps of the process on the interval [0,¢]. Consider the random
functional a™t, where « is a parameter from (0, 1), and its average

W(t) = wa(t) = vt ().

By (G18), w(t + s) = w(t)w(s). Moreover, the function w is clearly
measurable and bounded. This implies (see e.g. [Br]) that w(t) =
et¥(®) with some function . In particular, w’(0) = (). But
clearly

w(t) =Y a"ey,
n=0

and consequently, due to (G20), w’'(0) = a(¢}) = a,, and there-
fore w(t) = exp{ta\,}, which evidently implies (G19).

Proposition G8. Suppose U is a Borel subset of R4\ {0} and
I = [t1,t2] C [0,] is an interval of the length to —t; = 7. Let EY
denotes the event that in the interval [0,t] there is only one jump,
and moreover, this jump occurs on a moment of time from I, and
the size of this jump belongs to U. Then, for small T,

vo.4(BY) = u(U)7 + O(72). (G21)

Proof. Due to the equation vy, (Eo(t1 —t)) = v, (Eo(t —
t2)) = 1, which follows from Proposition G7, and using formula
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(G18), one concludes that vg(EY) = vy, 4,(EY). Furthermore,
since the measure of more than one jump on any interval of the
length 7 is of order O(7?), one has

v (BY) = / xo () (dy) +O(r) = vy (U)+O(r) = 7u(U)+0(r?).

Let us note by passing that the weak topology on Rf’t] re-
stricted to the set E;(t — s) generates on E; a natural topology, in
which two trajectories from Ej;(t—s) are close, if the times and the
sizes of all their jumps are close.

Now we can prove the central property of the measure vy ,.

Proposition G9. Let o and M are connected by (G1), M
18 a positive finite measure without an atom at the origin and f
18 a bounded Borel-measurable complex-valued function. Then the
measure v, , constructed from p has the density with respect to v,
constructed from M and this density is the function ¢ such that
(Y () = [1j=, f(6;) on the path Y =Y,(s) of the form (G17).

Proof. One can prove the statement separately on each event
E,,. The case n = 0 follows from Proposition G7 with j = 0.
Consider the case n = 1. Then, if I is an interval of the length 7
containing the moment of time s;, and if U = U.(d1) is the ball of

the radius € with the centre 41, then by Proposition G8

voe(EY) _ p(U)
70(EY) M)

+ O(7).

It follows from (0.2) that the r.h.s. of this expression tends to f(d7)
as 7 — 0 and € — 0, which proves the required result for n = 1.
The case of an arbitrary n is considered similarly.

Since obviously the measure 7Y, has the (constant) density
exp{(t — s)A\ps} with respect to the probability measure of the
Poisson process defined by equation (G9), the following statement
follows straightforwardly from Propositions G5 and G9.

Proposition G10. Let ug be a bounded continuous function.
Then the solution to the Cauchy problem of equation (G12) with
the initial function ug has the form

u(t,y) = exp{tAa } P [F(Y())uo(Y (1)) (G22)
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where if Y has form (G17),

F(Y () = exp{= Y _[G (¥}, Y))" — (A, Y))](s551 — 5;)} H(f(5j))

J=0

(Sn+1 s assumed to be equal to t in this formula, and the function
f is defined in (G1)).

In particular, choosing ug to be the exponential function e?¥*°
one obtains a path integral representation for the Green function
of equation (G11) in momentum representation.

H. A review of main approaches
to the rigourous construction of path integral

We give here a short review of main approaches to the defi-
nition of path integrals, where the integral is defined as a sort of
generalised functional in some functional space, and not as a gen-
uine integral over a bona fide measure on a path space, (as in the
approach described in Appendix G or in chapter 9). As shown in
Chapter 7, these approaches can also be used to construct path in-
tegral representation to complex stochastic Schrodinger equations.

1. Analytic continuation, or complex rotation.

This is one of the earliest approaches to the mathematical
theory of Feynman integrals (see e.g. [Cal, [Nel2], [Johl], [CaS],
[Kal2], [KKK], [Chu] and referencess therein). In particular, in
[KKK], [Chu], this integral is used for the repesentation of the
fundamental solution of the Schrodinger equation. In this approach
one considers first one of the main parameters, say the mass m, in
the standard Schrodinger equation

o i

57 = (G- A—iV(@)y (H1)

to be imaginary, i.e. of the form m = m, with m > 0. In this
case, equation (H1) is a diffusion equation (with a complex source),
whose solution can be therefore written in terms of an integral over
the standard Wiener measure (using the Feynman-Kac formula).
This define a function of m for imaginary m. The analytic continu-
ation of this function (if it exists) can be considered as a definition
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of the path integral for complex (in particular, real) m. This contin-
uation is often called the analytic Feynman integral. Equivalently
one can carry out the analytical continuation in time.

A similar, but slightly different approach is obtained by the
idea of rotation in configuration space, see e.g. [HuM]. Namely,
changing the variables z to y = v/iz in equation (H1) leads to the
equation

oy

ot (

which is again of diffusion type and can be thus treated by means
of the Feynman-Kac formula and the Wiener measure. To use this
approach one needs certain analytic assumptions on V.

Interesting applications of the analytic Feynman integral to
the mathematical theory of Feynman’s non-commutative opera-
tional calculus can be found in the series of papers [JoL1], [JoL2],
[DeFJL], see also references therein.

2. Parceval equality.

This approach was first systematically developed in [AH1].

Let h be a complex constant with a non-negative real part and
let L be a complex matrix such that 1 + L is non-degenerate with
a positive real part. To see the motivation for the main definition
given below, suppose first that a function g has the form

g9(z) = gula) = /R ) e "P*G(p) dp = / e~ u(dp)

Rd

1
2m

A — iV (=Viy))v,

with some g from the Schwarz space S, where we denoted by p the
finite measure on R¢ with the density §(p). Then, g also belongs
to the Schwarz space and moreover, due to the Parceval equality,

[ expl= 5 ((1+ L, a)}gla) da

h
— (2mh)"/2(det(1 + L))~*/? / exp{— 5 ((1+ L) 'p,p)}u(dp),
(H2)
where both sides of this equation are well defined as Riemann in-
tegrals. Suppose more generally, that

o(a) = gpla) = | ()
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for a finite Borel complex measure p (not necessarily with a den-
sity), i.e. g belongs to the space F(R?) of the Fourier transforms
of finite Borel measures on R%. In this case, though the Lh.s. of
(H2) may not be well defined in the sense of Riemann or Lebesgue,
the r.h.s. is still well defined and can be therefore considered as
some sort of the regularisation of the (possibly divergent) integral
on the Lh.s. of (H2). In other words, in this case, the integral
on the Lh.s. of (H2) can be naturally defined by the r.h.s. ex-
pression of this equation. In order to get in (H2) an expression
not depending on the dimension (which one needs to pass succes-
fully to the infinite dimensional limit), one needs to normalise (or,
in physical language, renormalise) this integral by the multiplier
(2h)~%2. This leads to the following definition [AH1], which can
be now given directly in the infinite dimensional setting. Let H be
a real separable Hilbert space, let

9(2) = gu(z) = /H ¢~ u(dp) (H3)

be a Fourier transform of a finite complex Borel measure p in H
and let L be a selfadjoint trace class operator in H such that 1+ L
is an isomorphism of H with a non-negative real part. Define the
(normalised) Fresnel integral

[ el 5+ Diagle) D

= @et(1+ L) [ exp{-5((+ L) pp)luldn). (HY

H

For application to the Schrodinger equation one takes as the Hilbert
space H in (H4) the space H; (sometimes called the Cameron-
Martin space) of continuous curves v : [0,1] — R? such that y(t) =
0 and the derivative 4 of 7 (in the sense of distributions) belongs
to La([0,¢]), the scalar product in H; being defined as

(71, 72) :/0 Y1(8)A2(s) ds.

It is not very difficult to prove the following result:
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Proposition H1 [AH1]. If ¢y € F(RY) N L3(RY) and V €
L?(R%) , then the (obviously unique) solution to the Cauchy prob-
lem of equation (H2) with the initial data 1y has the form

t

vt.o) = [ ez P exp-i | Via(s) + o) ds) Dy

where this Fresnel integral s well defined in the sense of formula
(H4) (with h =1im, L =0).

The definition of the normalised (infinite dimensional) Fres-
nel integral (H4) can be generalised in various ways. The most
advanced definition in this direction was given in [CW1], where
the (infinite dimensional )differential Dg 7 was defined (in a sense,
axiomatically) by the formula

[p O(6,)Do.26 = Z(J).

where ® and ®' are two Banach spaces and © : & x & — C,
Z : ® — C are two given maps.

3. Discrete approzimations (see e.g. [Trl],[Tr2],[ET]).

One says that a Borel measurable complex valued function f
on R is Fy-integrable, if the limit

lim (27h)~%/2 /
e—0

1 2
o exp{— g |2} f(z)¥(ex) du (H5)

exists for any 1 € S(R?%): ¥(0) = 1, and is ¥-independent. The
limit (H5) is then called the normalised Fresnel integral (abbrevi-
ated NFI) of f (with parameter h) and will be denoted by

¥ 1
/Rd exp{—%aﬁ}f(m) Dz.

Let H be a separable real Hilbert space. A Borel measurable
complex-valued function f on H is called Fj,-integrable iff for any
increasing sequence {P,} of finite dimensional orthogonal projec-
tions in H, which is strongly convergent to the identity operator,
the limit

*

lim exp{—%:ﬁ} (@) da

n— oo P, H
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exists and its value is independent of the choice of the sequence
{P,}. In such a case, their common value denoted by

* 1
| exol=gplaf}i(@) D (16)

is called the NFI of f (with parameter h). In the case of positive h
(resp. purely imaginary h), the NFI (H6) is called the normalised
Gaussian (resp. oscillatory) integral. Not surprisingly, it turns out
that this definition leads to the same formula (H4), which was the
starting point for the definition of [AH1].

We formulate here a result from [AKS2] on the existence of NFI
in a slightly more general context than in (H4), which is neccessary
for applications to stochastic Schrodinger equations. The prooof of
this generalisation does not differ from the proof in the case (H4)
(see e.g. [ET], [AIB]), and we shall not give it here.

Proposition H2 [ET],[AIB],[AKS2]. Let a function g be the
Fourier transform of a complexr Borel finite measure on a Hilbert
space H, i.e. it is given by (H3). Letl € H, w € C, and let L
be a selfadjoint trace class operator in H such that 1+ 2whlL is an
1somorphism of H with a non-negative real part. Then the function
exp{(l,x) —w(Lzx,x)}g(x) is Fp-integrable, and

/h: exp{—%m? —w(Lx,z) + (I,z)}g(x) Dx

= det(1+2ahL)—1/2/

[ expl=5(1+20h0) " (p=iD).p=iD) ().

(HT)

An application of this fact to the theory of stochastic Schrédinger
equation is given in Chapter 7.

NFI (H6) was defined above as a limit of descrete approxima-
tions, which is not dependent on the choice of approximation. The
most natural concrete type of discrete approximations for heuristic
Feynman’s integral giving the solutions to the Schrodinger equa-
tion can be obtained from the Trotter product formula. A detailed
account of the approach to Feynman’s integral based on this par-
ticular approximation, can be found e.g. in [Bere], see also [Joh2]
and references therein.
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4. Path integral as a symbol for perturbation theory. This
approach was systematically developed in [SF|. Here one considers
the path integral simply as a convenient concise symbol, which
encodes the rules of perturbation theory in a compact form. From
this point of view, one can develope rigorously (at least for Gaussian
type integrals, which are important for quantum field theory) a
technique of calculations and transformations, which contains all
combinatorial aspects of the method of Feynman’s diagramms.

Notice that this approach considered from the point of view
of complex Markov processes from Appendix G leads to the the-
ory of Feynman’s integral for Schrodinger equations developed in
Chaprter 9.

5. Path interal from the point of view of white noise calculus.
In this approach, see [HKPS], [SH] and references therein, path
integral is considered as a distribution in Hida’s infinite dimensional
calculus, called also the white noise analysis, which is a calculus on
the dual S’ to the Schwarz space S(R?).

Various extensions of the approaches described above and their
applications are developed in many papers, see e.g. [AlB|,[ABB|,[ACH],[AH2],
[Bere], [CW2], [DMN], [El], [SS], and references therein. In particu-
lar, one can find applications to semiclassical asymptotics in [ABB],
[AH2], [M1], to differential equations on manifolds in [El],|[CW2], to
stochastic and infinite dimensional generalisations of Schrodinger’s
equation in [AKS1], [AKS2], [K1], [TZ1], to rigorous calculations
of important quantities of quantum mechanics and quantum field
theory in [Bere], [DMN], and the definition of the Feynman inte-
gral over the phase space in [DNM], [SS], [SF], [Bere]. A detailed
discussion of the connections between different approaches is given
in [SS]. Let us mention also the paper [Joh2], where one can find
a nice elementary discussion of general mathematical and physical
ideas leading to the notion of Feynman’s integral, in particular, of
the background of the original papers of R. Feynman.

1. Perspectives and problems
We discuss here some problems which arise from the theory

developed in this book, and indicate some possible generalisations.
1) One of the central questions arising from the developed
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theory is to find the general class of Feller-Courrege processes, for
which one can construct semiclassical asymptotics by the methods
of Chapter 3 or 6. The question concerns the characterisation of
the necessary properties of the Lévy measure v and (possibly de-
generate) matrix G of diffusion coefficients. Already for v = 0 the
question is not trivial, see example from Section 3.6 showing that
for a non-regular degenerate diffusions, the small time asymptotics
of its Green function are not regular, but the semiclassical small h
asymptotics can be still constructed by the standard scheme. More
general, it is important to try to justify this construction for gen-
eral Maslov’s tunnel equation (as defined in Chapter 6) and the
corresponding tunnel systems, which comprise important physical
examples going far beyond the range of the problems of the prob-
ability theory.

2) An important question is whether it is possible to prove the
unimodality of general non-symmetric stable laws. Probably, some
ideas from [IC] or [Yam]| corresponding to the one-dimensional case
can be used here for such a generalisation, which would allow the
whole theory of Chapters 5,6 to be automatically generalised to
the case of general (non-symmetric) stable jump- diffusions. Next,
apparently there exists a deeper connection between the theory of
stable Lévy motions and the Brunn-Minkowski theory. Namely,
due to a famous result of Minkowski, to each symmetric measure
p on a sphere (with some additional weak non-degeneracy assump-
tion) corresponds a unique convex body whose surface area mea-
sure coincides with u (see e.g. [Sch] for the proof of this result
and the definition of the surface area measure). It seems that the
properties of local times and excursions of finite dimensional stable
motions with the spectral measure p should be governed by the
surface structure of the corresponding convex body.

3) It was demonstrated in Section 5.6 how the analytic results
of Chapter 5 can be used to obtain the generalisation of the lim sup
law of stable motions to the case of corresponding diffusions. It
seems that in the same way lots of other results of stable motions,
for instance on the behaviour of liminf (see [Ber], [We| and refer-
ences therein), can be generalised to stable and stable-like jump-
diffusions. Furthermore, in our exposition, we avoided the study
of completely skew stable laws, especially those corresponding to
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the subordinators, which are stable motions with o < 1, d = 1,
and a Lévy measure concentrated on the positive half line only.
These processes play an important role in the general theory of
stochastic processes. It seems possible to develop the theory of the
corresponding stable diffusions (subordinators non-homogeneous in
space) using the approaches from the present paper. Lots of the
beautiful properties of subordinators (see e.g. [Ber|) can then be
generalised to the corresponding stable diffusions.

4) The two-sided estimate for the (generalised) heat kernels we
proved, say in Theorem 3.2 of Chapter 5 or in Theorem 2.3 from
Chapter 7, are restricted to finite times, i.e. they are not uniform
with respect to ¢ — oo, which means that they can not be used for
the study of the behaviour of the corresponding processes for large
times. It would be interesting to generalise these estimates for all
times using perhaps some ideas from the well studied case of the
standard diffusion (see e.g. [Dal],[Da2]). If such results would be
obtained, one can use them, for example, to obtain the information
on the sample path properties of stable jump-diffusions, as time
tends to infinity, in the same way, as the estimates for finite times
are used in section 5.6 to the study of the sample path properties
for small times.

Two-sided estimates of the heat kernel of diffusion equations
can be used to deduce the Harnack inequalities for positive solu-
tions of these equations (see references in the introduction). Using
the two-sided estimates from Chapter 5 one can hope to obtain
some analogous inequalities for stable jump-diffusions.

5) In order to globalise the asymptotics for complex stochastic
equations of Chapter 7, one needs the results on the global exis-
tence of the solutions to the boundary-value problem of complex
Hamiltonians.

6) An interesting problem is to develop the scattering theory
for the stochastic Schrédinger equation, whose ”free” evolution is
given by Theorem 4.3 of hapter 1.

7) An alternative way of study the stochastic Schrédinger
equations of Chapter 7 can be based on the ”elementary formula”
of Elworthy-Truman, see e.g. [TZ1], [TZ2] for this approach in the
case of the unitary evolution or of the stochastic heat equation.
It is natural to try to develop this approach in the general com-



plex stochastic situation. This development may help to answer
many questions arising around the representation of the solutions
of stochastic and quantum stochastic equations in terms of the
Feynmann path integral. 8) Stochastic Schréodinger equations con-
sidered in Chapter 7 do not exaust the class of SSE which appear
in physics. One of natural generalisations convern the equations
where the white noise is substituted by a general stable (or even
Lévy) noise, or by a general semimartingale. The theory developed
in Chapter 7 should work for this case, if one developes the corre-
sponding method of stable stochastic characteristics (or genreally
stochastic characteristics of Lévy type) similar to the case of white

noise considered in Section 2.7.
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MAIN NOTATIONS

Rea, Ima -real and imaginary part of a complex number «a
B, (x) (resp. B,)- the ball of radius r centred at = (resp. at the
origin)
N, Z- natural and integer numbers respectively
C? R4 - complex and real d-dimensional spaces
S - d -dimensional unit sphere in R*1
(z,y) or xy - the scalar product of the vectors z, y
1,, or E,, - the m x m-unit matrix
if Ais a d x d matrix, then A’ denotes the transpose to A,
if A is a d x d selfadjoint matrix and ¢ is a real number,
then A > § means A > 01,
Sp(A) - spectrum of the operator A
KerA - kernel of the matrix (or operator) A
tr A - the trace of the operator A
©up (resp. ©,) - the indicator of the closed interval [a,b] (resp.
0,a]),i.e. Oq(z) equals one or zero according to whether x € [a, b|
or otherwise
f = O(g) means |f| < Cg for some constant C
C} - binomial coefficients
C(X) - the Banach space of bounded continuous functions on
a topological space X equipped with the uniform norm;
if X is locally compact, then Cy(X) denotes the subspace
of C'(X) of functions vanishing at infinity

Summation over repeating indices will be always assumed.
The numeration of formulas and theorems is carried out indepen-
dently in each chapter. A reference to, say, formula (2.4) in chapter
3, when referred to from another chapter, will be given as to for-
mula (3.2.4).
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