Bruce K. Driver

Heat kernel weighted L? — spaces

July 16, 2010 File:Cornell.tex

Incomplete  preliminary draft 1.


driveradmin
Typewritten Text
Incomplete preliminary draft 1.





Contents

[Part T Proliminarics

[ WHhere We are SOINE| . . ... ..ottt et e e e e e 3

[2__Banach Space Preliminaries| . ... ... 5

2.1 easurability an ENSIEY FaCtS|. . o o 5

2.2 olomorphic FUNCHIONS|. . . . ..o 6

[3  Basic Gaussian Measure ConCePtS| . . .. .. ... e 9
P T Finite D . G an M |

4 The Gaussian Basics Ll . ... ... 17

[F The Heat Equation INTerpretation] . .. ... ..........uurtt e e e e 21

(6 FOCK SPaCES| . .. o 27

[7 Segal Bargmann T ransiormas | . ... ... 31

[7.1 Three key identities]. . . ... ..o 31

|7.2 | Ee Sega CBargmann Lranslormi] . . . ..o o 33

[ EXAINDIES |- o o oo 34

[8  The Kakutani-Ito-Fock space 1somorphism. . . ... ... e e 37

B TRE REALCASE -« . o v vevetet e ettt et e e e e e e e e e e 37

(8.2 The Complex Case] . .. ... e e e e e e e e e e 38

[8.3  The Segal-Bargmann Action on the Fock Expansions|. . . ... ... e 40




4 Contents

P TIT Tofinite D v e v M |
[9  The Gaussian BasiCs Ll . ... e 43
9.1 Gaussian StITICHUTES] . . . .t e e e 43
9.2  Cameron-Martin Theoremnl . . . ... oo e 46
[9.3  The Heat Interpretation]. . . .. ... e e e e 48
10 _Gaussian Process as Gaussian IMeasures] . . ... ... e 51
[10.1 Reproducing Kernel Hilbert Spaces| .. .. ... ... 51
10.2 e Example of Brownian Motiom| . . . ..o e e e 53
RETEreIICes. . . . oo 55

Page: 4 job: Cornell macro: svmonob.cls date/time: 16-Jul-2010/16:09



Part 1

Preliminaries






1

Where we are going

These lectures are devoted to the following two vague questions.

Question 1.1. Given a real manifold W equipped with a measure p. Does there
exist a complexificaiton W¢ of W, a measure puc on W, and a unitary map
U: L*(W,pn) — HL?> (W, uc) where HL?* (We, uc) denotes the holomorphic
L? — functions on W¢.

Question 1.2. Given a pointed complex manifold (G, 0) equipped with a mea-
sure \. Let
D := {“derivatives” of f at o: f € H(G)}

be the derivative space associated to H (G) (the holomorphic functions on
G) and let T : H (G) — D be the “Taylor map;”

Tf := {“derivatives” of f at o}.
Can we;

1. characterize the derivative space, D7
2. Find the norm, ||-||, on D such that

/ F2dA = [T for all f € H(G).
G

We will only be able to provide some partial answers to these questions by
way of a few examples where W and G are Lie groups or homogenous spaces
equipped with “heat kernel measures.” The prototypical example we have in
mind here goes under the names of the Segal-Bargmann transform and the
It6 chaos expansion. The original context of this theorem was for the case
where W is a Banach space equipped with a Gaussian measure — for example
W =C([0,T],R) equipped with Wiener measure y, i.e. the law of a Brownian
motion. In this classical case everyone knows that Brownian motion is intimately
related to the heat equation on R. However are point of view will be to exploit
the less widely appreciated fact that p is related to a heat equation on W.

Here is the outline of these lectures;

1. Review Gaussian measure on Banach spaces.
2. Introduce the Segal-Bargman transform on flat finite dimensional spaces.
(Masha does this?)

. Put items 1. and 2. together and explain Segal - Bargmann for Gaussian

measure on Banach spaces and make contact with multiple Ito " integrals —
It6 Chaos on W

. Quantize Yang-Mills — Explain the paper I wrote with Brian Hall on YM_2.
. This should lead into Hall’s theorem in finite dimension and the finite di-

mensional extensions of the Taylor map to Lie groups.

. Segal Bargmann on Lie Groups
. Extensions of the Theory — Give a survey of some or our results in the

infinite dimensional Heisenberg groups.
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Banach Space Preliminaries

Given a real Banach space W, we let W* denote the continuous dual of W
and By be the Borel o — algebra on W. Given a probability measure, u, on By,
we let ji: W* — C be its Fourier transform defined by

A(a) = /W @ dy (z).

2.1 Measurability and Density Facts

Definition 2.1 (Cylinder functions). To any non-empty subset, L, of W*
we let FCX(L) denote those f: W — R of the form

f:F(a17a27"'7an) (21)

for somen € N, F € C>*(R"™), and {a;}._, C L. Similarly let FP(L) denote
the polynomial cylinder functions f as in Eq. where now F: R™ - R is a
polynomial function on R™.

We will use the following standard results through out these notes.

Theorem 2.2. If W and V' be real separable Banach spaces, 1 < p < oo, and
w and v be probability measures on (W, Bw ) and (V,By) respectively, then;

. By @ By = B(va).

. The vector space operations are measurable on W.

. LP (W, By, i) is separable.

Af o (L) = Bw then FC(L) is dense in LP (W, By, 1) .

. If L is a subspace of W* such that o (L) = By then {eio‘ fa € ﬁ} is total
i LP (W, Bw, /L) .

. If L is a subspace of W* such that o (L) = Bw and filz = 0|z, then p=v.

f L is a subspace of W* such that for all o € L there exists e = e (a) > 0
such that efl®l € LY (W,Bw,u), then FP (L) is a dense subspace of
Ly (W7 BW? M) :

D G Lo~

o

Proof. For a full proof of these results of |7, Chapter ??]. Here I will just
give a brief hint at the proofs.

1. By the separability of W along with the Hahn - Banach theorem one may
find {a, },—; C W* such that ||z|y;, = sup,, |ay, (z)|. The result now follows
from Exercise 2.1] below.

2. Let pyw and py denote the projections of W x V' to W and V respectively.
Then

Bw @By =c(a:aeW)@o(B: 5V

({aopy :ae WiuU{Bopw : BeV™})
({aopy +Bopw : (o, B) € W* x V*})
({0 e WxV)}) =Bwxy.

3. The vector space operations are continuous and hence measurable by item
2.

4. This is a consequence of the fact that By, is countably generated say by

{B(zn,r):n € Nandr e Qy} where {x,} -, is a countable dense subset
of W.

5-7. These are applications of the multiplicative systems theorem.
p

g
=0
g

8. If ]:’P(W)L ¢ LP then by the Hahn Banach theorem there exists A € (LP)*
such that A # 0 while A\(FP(W)) = {0}. Under these assumptions it can
be shown that A (e’*) = 0 for all @ € L. From item 6. it now follows that
A = 0 which is a contradiction.

Exercise 2.1. Suppose that £ C W*. Show that o (L) = Bw iff |||y} is o (£)
— measurable.

The following is a typical example for W and L.

Ezample 2.3 (Canonical Continuous Stochastic Processes). Suppose that T €
(0,00) is given and let W := C ([0, T],R) and

= ma t)].
ol = max [z (6)
By the Stone — Weierstrass theorem we know that (W, ||-||;,) is a separable
Banach space. For ¢ € [0,T] let oz € W* be the evaluation maps, a; () = x (t).
Since
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Illw = sup |ay
teQn(0,T]

it follows from Exercise that o (£) = By when £ = {a;: 0<t < T} or
L = spang {a; : 0 <t <T}. In particular if p is a probability measure on
(W, Bw) , then u is completely determined by its finite dimensional distributions
or equivalently by /i restricted to £ = spang {a; : 0 <t <T}.

Assumption 1 Through out these notes W will be a separable Banach space
which is taken to be real unless otherwise specified.

2.2 Holomorphic Functions

The following material is taken directly from [8 Section 5.1]. Let X and Y be
two complex Banach space and for a € X and § > 0 let

Bx (a,9) ={z € X : ||z —a| yx <4}
be the open ball in X with center a and radius 9.

Definition 2.4. Let D be an open subset of X. A function u : D — Y is said
to be holomorphic (or analytic) if the following two conditions hold.

1. uw is locally bounded, namely for all a € D there exists an rq > 0 such that
M, =sup{|lu(z)|ly : x € Bx (a,7q)} < .

2. The function u is complex Gateauz differentiable on D, i.e. for each a € D
and h € X, the function A\ — u(a+ \h) is complex differentiable at A =
0ecC.

(Holomorphic and analytic will be considered to be synonymous terms for
the purposes of this paper.)

Typically the easiest way to check that A — u (a + Ah) is holomorphic in a
neighborhood of zero is to use Morera’s theorem which I recall for the reader’s
convenience.

Theorem 2.5 (Morera’s Theorem). Suppose that 2 is an open subset of C
and f € C(£2) is a complex function such that

/f(z)dz =0 for all solid triangles T C 2, (2.2)
orT
then f is holomorphic on (2.
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The next theorem gathers together a number of basic properties of holo-
morphic functions which may be found in [21]. (Also see [20].) One of the key
ingredients to all of these results is Hartog’s theorem, see |21, Theorem 3.15.1].

Theorem 2.6. If u : D — Y is holomorphic, then there exists a function u’ :
D — Hom (X,Y), the space of bounded complex linear operators from X to
Y, satisfying

1.Ifa €D,z € Bx (a,74/2), and h € Bx (0,7,/2), then

4M,

SR — | 2.3
Ta (Ta _ 2”th) || HX ( )

lu (2 + h) —u(z) —u () hlly <
In particular, u is continuous and Frechét differentiable on D.
2. The function v’ : D — Hom (X,Y) is holomorphic.

Remark 2.7. By applying Theorem repeatedly, it follows that any holomor-
phic function, u : D — Y is Frechét differentiable to all orders and each of the
Frechét differentials are again holomorphic functions on D.

Proof. By [21, Theorem 26.3.2 on p. 766.], for each a € D there is a lin-
ear operator, v’ (a) : X — Y such that du(a+ Ah) /dA\|x=o = «'(a)h. The
Cauchy estimate in Theorem 3.16.3 (with n = 1) of [21] implies that if a € D,
x € Bx(a,r,/2) and h € Bx (0,7,/2) (so that z + h € Bx (a,7,)), then
lv' () hlly < M,. It follows from this estimate that

sub {10/ (@) ltom(x.v) © @ € Bx (4,70/2) } < 2Ma/ra. (2.4)

and hence that v’ : D — Hom (X, Y) is a locally bounded function. The estimate
in Eq. appears in the proof of the Theorem 3.17.1 in [21] which completes
the proof of item 1.

To prove item 2. we must show u’ is Gateaux differentiable on D. We will
in fact show more, namely, that v’ is Frechét differentiable on D. Given h € X,
let Fy, : D — Y be defined by Fj, (z) := ' (z) h. According to |21 Theorem
26.3.6], F}, is holomorphic on D as well. Moreover, if a € D and © € B (a,7,/2)

we have by Eq. (2.4) that
1w (2)lly < 2Ma Bl x /7
So applying the estimate in Eq. (2.3) to F},, we learn that

4(2Ma ||hllx /7a)

1Fn (+ k) — Fy (z) = Ff (@) k]|y < ——
" YOS e (T — 2| klly)

kIl (2.5)

for x € B(a,r,/4) and ||k||yx < 74/4, where
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F| (2)k = % loFh (x + k) = %\ou' (z + Mk) h =: (6°u) (x5 h, k).

Again by [21, Theorem 26.3.6], for each fixed = € D, (52u) (z; h, k) is a contin-
uous symmetric bilinear form in (h, k) € X x X. Taking the supremum of Eq.
(2.5 over those h € X with ||h||y =1, we may conclude that

|u' (x4 k) — v’ (z) = 6%u (x;-, k) HHom(X’Y)

= sup ||Fp(z+k)—Fy(x)— Fy (2) Ky
IRl x=1

4(2Mg/ra)
T (% -2kl

j %] -

This estimate shows «' is Frechét differentiable with «”(z) €
Hom (X, Hom (X,Y)) being given by u” (z) k = (6%u) (z;-,k) € Hom (X,Y)
for all k € X and 2 € D. ]

The following well known fact has been taken directly from [5, Lemma 3.2].

Lemma 2.8 (Holomorphic L?). Let M be a finite dimensional complex an-
alytic manifold and p be a smooth positive measure on M. Let H(M) denote
the holomorphic functions on M. Then H(M) N L%(p) is a closed subspace of
L2(p). Moreover, if fn — f in L2(p) as n — oo, then f, and df, converges to
f and df respectively uniformly on compact subsets of M.

Proof. Since the property that a function on M is holomorphic is local, it
suffices to prove the lemma in the case that M = D; and p = 1, where for any
R >0,

Dr={2€C%: |z <RVi=1,2,...d}. (2.6)

Let f be a holomorphic function on D1, 0 < a < 1, and z € D,. By the mean
value theorem for holomorphic functions;

£ =m [

d
e (0 7 ) TL b, (2.7)
27 j=1

where r = (r1,79,...,74) € R¥suchthat 0 <r; < e =1—aforalli=1,2,...,d.
Multiplying (2.7) by 71 - - - 74 and integrating each r; over [0, €) shows

1) = ) [ fle+ N0,
where \ denotes Lebesgue measure on C?. In particular, for each o < 1,
sup | f(2)] < (w(1 = @)?) 7 fllea-

z€D,,
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2.2 Holomorphic Functions 7

Therefore, an L2~ convergent sequence of holomorphic functions is uniformly
convergent on compact subsets of Dy and so the limit is also holomorphic. Since
the derivatives of uniformly convergent holomorphic functions are uniformly
convergent, it follows that L? convergence also implies uniform convergence of
the differentials on compact sets. [
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Basic GGaussian Measure Concepts

Definition 3.1. A measure p on (W, By ) is called a (mean zero) Gaussian
measure provided that every element a € W* is Gaussian random variable.
We will refer to (W, Bw, u) as a Gaussian space.

A word of warning: I am going to drop the adjective, “mean zero” and
simply refer to a Gaussian measure or Gaussian probability and intend for you
to understand that it is a mean zero.

The condition that every a € W* is Gaussian relative to p is equivalent to
assuming that W* C L? (u) and

(a) = e 2% for all @ € W* (3.1)

)
where ¢, (o) := g, (o, ) and

qu (o, ) = /W a(z)B(z)du(z) for all o, 8 € W™, (3.2)

For any finite subset {ay},_; and a € R we have Y, _; agoy, € W* and is
therefore Gaussian and in particular

i n 1 &
/ elzk:1 “ko‘de = e*%q#(Zkzl a’co"*‘) = exp —5 Z apaiqy, (Ozk, al)
w k=1

Hence we see that {ay},_, are jointly Gaussian random variables.

Definition 3.2. We say that a Gaussian measure p on (W,Bw) is non-
degenerate if q,, is positive definite on W*, i.e. (W*,q,) is an inner product
space. (This condition turns out to be equivalent to the support of u being all of

Lemma 3.3. If for {Y,},2, U{Y'} are random variables such that {Y,,Y} is
a mean zero Gaussian vector for each n and Y, By asn— oo, then Y, —Y
in LP (P) for all 1 <p < 0o and e¥» — ¥ in L? (P).
Proof. By assumption, aY,, + bY is Gaussian for all a,b € R and therefore
REelaYn+bY) _ o3E@Yn+bY)? ) g
Eei(aYntbY) _ efélli(aYnerY)Z'

In particular,
- 1
E [e’(yfy")} = exp (QE Y — Yn)2)

which along with the DCT shows

6, =E(Y - Y,)> = —2InE {ei(yfy’")} — 0 as n — oo.

If N is a standard normal random variable then Y —Y, 4 V0, N and therefore,
E(Y —Y,)? = 0?/?E[NP] = 0 as n — oo

which is the first assertion. The second assertion now follows by the following
simple computation;

2
E <|eY —en ) =E (€2Y +e2¥n — Qey"+y)
2 2 2
—34EY? | (34EYR? _ 9 3E(Ya+Y)
2 2 1 2
Q2EY? 4 (2BY? 9 3E(2Y)? _ ()

Exercise 3.1. Suppose that {Yn}ff:l is a sequence of random variables such
that (Y,,,Y:,) is a mean zero Gaussian random vector for all m # n and Y,
converges to some Y in probability. Show that Y is Gaussian and that (Y,Y;,)
is again a mean zero Gaussian random vector for each n € N.

Corollary 3.4. The quadratic form q: W* x W* — R in Eq. 18 continu-
ous, i.e. there exists Cy € (0,00) such that

g (. B)] < Calladly - IBllw for all a, p € W™ (3-3)

Proof. Because of the Cauchy—Schwarz inequality

lq (o, B)] < Vq(a)v/q(B)

and so it suffices to show
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Cy := sup la{a, o)} < o0. (3.4)

2
acW*  |la| 7y

(By convention we will typically define 0/0 = 0 in this type of ratio.) If Cy = co
in Eq. (3.4) we could find {a,},~, C W* such that ¢ (o, ,) = 1 while
limy, ¢ ||t ||1y» = 0. However this is not possible since,

q(an,an) = —2Inf[i(ay,)] = —21n/ e @y () — —2In(1) =0
w

by the DCT. while ¢ (ap, ) — 00 |

Exercise 3.2. Suppose that u is a Gaussian measure on (W, B) and for 0 € R,
let Rg : W xW — W x W be the “rotation” malﬂ given by

Ro(x,y) = (xcosf — ysinf,ycosl + xsin ). (3.5)

Then for all f € (B(WXW))b = (Bw @ By )p and 0 € R,

/ F (e y)dp(z)duly) = / F(Ro(.y)dp(@)dp(y),  (3.6)
W xW

WxWwW

i.e. p X p is invariant under the rotations Ry for all § € R. (See Theorem (3.6
for a strong converse to this exercise.)

Hint: compute both sides of Eq. (3.6) when f (z,y) = e¥®@¥) and ¢ €
(W x W)*.

Theorem 3.5 (Ferniques Theorem). Suppose that p is any measure on
(W, Bw) such that p x p is invariant under rotation by 45°, i.e. (u x p)o R~ =

X i where
1
R(z,y) = E(fc—y,zﬂrﬂ

Then there exists € = € (u) > 0 such that

/ eEHwH%Vdu (z) < 0. (3.7)
w

In particular p has moments to all orders. (For the proof of this theorem see |7,
Theorem ??] (also see [4, Theorem 2.8.5] or [23, Theorem 8.1]).)

Y Ifp; : WxW — W is projection onto the i — factor for i = 1,2, then p;oRp (x,y) is
linear combination of z and y. As the vector space operations are measurable it
follows that p; o Ry is measurable for ¢ = 1 and 2 and therefore Ry is Bw ® Bw —
measurable. Alternatively one observes that Ry : W x W — W x W is continuous
and B(wa) = Bw ® Bw which again shows that Ry is measurable.

Page: 10 job: Cornell

Proof. Since

z
ef=1 +/ eVdy =1 +/ lo<y<-€’dy,
0 R

/ 65””””2d,u(;v):/ <1+/1o§y§s|z|2€ydy> du(z)
w w R

—14 / dy e p(e|lzl? > y). (3.8)
0

Because of this formula it suffices to show that there are constants, C' € (0, c0)
and 3 € (1,00) such that

p(el|z||? > y) < Ce Y for all y > 0. (3.9)

For if we use Eq. (3.9) in Eq. (3.8)), we will have
o C
/ es‘lm‘lzd,u(a:) <1+ C’/ dy eVe ™ PV =14+ ——— < . (3.10)
w 0 p-1

We will now prove Eq. (3.9). By replacing y with et2, Eq. (3.9) is equivalent to
showing
2 2
p(llz]| > t) < Ce P8 = Ce™ ™ for all t > 0, (3.11)

where v := e. Because we are free to choose € > 0 as small as we like, it suffices
to prove that Eq. (3.11]) for some v > 0. Let P = p x pon W x W and let
t > s> 0. Then by the R, /4 invariance of P,

plllzll < s)ulllell = t) = P(|lz]l < s and [ly[| =)
r+y

_ Ty
P( NG NG H Zt)
< P(llz]l - llll < v2s and [l + [yl > V3t).

Hgsand‘

Let a = ||z|| and b = ||y|| and notice that if |a — b| < v/2s and a + b > /2t then

\/§t§a+b§b+\/§s+b:2b+\/§sand
\/§t§a+b§a+a+\/§s:2a+\@s

from which it follows that

t— t—
ULZ—sandbz—s7

V2 V2

as seen in Figure [3.1] below. Combining these expressions shows
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21/2t_

2%,
> >
pa

PR%

e

t-s)g 1
2 a
0 2'/% 91724
. . e . . . t—s t—s
Fig. 3.1. The region R is contained in the region a > 72 and b > ek
t

> and [y >

pllzll < s)ulljzll = ) < P (IIxII >

— [ |x||>t‘s]

which is to say for t > s > 0,

7 %)

p(llzl = 1) < (3.12)

1 t—s 2
D) [“("x" - \/5)} '

We will now complete the proof by iterating Eq. (3.12)). Define ¢y = s and then
define {t,} -, inductively so that

tn+1 — S
———— =t, for all n 3.13
2 (3.13)
ie.
thi1 = 8+ V2t, (3.14)
and (by a simple induction argument)
n+1 n+1
-1 272
_ /2 _
522 321/271 <soim1 (3.15)
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Then by Eq. (3.12)

plllzll = tnir) <

Lt ]t ] > 6
A <9 ["(” I1==7 )] (] < )

or equivalently

ant1(8) ==

il 2 ) (el 2 tn>)2 e

plll]l < s) pulllll < s)

Iterating this inequality implies

N 3 B
an(s) < af (s) with ag(s) = alzl < 3) (3.16)
; u(ll] > ta) < 2]l < 5) (ao())>" for all n. (3.17)

We now fix an s > 0 sufficiently large so that ap(s) < 1 and suppose t > 2s is
given. Choose n so that ¢, <t <t,41 =5+ V/2t,, in which case (as0<t—s<

V2ty)
2 2
t—s 2s
— ) <2< ——" "
( ﬁ) T (w2 —)?
i.e. )
21/2 1
2”27( ) (t—s)°.

452

Combining this with Eq. (3.17)), using ap(s) < 1, shows

ulllz)l = 1) < (] > tn)
< plllell < 9) (ao(s)*" < pullz] <)o~

where
21/2_1)2

p:=(ap(s)) == €(0,1).

Since t > 2s is equivalent to (£ —s) > t/2, we have (t —s)® > (¢/2)° and
therefore il
plllell = 6) < p(fla] < s)e 5"
which is sufficient to prove Eq. with v = “npl and C chosen to be a
sufficiently large constant. ]
As stated Theorem [3.5]seems to say something about measures more general
than Gaussian measures but as is well know this not the case.
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12 3 Basic Gaussian Measure Concepts

Theorem 3.6. If i is a probability measure such that p X p is invariant under
Ry )4, then p is a Gaussian measure on (W, Bw). As usual we will have ji =

e~ 2% where q (o) := ¢ (a, @) and
1(0.8)i= [ a(@)8()du(e) for alla,ge W
w

(See Feller [11|, Section III.4, pp. 77-80] for more general theorems along these
lines.)

Proof. By Fernique’s Theorem bound in Eq. (3.7), ¢ has moments to
all orders and ji(«) is infinitely differentiable in «. In fact for any o € W*, the
function,

C3z— “i(za)” :z/ @ dy ()
w

is holomorph1c The invariance of p x 1 under rotation by 7/4 and the formula,
px (e opr + Bopr) = fi)ji(B), implies

() = (75 @+ 9) i (J5(-at ) vasew. (i

Taking o = 0 and then $ = 0 in this equation implies,

AB) = i (\}f) P (\}f’) V5 ew (3.19)
i(a) = f (\}ﬁa> i (—\}ia) Vaew (3.20)

and in particular we learn

(o () =+ () () voer

For t € R near zero we know that [ (

that ; .
h <ﬁ“> - (@0‘)

for t near zero and hence by the principle of analytic continuation this equation
in fact holds for all t € C and in particular for ¢ = V2 from which we learn
that i (—a) = i (a) for all @« € W*. Since fi (o) = i (—a) = fi (@) we may now
conclude that fi is real.

Iterating Eq. implies,

a) # 0 and hence we may conclude

<

i (8) = i ((\2)” 5) " forallm e Ny, (3.21)
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Let f(t) := i (tB) so that f(0) =1, f(0) = 0 (since f (t) is odd), and

0= ()

So by Taylor’s theorem;

/ 82 () du (x) == —q (8) .

while by Eq. (3.21);

rw=[r )] -

A simple calculus exercise now shows

{1 - %q (B)27"+0 (2—3"/2)] "

1 1
Inf(1)=2"-In <1 — 54 B2 +0 (23”/2)> — fiq(ﬂ) as n — 0o.
Thus we have shown
A (B) = (B) = f (1) = e 21 = emaVon(O),
ie. fi=e %2 and so p is a (possibly degenerate) Gaussian measure. ]

Corollary 3.7. Suppose that L is a linear subspace of W* such that o (L) = By
and 1 s a probability measure on (W, By,) such that every element a € L is a
mean - zero Gaussian random variable. Then u is a Gaussian measure.

Proof. Let

LOL={YveWxW) :a:=4¢(,0)€Land f:=¢(0,) € L}
:{aopl—l—ﬂopQE(WXW)*ZOé,ﬁE[,}

where p; : W x W — W is projection onto the i*" — factor. We then have that

c(LBL)=0c{aop:ae L} U{Bops:B €L}
ZO(£)®U(£)=BW ®BW:B(W><W)-

So in order to show (u x u) o R;/l4 = p X p it suffices to show see item 7 of

Theorem ) {(,u X ) o R;/l4 = M/X\M on £ & L which we now do.
Let ¢ (z,y) = a(x) + B (y) with o, 8 € L. Then

woRm(x,y):%w(a:—y,my): L la@+8@) + 8w -aw)

S
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so that
[CEXE R;/ﬂ(w)
=p X (¢ © R7r/4)
-/ exp( (o (@) + B () + B(y)—a(y)})du(x)du(y)
W x

— e~ tlaletB)+a(B-a)] _ —72q()+2¢(B)] _ m ().

Ezample 3.8 (Gaussian  processes and  Gaussian — measures). Suppose

that {Y;}y<;<p 1s a stochastic process with continuous sample paths,

W:.=C (ET]_, R), and ay (z) =z (¢t) for all z € W and 0 < ¢t < T Recall from
2.3

Example 2.3 we know that o ({cu},cqn(o,71 ) = Bw. Therefore we may view Y’
as a W — valued random variable and define p := Law (Y.) as a measure on
(W, Bw).

If we further assume that {Y;},.,o; is a mean zero Gaussian process, then
(W, By, ) is a Gaussian measure space. To prove this apply Corollary-w1th
L :=span{a; : 0 <t <T}. Note that for &« = Y " | a;ay, in £ we have that
al Sor o a;Yy,, ie Law, (o) = Lawp ()i, a;Y;,) . By assumption > ; a; Y},
is Gaussian and therefore so is a.

Example 3.9 (Brownian Motion). Suppose that {B.},- is a Brownian motion.
Then B induces a Gaussian measure, gy on W := {z € C ([0,T],R) : = (0) = 0}
which is uniquely specified by its covariances;

/ x(s)x(t)du(z) =sAtforall0<s,t<T.
w
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4

The Gaussian Basics 1

In this chapter suppose that W is a finite dimensional real Banach space
and ¢ : W* x W* — R is a non-negative symmetric quadratic form on W*.

Notation 4.1 Let
Nul (q) :== {a € W* : ¢(a) = 0} (4.1)

be the null space of q and
H=H,=Nul(q):={¢eW:(a,&) =0 VaecNu(g} (4.2)

be the backwards annihilator of Nul(q). (If q is non-degenerate, i.e. Nul(q) =
{0}, then H = W.) We call H the “horizontal space” associated to q. We
may also refer to H as the Cameron-Martin space associated to q.

Lemma 4.2. There is a unique inner product, (-,-)y , on H such that for any
orthonormal base {hy},—, (m :=dim (H)) of H we have

m

q(a,B) = (o, hi)(B, hy) for all o, B € W*. (4.3)

k=1
In particular

q(a)= = > [a, hi) . (4.4)

k=1
Moreover, let
la (@) .
x|y = sup ——= (with 0/0 :=0), 4.5
%]l e a@ ( / ) (4.5)
then
H={heW:|h|y < oo} (4.6)

and ||h||3; = (h,h) g for all h € H.

Proof. The form ¢ descends to a strictly positive definite quadratic form,
g, on W*/Nul(q) and the map

W*/Nul(q) > (¢ + Nul(q)) = a|g € H* (4.7

is a linear isomorphism of vectors spacesﬂ Using this isometry, ¢ induces an
inner product, (-, )., on H* and hence, by the Riesz theorem, an inner prod-
uct, (-, )z, on H. Suppose that {hy};, is any orthonormal basis of (H, (-,-))
and «, 8 € W*. Then

q(a,8) = q(a+Nul(q), 8+ Nul(q) = (alm, Blu)g- = Y (v, i) (B, ha)-
k=1

If © ¢ H there exists a € Nul (¢g) such that « (z) # 0 and therefore from Eq.
(#.5),
la(@)] _ la(o)] _

llzll gz > =
" q () 0

For h € H we have and o € W* we have h = ;" | (hi, h) z by and so

m

Z hk, Ha hk
k=1

with equality if we choose @ € W* such that a(hy) = (hg,h) for all k =

hka Za hk hh)Hq( )
k=1 k=1

1,...,m. From these observations it follows that
Ol
2 = sup S g foralhe B
” HH Jpies q(a) ( )H

! Here is the argument. Let N := dim W and {5 } be a basis for W* such that
{6 m <1< N} is a basis for K and let {el} be the corresponding dual basis.
Since for any x € W we have x = Zl 1 <5 x> €; and

H:{mEW:<5i,x>:Of0rm<i§N},

it follows that H = span{e;};~,. So letting R : W* — H" be the restriction
map, Ra = a|m, it follows that Ra = 0 iff (a,e;) = 0for 1 < i < niff a €
span {Ei tm <t < N} iff @ € K. Thus it follows that Eq. indeed defines an
isomorphism of vector spaces.
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Theorem 4.3. As above assume that dimW < oo and g : W* x W* — R is
a non-negative symmetric quadratic form and let {hy};", be an orthonormal
basis for H C W as in Lemmam .4 If {Ny} -, is any i.i.d. sequence of standard
normal random variables, then p := Law (>_,—, Nxhy)is a Gaussian measure
with i = e~ 92, i.e. Eq. holds. Moreover, for every bounded measurable
function, f: W — R we have

[ stu= [ sai= [ e (g )an )

where dh denotes Lebesgue measure on H and Z = (27r)m/2 is the normalization

constant so that
1 1.
Z Hexp —§||h||H dh =1.

Proof. Let S :=>"/" | Nyhj and a € W*. Then
(@) = [ (o) =B [ero®)] =
w
1 U 1
= exp (—2 Var (Z Ny (hk)>> = exp (—2 Z a? (hk)> — ¢~ 3(@),
k=1

k=1

[ i, Nka(hw}

Similarly,

du — 9 = h ED BT
/Wf,u E[f (5)] / 7Tm/2 <Zl’k k)e T

from which Eq. (4.8]) easily follows by making the orthogonal change of variables,
h = Z;nzl Ikhk. ]

Theorem 4.4 (Baby Fernique’s Theorem). Suppose that (W, u) is a Gaus-
sian measure space with dim W < oo, then there exists € > 0 such that

/ ecll=liv gy, () < o0.
w

(The general version of this theorem removes the restriction that dim W < 00.)

Proof. Recall that ¢ (o) < C? ||a\|?,v for some C < oo and therefore,

o] _ 1

WL & Wl

q(@) ~ acw+ Cllally

Hh”H = Ssup
acW*
Thus it follows that
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< / el gy (h) = ( 1 )m/2/ eCelnll exp <_1 R ) dh
= Ju 21 9 M
_ (1>m/2/ CslhllHexp( L —oce) n)? )
27 H 2 H
1 m/2 m/2 m/2
- (%) (1—205) (1—2(}5) =

which is valid provided that 2Ce < 1. [

Theorem 4.5 (Characterization of H). Suppose that (W, ) is a Gaussian
measure space with dim W < oo and define J = J,, : L* (1) = W by

Ifi= [ 1@ du(a).
w
Further let K be the subspace of L? (1) defined by
{ €L?(u):ac W*} .

Then J (L? (n)) = H and J|k : K — H is a unitary map such that (h, Jo) ; =
a(h) for all « € W* and h € H. In particular,

mo~{ [ rweaw sexb={[ r@ea@:rerm}

The adjoint map for J* : H — L? () is given by
(J*h) (x) = 1g (z) (h,x)y for p — a.e. x.
Notice that JJ* = idy.

Proof. Since u (W \ H) = 0 we also have
15 = [ f@sdute) et
H

which shows that J (L? (1)) C H. Moreover if « € W*, then using the notation
in the proof of Theorem .3 we find

m m
Ja=E[a =E | > NeNo(hi) b | = (hi) hi.
k,l=1 k1l
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As we may choose @ € W* such that (a(h1),...,a (hy)) is any m — tuple we
please, we may now conclude that JK = H. Moreover J is unitary since

m

1Tall} =" a () = q(a) = [lal72(, -

k=1

Finally for « € W* and h = Jf € H we have

(h,Ja)y = (Jf, Ja)y = (f, )2 (1)

/ f(@)a(@) dul)
a(/wf<z>xdu<z>) —a(Jf) =alh).

Let {ay,}.—; C W* be chosen to be an orthonormal basis of K. Then J* :
H — L?(p) is given by

(J*hs £) oy = (h T )y Z (hy Jam) gy (Jou, Jf) g

= Zan (h Oémf LZ(,L) <Z anaf)
n=1 =1 L2 ()

from which it follows that
Th=> an(h)a, € L* (u).
Notice that

= 3 e thhan () = 32 (oW (s )y = ()

for all k € H while the value of J*h on W\ H is not uniquely determined as
this is a set of u — measure zero. ]

Notation 4.6 We will often suggestively write (h,x), for (J*h) (x).

Theorem 4.7 (Baby Cameron Martin Theorem). For h € W let
pn (A) = p(A—=h). The pp, < p iff h € H and if h € H then

d:uh * 1 2
— _Z . 4.
o exp (J h 2||hH> (4.9)
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Proof. This is a simple matter of using the change of variables formula. Let
h € H and f: W — R be a bounded measurable function. Then

[ @@= [ s = [ ferndu

:E/Hfmh)exp (-3 1oty ) as
7 | r@e (<3 le - ) as
~ [ 1o ((hoya - 1% ) dua)

from which Eq. (4.9) follows. If h ¢ H, then pup, (H+h) = p(H+h—h) =
w(H)=1while u(H)=1and HN (H + h) = 0. [
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5

The Heat Equation Interpretation

For this section, suppose that (W, By, i) is a Gaussian measure space with
f=e % and H = H,.

Lemma 5.1. Suppose o; € W* for 1 <i<n, F € C>®(R"), and
f=F(a1,...,a,) € FC® (ay,...,an) C FC>® (W™). (5.1)

Then for any choice of orthonormal basis S C H we have

n

Za;%f: Z q(ai,aj) (878,F) (al,...,an). (52)

hes ij=1
where Oy f (w) == o f (w + th).

Proof. The proof consists of the chain rule along with the fact that
q (O[, B) = ZhES (67 (h) ﬂ (h) . Indeed,

8hf = Z(&F) (al,...,an)-ai (h)

8,%]” = Z (0;0,F) (a1,...,0n) - o; (h)aj (h)
ij=1
and therefore and

D= (00F) (a1, an) - Y ai(h)ay (h)
hes 4,5=1 hes

= 3" 400 05) (;0:F) (0, ., o).

i,5=1
]

Remark 5.2. Equation demonstrates that its left member is independent of
the choice of orthonormal basis, .S, for H while its right member is independent
of how f is represented in the form of Eq. (5.1)). For this reason the following
definition makes sense. (Also see Exercise

Definition 5.3. Associated to u is the second order differential operator L =
L, acting on FC> (W*) defined by either;

Luf =Y 0pf forall f € FC™ (W*)
hesS

or by

n

Lu[F(on,..om)] = Y qlai,0) (0;0:F) (oa, ..., o)

ij=1

where S is any orthonormal basis for H and {a;};_, C W* and F € C*> (R")
are arbitrary.

Exercise 5.1. Show that
L.f(z)= / (('“);f) (x)du (y) for all z € W.
W

This gives another proof that L, is well defined.
Remark 5.4. We may recover ¢ = ¢, from L := L, since for ai,ay € W* we
have with F (z1,22) = 2122 that

2
L(Oél 'Ozg) = Z q(ai,aj) (8j81F) (Oél, .. .,an) = 2q (a1,a2>.

i,j=1
In this way we see that the map ¢ — L is injective.

Lemma 5.5. Suppose that N = dimW < oo and L is a constant coefficient
purely second order semi-elliptic differential operators, i.e. L =7 g" 0,0, for

some basis {ei}f\il of W and (gij) > 0. Then L = L, where p is the unique
Gaussian measure on W such that i = e~9/2 where

1(0,8) = 3 L(af) = 30 o i) (B,¢5). (5.3)

This allows us to conclude that the map q — L9 is a one to one correspondence
between the non-negative quadratic forms on W* and the the constant coefficient
purely second order semi-elliptic differential operators acting on C? (W) .
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Proof. It is clear that ¢ defined by Eq. (5.3) is a non-negative quadratic
form on W* and therefore

=> (o, hi) (B, ) (5.4)

k=1

for some linearly independent subset of W. Lettlng {6 } be the dual basis
to {ez}i:1 it follows by comparing Egs. (5.3) and Wlth a=cand B =¢’

that -
g7 = (e hu) (7, )

k=1

Since

Z <5i’ hk> Oe, = a&(ai,hwei = On,

i

we may now conclude,
L=> g90.,0., = ZZ &' hi) (€7, hi) e, 0, = Z%
%] k=1 ,j

Definition 5.6. Given L C W* let P (L) = R[L] denote the space polynomial
functions on W based on L. Thus f € P (L) iff there exists n € N, o; € L for
1 <i < n, and a polynomial function p : R™ — R such that f =p(a1,...,ap).

Theorem 5.7 (Heat Interpretation). Let (W, Bw,p) be a Gaussian space
and L = L,. Then

/W 7 (o4 Vi) duw) = (¢225) @) forall fePW)  (55)

where 00 n
etL/2f — T;);' <t2L> f. (finite sum) (5.6)

Proof. For « € W* and h € W we have, dpe'® = ia (h) e'® and therefore it
follows that
Le'™ = Z (i (R))? - €' = —q () €
hes

and therefore
oo

etL/2eioc _ Z LT: <L> el — eftq(a)/2eio¢
n! \ 2

n=0
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while

/W ev(x("c-&-\/;y) du (y) — eia(m) / ei\/foz(y)dlu (y)

w
_ eia(w)ef%q(\/za) — ta(@)/2 i)

So we have shown
(etL/26ia) () :/ e (=HVH) gy (y) .
w
Differentiating this equation in « relative to aq,...,a, € W* we find,
eth/? (i .. i) €] = Oay . O, etl/2eie

- /W i ( + \/Ey) iy, ( - \/Ey) e (V) ay(y).

Evaluating this equation at a = 0 € W* then shows

eL/Q(al...an):/Wal ('+\/£y)...an <+\/7?y> du (y) .

You are asked to justify these computations in Exercise [5.3] and 5.6 below. m
Exercise 5.2. Show

etl/? (i1 .. i) €] = Oa, - - Dy, et 2e (5.7)
Hint: you might use the Cauchy estimates to simplify your life.

Exercise 5.3. Use the following outline in order to prove Eq. (5.5) with ¢t = 1.
Let a,aq,...,ar € W* for some k € N.

1. Show for all z € R that
/ aFe=dy = e? ((ioz)/l€ ei’m) (0) (5.8)
w

by differentiating the identity

oo

. 1 "

n=0

k — times in z making use of the identity

() [
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2. Taking z = 0 in Eq. (5.8)) shows

/ oFdy =e* (a¥) (0).
w

Polarize this identity by computing O, ... 0, of both sides in order to
conclude

/ ar...op du= [e% (al...ak)} 0). (5.11)
w
3. Use Eq. (5.11) along with linearity and the translation invariance of L (i.e.
L{f(z+ )] = (Lf) (z +)) to prove Eq. (5.5).
Corollary 5.8. For allge P(W*), x € W, and t > 0,

/W o (2 +Viy) du(w) = (%) (). (5.12)

Proof. When ¢t = 0 both sides of Eq. (5.12)) are equal to g (z) and so we
may assume that ¢ > 0. Applying Eq. 1) with f(z) = ¢ (\/f:c) and using

(Lf) (x) =t (Lg) (Vtr) shows,
[0 i - (1) 4575) ().

The proof is then complete by replacing x by %x in this equation. [

Exercise 5.4 (Integration by Parts). Suppose that (z,y) € R x R*™' —
f(z,y) € C and (z,y) € Rx R — g(z,y) € C are measurable functions
such that for each fixed y € R, x — f(x,y) and x — g(z,y) are continuously
differentiable. Also assume f - g, 0,f - g and f - J,g are integrable relative to
Lebesgue measure on R x R4 where 0, f(z,y) := 4 f(x +t,y)|t=0. Show

/ Oz f(x,y) - g(x,y)drdy = —/ f(z,y) - Ovg(x,y)dxdy. (5.13)
RxRd-1 RxRd-1

Hints: Let ¢ € C°(R) be a function which is 1 in a neighborhood of

0 € R and set ¢.(z) = ¥(ex). First verify Eq. (5.13) with f(z,y) replaced by
Ye(x) f(x,y) by doing the x — integral first. Then use the dominated convergence

theorem to prove Eq. (5.13) by passing to the limit, ¢ | 0.

Exercise 5.5 (Gaussian Integration by parts). If h € H and f € P (W*),
then

[ ot @dut)= | @)y f (@ du ).
w w

This formula actually holds for any f € C*' (W) such that f, 0 f, and (-, h); f
are p — integrable.
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Exercise 5.6. Let f € C? (W) such that f and its first and second derivatives
grow (for example) at most exponentially at infinity. Show that

F(t,z):= /Wf(x+\/fy> du(y) VE>0and x € W. (5.14)

satisfies the heat equation,

0 1
5 F (t2) = 5 (LF) (t.2). (5.15)

Hint: use the fact that u (W \ H) = 0 and the results of Exercise

Definition 5.9 (Convolutions). The convolution p*v of two probability mea-
sures, p and v on (W, By,) is the probability measure defined by

prvd)i= [ daer g dae)dv )
WxW
for all A € By,. The convolution may also be written as;

prv@) = [ va-aydu@) = [ wa-pav).

w

If f : W — C is a bounded (or non-negative) measurable function we define

u*f(w):/wf(x*y)du(y%

It is a simple matter to check that u * v is the unique probability measure
on (W, By) such that

/fd(u*V)=/ f (& + ) du () dv (1)
w WxW

for all bounded measurable functions f : W — C. We also use below that
/ (f*u)dv=/ f(w—y)du(y)dV(x)Z/ fd(p"=v)
w WxW w

where p" (A) := p(—A) for all A € By .

Exercise 5.7. Suppose that p and v are two Gaussian measures on W. Show
p* v is again Gaussian with ¢4, = ¢, + ¢, and L., = L, + L,. (Hint: you
might use Exercise for the last assertion.)
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Definition 5.10 (Dilating u). If (W, Bw, ) is a Gaussian probability space
and t > 0 let

pe (A) == /W 1a (\/ix) dp(x) = p (t_1/2A) for all A € By.

When py * f is defined we write

e2f = e f.

It is easily verified that

| s = [ 1 (Viv)dntw

for all bounded and measurable functions f : W — C. This result then implies
jx = e '/2 g0 that yu; is again a Gaussian measure with qu, = tq,. When
dim W < oo, the change of variables formula shows that

1 1

2
dpe (y) = 1m (y) We_ﬁ”y”ffdy

where this last equation is short hand for

1 1

pe (A) = / We*ﬁ”y”idy for all A € Bw.
ANH

Exercise 5.8. Let (W, By, i) be a Gaussian probability space and {u;},-, be
as in Definition Show p * ps = pie4s for all s,¢ > 0. In particular conclude
that p* p = ps.

Notation 5.11 (Derivative operators) If f : W — C is a smooth function
near some point x € W and n € N, let D*f : W™ — C be the n'" — order
derivatives of f at x defined by

DY f(hiy... hy) = (Ony ---0On, ) (x),
where for any h € W we let
d
(011) (@) = lof (2 +h)

be the directional dem’vatimﬂ of f at x in the “direction” h.
Lemma 5.12 (Smoothing Lemma). If p > 1 and ¢t > 0, then;

! The term directional derivative is a bit of a misnomer here since the derivative
depends on both the direction and the length of h and not just the direction of A.
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1. For all f € LP () and h € H := H,,, f (h+-) € LP~ () and

pe * f (h) :/ f(y+h)du (y)
w
1
- /H fexp (J:h - ||h||?q) dp
1s well defined.

2. The resulting function, u; * f : H — C admits an analytic continuation
to Hc :== H + tH — the complexification of H. In particular us x f is real
analytic on H.

3. The derivatives may be computed as;

DG (o5 £) (b, ) = /H £ )0, -0, (b HODu 21y ().

(See Lemma ?? below for the infinite dimensional version.)

Proof. The first technical point here is that an element of L? (y;) is an
equivalence class of functions rather than a fixed function so we need to know
that the integral is independent of the choice of function in this equivalence
class. However by the Cameron-Martin theorem we know that p; and p (- — h)
have the same null sets so this technical point is OK. Moreover, by the Cameron
Martin theorem we learn that

s D0 = [ fth0rducte) = [ gesp (5h- b1 ) do

As exp (J;h - ||h||2H) € L (uq) it follows by Holder’s inequality that the
latter integral is well defined and hence so is the first. We may easily extend
the latter expression to H¢ by setting

W) = [ e (J:z—;mz,z)) b

where if 2 = h + ik € He, J{z := Jfh + iJk and similarly B : Hec x Hc — C
is the complex bilinear extension of the inner product on H. If w € H¢ as well
and AeC we have

(e * f) (2 + Aw) = / f el w= g [Bz )4 223 B(zw)+ 3 Blww)] g\
w

which is a holomorphic function of A by Morera’s and Fubini’s theorem. (See
the proof of Lemmabelow for more details on this type of argument.) Hence
we have shown p; * f has an analytic continuation to Hc.
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Moreover, from this expression we learn that we may differentiate p * f (h)
relative to h as many times as we like to find
gz 101 ) | e

(O, -+ Ok, e % f) (h)
= /Wf pn (Jeoka, oo T k) - [exp (J;h— 5 ||h||§,>] dus.

:/ f- Ok .. .0k, {h—>exp <Jt
w

A key point here is that Oy [h — J;"h| = J; 'k which is clear and J; is a linear
map. Moreover by Lemma we may conclude that O (h — exp (Jih)) =
Ji k- exp (JFh) where the derivative holds in all L for all 1 < p < oo. |

Remark 5.13. All of the above results reflect the fact that

1 m/2
143 ($) = (27‘('t> e 2t”m”H

is the fundamental solution to the heat equation (5.15) on H C W.
Example 5.14. Let W = R? and

1,2

e
dp(,y) = —7=
and f € L'* (pz). Then H = R x {0},

dz 5o (dy)

e
d:U/t (.’I,‘,y) = \/ﬁ

and

(e * f) (a,b) = sz((a,b)+($,y)) mdﬂf&)(dy)
:/f((a,b)—i—(sc,())) i

/f:c—kab\/i

~ [ 1 JF“”dz.

By assumption we have

Page: 25 job: Cornell

5 The Heat Equation Interpretation 25

oo>/fxy da:dody /fxO 6\/%@:

and so there is no control of f (x,y) for y not equal to zero. (Notice that f =g
v ® 0 — ae. iff f(-,0) = g(-,0) v — a.e.) Hence it is clear that we can only

expect pt * f (a,b) to make sense for b = 0. It his case it follows that for a € C
we have

efi(xfaf

(e % 1) (a,0) = /R Fan g,

which is analytic in a.
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6

Fock Spaces

Suppose that H and K are two Hilbert spaces and @ : H x K — C is a
multilinear form which is continuous in each variable separately. Then for each
k € K we have sup ;=1 | (h, k)| = [|a (-, k)| - < oo by assumption. Therefore
{a (R, )} =1 are point wise bounded collection of continuous linear functionals
on K and so by the uniform boundedness principle they are uniformly bounded,
ie.

sup sup |a(h,k)|= sup |la(h,-)| g =: C < 0.
IRll=1|lkll=1 llhll=1

Thus o : H x K — C is continuous.
Lemma 6.1. Suppose that o : H x K — R is a continuous bilinear form, then
la*:= Y la(h k)
heS,keA
is independent of choice of orthonormal bases S for H and A for K.
Proof. Let & : H — K be the unique linear operator such that
a(h, k) = (ah, k), forallhe H and k € K.

That is it § : K* — K is the inverse or the map K 3 k — (k,-) € K*, then
ah = Boal(h,-). Notice that

lahlx = sup [(@h, k)| = sup |a(h k)| < Clh]g
Ikl =1 Ikl =1

so that & is a bounded operator. Moreover we have
2 ~ 2 <12 <112
Yoo lathk)P= Y [(@hk)gl* =) lan” = |l
heS,keA heS,keA hesS
and the latter quantity is known to be basis independent. ]

Proposition 6.2. Suppose that « : Hy x--- x H, - R is a contmuouﬂ multi-
linear form. Then

! The continuity assertion is equivalent to the existstence of a C' < oo such that
a(he, oy b)) < Cllhallg, -l g,
for all h; € H;.

o= > Ja(hy,.. k)

h1€851,...;,hn €S
is independent of the choices of orthonormal bases, S;, for H;.

Proof. The best way do this is as follows. Let A; be other bases for H;, then
for any u; € Hy and 1 < i <n we have h = a (u1,...,%—1,h,Uit1,...,Uy) is
a continuous linear functional on H; and therefore

Do lalun i Byt ) [P = (e i) [
hesS;

which is independent of the choice of basis. Thus we find that

Z |Oé(]€1,...,kifl,hi,...,hn”z

(kl,...,k171)6A1 XX Aj_q
(Pgsees hip)€S; XX Sn

= Z Z |Oé(k'1,...,]{ii_l,hi,...,hn)|2

(kl,‘..,ki,1)€A1><---><Ai,1 h;€S;
(hig1sshn)€Sjp1 XX Sn

_ 3 S Jatkry . ki, b))

(kl,...,ki_l)e/ll XX Aj_1 ki €A
(Pig1sehn)€ESjqp1 XX Sn

- Z ‘Oé(k'h...,ki,hi+17...,hn)|2

(k1,.,ks)EAL XX Ay
(Pig1seshn)€ES g1 XX Sn

and so it follows by induction that
2 2
> lo (K, ... kn)]? = > la(hy, ... b2
(K1yeeskn)EAL XX Ay h1€S1,....;hn€Sn

Even better suppose that o : H; x --- x H,, — H is another Hilbert space
is multi-linear form which is continuous in each of its variables. Then

2
Z ||a(u17"’7ui717h7ui+17"~7un)”H
heS;

= ||a(u1,...,ui_1,~,ui+1,...,un)||HS(Hi’H)
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which is basis independent. The same argument as above now allows us to
change the basis one slot at a time to see that the whole thing is basis indepen-
dent. ]

Definition 6.3. If p : H" — C be a multilinear form which is continuous in
each of its variables and we let

2 2
ol Muate,, (m,c) = > lp(ha, ... )l (6.1)
(h1yehn)ES1X X Sy

where S C H is any orthonormal basis of H. Further let Mult,, (H,C) denote
those p such that ||p||12v1u1tn(H,<C) < oo where by convention, Multg (H,C) = C

with inner product, (Z7w)Mu1t0(H,C) = zw. As we saw above these definitions
are well defined. We further let

Sym,, (H,C) = {a € Mult,, (H,C) : « is symmetric} .

Below we will usually just write ||p|| for ||pllxps,, (7r,c) s it should be clear from
context which norm we mean.

Lemma 6.4. Mult,, (H,C) is a complex Hilbert space in when equipped with the
inner product,

(P1, P2) Mttt (m1,C) = Z p1(ha,... hn) - pa(ha, .. hy). (6.2)
hi,...hn €S

Proof. The sum defining the inner product in Eq. converges by
the Cauchy - Schwarz inequality and clearly defines an inner product on
Mult,, (H, C) whose associated norm is given by Eq. (6.1)). Since the inner prod-
uct may be recovered from the norm by polarization it must be basis indepen-
dent. So it only remains to show Mult,, (H,C) is a complete space.

To simplify notation let [|p]| = [lolly, (sr.cy - S0 let {px}iy be a Cauchy
sequence in Mult,, (H,C). As any unit vectors h € H is part of an orthonormal
basis for H it easily follows that {pj, (h1, ..., hn)}re; is a Cauchy sequence for all
(h1,...,hy) € H™ Thus we know that p (hy,...,hy) := limg_00 pr (B1, ..., hy)
exists and the resulting function, p : H™ — C is still multi-linear. By the uniform
boundedness principle it is continuous in each of its variables as well. We now
use Fatou’s lemma to learn,
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lp = okl = > o (h1, - ) = pic (B h) P
(hl,...hn)eslx'“XSn

(h1,...hn)ESTX XS,

< liminf > lpr (ha, . he) = pi (ha, ... he)]?

l—o00
(h1,...hp)ESTX XSy,

liminf oy (ha, .. hn) = pi (h,. .. ha)|

= liminf ||p; — pi|®> — 0 as k — oco.
l—o0

Ezxample 6.5. Suppose that aq,...,a, € H*, then we may define an element
a1 ® - ® ay € Mult, (H,C) by

a1®-~-®an(h1,---7hn):Hai(hi)'

Similarly oy V-V, :=) 0g1 ® -+ @ 0oy, € Sym,, (H, C) where the sum is
over all permutations of {1,2,...,n}. Observe that

n
2 2
o @ -+ @ oy, 0y = H llcvi [«
=1

and that

| V- - \/CthMult (HC) = ( 01 @ - ®am,zaﬂ®...®am>
Mult,, (H,C)

n
= 5 || adlvaT7 § |I O‘a‘ruam

=1 o, 7 i=1

=2 L em s =Y [T oo

i=1 o =1

3

Example 6.6. Suppose that f : H — C is a smooth function near x € H,
then D?f : H™ — C (see Notation defines a multi-linear symmetric
function on H since mixed partial derivatives commute. If we further assume
that f € FC*> (H*) so that f = F ((k1,-),..., (km,")) for some k; € H, then
D?f € Sym,, (H,C) and

m

Dif= Y (005, F) (k1) 5oy (b)) (ki) @ @ (Kiy o)

i1,eeyin=1
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Remark 6.7. Let P, (H*) be the space of homogeneous polynomials of degree
n on H. When dim H < co. the map

Sym,, (H,C) > a — (z = a(x,z,...,x)) € Py (HY) (6.3)

is a linear isomorphism with inverse map given by
1
Pn(H*)>p— ED(TJLPG Sym,, (H,C). (6.4)

When dim H = oo it is no longer true that P, (H*) and Sym,, (H,C) are
isomorphic. To describe better what is going on in this case let Mult™® (H, C)
denote those o € Mult,, (H,C) such that & = P*« for some finite rank or-
thonormal projection on H where P*« (hy,...,hy,) := a(Phy,...,Ph,). We
also let Sym®® (H, C) = Mult®® (H,C) N Sym,, (H,C).

Proposition 6.8. The map in Eq. is a linear isomorphism from P, (H*)
onto Sym™& (H,C) and Sym™® (H,C) is a dense subspace in Sym,, (H,C).

Proof. Let S be an orthonormal basis for H and {S;},;°, C S such that
Sy 1 S with # (5;) < oo for all . Further let Pz := 3, o, (2, h) h be orthogonal
projection onto H; := span.S;. Then give a € Sym,, (H,C) let oy := Pfa €
Sym®¢ (H,C) and p; (z) := aq(z,...,x) in P, (H) with LDypr = ay. So to
finish the proof of the assertion it suffices to show oy — a in Sym,, (H,C) . This
however follows from the DCT for sums. Indeed, for hq,...,h, € S, we have

(= ag) (hay oo b)) < 20 (b, b))
while
lim [(o — ) (h1,. .., ha)|* = 0.
=00

Definition 6.9 (Fock spaces). Given a real Hilbert space, H and t > 0, let
T (H;t) = {a = ()2 ¢ v € Mult,, (H,C) and ||} < oo} and
F(H;t):={aeT(H;t): a, € Sym, (H,C)}

where N

a2 =37 C o, ) -

We call T (H;t) the full Fock space over H and F (H;t) the Bosonic Fock
space over H.

The full Fock space T (H;t) is a Hilbert space when given the inner product,

(O[, ﬁ)t = Z - (an? 6")Mu1tn(H,(C)

n!
for all o, 8 € T (H;t) and F (H;t) is a Hilbert subspace of T (H;t).
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Segal Bargmann Transforms

7.1 Three key identities

Let (W, By, v) be a real Gaussian probability space with Cameron-Martin space
H:=H, and B:=L, := Zhesu 3}% where S, is an orthonormal basis for H.
(We assume dim W < oo for the moment but it is not really needed). Given
frgeP(W*), neN,and hy,...,h, € H, let

DYf(h1,... hp) = (Ony ... 0n, ) ().

As mixed partial derivatives commute it follows that DY f € Sym, (H,C).
Further let of := (D)7, € F (H;t) for all t > 0.

Theorem 7.1 (Key identity 1). Let f,g € P(W*), x € W, and t > 0, then

_ B2 " s
otB/2 [e tB/2f ¢ tB/2g} (z) = (af,a9), = Z — (D} £, D29 yane, (11.0)

n=0
(7.1)
and in particular

— 1
—B/2f ,—B/2 —(of o9 _2:7 n n-
G At Q)Lzm‘(o‘o’%)l_n_om D51 D3 D ey - (72)

Proof. Below we will suppress x from the notation with the understanding
that all formulas are to evaluated at x. To further simplify the notion let

F,:=e B/2f and G, := e *B/2y.

By simple calculus we have,

% (272 £ 1)) = %etm (B(F.G,) - BE, -G, — F,- BG,)
= Z €tB/2 (8th . 8hét)
heSsS
_ Z otB/2 [eftB/Zahf ) eftB/Qahg} .
heSs

It now follows by induction that

i—:(etw [F-Gl) = > PR [eB R, oy, [ e B, 0,0
hi,...,hn €S

Because e!B/2 [e7tB/2 f . ¢=tB/2g] is a polynomial in ¢, Taylor’s theorem implies

nl dtn
= n! dt
- tn n n —
= Z — (D" f, D" §)state,, (11,0)
— nl
as claimed. Equation (7.2 follows immediately from Eq. (7.1) with ¢ = 1 and
z=0. [ ]

Recall from Theorem [7.1] that for all f,g € P (W*);

oo

- _B/2- L e pn
eP/? {6 B/zf "€ B/zg} = Z ! (D"f,D Q)Multn(H,,,C) : (7.3)

n=0
Notation 7.2 Let We = W 4 iW denote the complexification of W, W =

Home (W, C) be the continuous complex linear functionals on W, and I/V(é~ =
Hompg (W, C) be the continuous real linear functionals on W¢. Further let B be

the operator acting on P (Wé) given by

heS,
We will also abuse notation and view B =3, o 92, as on operator on both
P (W) and on P (Wg) :

Theorem 7.3 (Key identity 2). If f,g € P (W{) (the holomorphic polyno-
mial functions on W¢), the

B - - 1 n n
oB/2 {eB/zf ) 6B/2g] = Z — (D™ £, D" 9)ytune, (11,.0) - (7.4)
n=0

! The identity in this theorem is not as key as the other two key identities. We will
in fact only use it in the proof of the third key identity.
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Proof. Let ~
u(t) = otB/2 [etB/2f ] etB/Qg}
which is a polynomial in ¢ and therefore as usual,
_ - 1 ,
eB/? [eB/2f . 63/29} =u(l)= Z —u™ (0).

n!
n=0

Moreover, we have for f,g € P (W{) and h € H,;
Oinf =1i0nf, Oing = Oing = i0ng = —iOng,

Bf = —Bf, Bg = —Bg, and

B(fg)=Bf-g+[Bg+2 Y Onf-0ng
hesS,

=-—Bf-g—fBg+2 Y Onf-0ng. (7.5)

heS,

If f,geP(aa,...,a,) with {aq,...,a,} C W§, we can choose S, so that h L
{JLa1lw,...,Jyay|w} for all but at most n element of S,. This is equivalent
to

#{heS,:a1(h)=-=a,(h)=0} <n.

With such a choice the sum appearing in Eq. (7.5)) is really a finite sum.
The computations now go as before, namely

1 .- -
a(t) = 56tB/z [B [etB/Qf ) etB/2§} 4 BelBI2f . (tB/2G 1 (tBI2f . BetB/2g

:etE/Q [Z 8h€tB/2f'ahetB/2§
hesS,

_ Z otB/2 [etB/2ahf ) 6tB/28hg} '

heS,

Hence by induction we learn that

u™ (t) = Z etB/2 [etB/zﬁhl O, f-€BPo .  0n G

h1yeshn €S,

and therefore,
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~ < 1
eB/? [eB/2f~eB/2§] =u(l) = E —'u(") (0)
n!
n=0

n=0 """ hi,....hn€S,
=1

= Z ] (D" f, D" 9)nrats, (11, -
n=0 "

Notation 7.4 Associated to a probability measure p on (W,Bw) are two the
two probability measures p x &g and dg X p on We =W +iW = W x W. We
will continue to denote u X &g by u and we will denote §g X p by . Thus the
measures p and [ satisfy;

[ = | fdu ana [ san= | #liyauta)

for all bounded measurable functions f on Wc.

Lemma 7.5. Suppose that p and v are two probability measures on (W, By) .

LIf p (1) + v () < ooﬂfor some n € N then p* v (||-||y,) < oo.
2. If there exists ¢ > 0 such that p(eflllw) + v (esllw) < oo then p *

v (eEH'||W) < 0o as well.
3 If p(|]]ly) < oo and f : W — R satisfies |f| < C(1+ ||-|[iy) then there
ezists C' < oo such that |px f| < C" (1 + |-|w) -

Exercise 7.1. Prove Lemma [.5]

Corollary 7.6 (Key identity 3). Continuing the notation in Theorem
forall f,g e P(W{),

Pl2f gl =Pl B fePy). (7.6)
Alternatively we may write this as,
vk [f-gl=0U*[vax f-vyxg] (7.7)

where vy := v x v and for a measurable function u : W — C with polynomial
growth,

(v+u)(z):= /Wu(z—x)du(x) = /Wu(z—l—x)du(x)
and

(7 ) (2) = /Wu(z —iz)dv (z) = /Wu(erix)dy(:z:)

* 1 will often write p (f) for [, fdpu.
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First proof. By Theorem [7.1] and [7.3] we know that
oB/2 {G—B/Qf ) 6—3/29} — (B2 {eB/2f ] 63/29} .

Replacing f and g by eP/2f and eP/2g respectively in this equality proves Eq.

(7.6)). =

Second proof. In this direct proof we will adapt the argument in Hall |18] p.
820]. For h € H, we define two differential operators on P (Wé) ;
1 . - 1 )
Iy = 5 [8h — z@ih] and Zj = 5 [8h + zé)ih} .

For f € P(W¢) we have Zyf = Opf, Znf =0, Znf =0, Znf = Znf = Ouf,
and

Z,%+Z?L:%(ah 92,) -
From these observations it follows that
eBf.eBg=eZnes, Zhf. enes, Zig
= Znes, (45 [f . §] = 7 Lnes, (5-90) [£ . 3]
= e2(P-P) [1].

B/2 to both sides of this identity completes the proof. [

Applying e
Corollary 7.7. Let pu be any measure on (W, Bw) such that pu (||-||y,) < oo for
alln € N. Then for all f,g € P (W¢) we have

|t d(u*u)/WC[VQ*wa*g]dmxu).

Proof. Integrate Eq. (7.7)) relative to p. In doing so we make use the fact
that v is symmetric and therefore,

/Wc weFldu= [ weFldn= [ F(e-y)iv)det)
[ Fatnd@due = [ Faps)
WxW w

for F': W — [0, o0] measurable and
/ ﬂ*qu:/ (0 F)(z)du(x)
We w

[ ([ re-ma)ae

[ Fatipdi@d)= [ Fauxo).
WxW WxW
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7.2 The Segal-Bargmann Transform

Definition 7.8. Suppose that W is a complex Banach space and p is any prob-
ability measure on By such that pu(||-||yy,) < oo for alln € N. We let HL? (1)
denote the L* (u) — closure of P (W*) — the holomorphic polynomial functions
on W.

Remark 7.9. If dimW < oo and p is a non-degenerate (i.e. H, = W) Gaussian
probability measure on (W, By ), then we will see in Theorem below that
P (W*) is a dense subspace of the Hilbert space (see Lemma [2.8) HL? (W, i) .
Thus HL? (W, i) = HL? (W, ;1) in this case.

Theorem 7.10 (Generalized Segal-Bargmann transform). Let 1 be any
measure on (W, Bw) such that p (es”'”W) < oo for some € > 0. Then there
exists a unique unitary map

Sy L*(W,puxv) — HL? (We, pu x v)
such that for allp € P (W*),
S/L,up =2 *pc = (eBp)(C

Proof. In light of Lemmal7.5] Fernique’s Theorem [3.5] and Theorem [2.2] we
know that P (W*) is a dense subspace of L? (i x v). Therefore it follows that
the isometric map in Corollary [7.7] extends uniquely to a unitary map from
L2 (W, v) to HL? (We, p x v). n

In the case where i and v are both non-degenerate Gaussian measures we
can compute Sy, , f more explicitly.

Corollary 7.11. If u and v are both Gaussian measures on W with full support
(i.e. H,=W =H,) and f € L*> (u*v), then;

1. for all x € W the following integral exists,

(va x f)( /fx— )dvs (y) .

2.vax f 1 Hyy = W — C is smooth and even admits a unique analytic
continuation, (v2 * f) to all of We.
3. Suuvf=Wexfle —puxvas.

4. The resulting Segal - Bargmann map,
Spw : L2 (Wypsv) — HL? (We,pu x v),

18 unitary.
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Proof. 1. Let us write H for H, and z -y for (z,y)y . Further let C be
the unique positive operator (matrix) on H such that (z,y) H, = Cx -y for all
x,y € H. Further let A := pu % v and observe that

du;iix) X exp (iz . x> and

D), (_;(Hcrlx-x) — exp (—;(I—D)x.x)

where D = C (I + C’)f1 and 0 < D < I as can be seen by the spectral theorem.
Using this notation it follows that

f(z —y)dva (y)

w
[ rwen (-3 @)
N exp (—§(x—y) - (x—y))
Wf(y) o (LT =D)y-y) dA (y)
=e‘iz'm/wf(y)exp(;x y—iy y+2(1 D)y- y) dA (y) -

To verify the latter integral is well defined it suffices to show

eXp(;x y—iy Y+ = (I D)y- y) € L? (d\ (y))

which is the case since,

1 1 1 1
—(I-D)x- o Zgp oy — =y Z(I=D)y-
2( )T T+ (Qxy 1Y y+2( )y y)
1 1 1
=Ty-Sy Yty (1 D)y-y=ux- y=5Dy-y

and therefore,

Jo

dA (y)

1 1
eXp(2 Y-yt (I D)y- y)

1
cx/ exp(az-y—Dy-y)dy<oo
w 2
as D > 0.

2. The analytic continuation, F'(z), of z — [, f (= —

y) dvo (y) is given by

F (z) = (const.) e4zz/f K (z,y)dX\(y)
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where

1 1
K (z,v) :eXp<22 y— gy vty (I D)y- y)

The fact that
z—>/ fy) K (z,y)d\(y)

is analytic follows either by Morera’s Theorem [2.5or by differentiating past the
integral. (See the proof of Lemma below for more details on this type of
argument.) The details are left to the reader.

3. As pu x v is a positive smooth measure on W it follows from Lemma [2.§|
that the evaluation maps,

HL? We,uxv)>F = F(2)eC

are continuous linear functionals on HL? (W, u x v) . Therefore if p,, € P (W*)
with p, — f in L? (\) then

(S f) () = Tim (Syupn) (2)

On the other hand since K (z,-) € L? ()) it also follows that

lim [ pa(9) K () dA (y /f K (2,9) dA(y)

n— oo w

Putting these two observations together allows us to conclude that

(Sun ) (2) = (const.) - e~ 477 / FW K (29) dA(y) = (v e (2).

4. The unitarity of S, , from L? (W, u* v) to HL* (Wg, u X v) now follows
from Theorem [T.10] and Remark
|

7.2.1 Examples

Bargmann [3] introduces three forms of the Segal-Bargmann transform. I will
describe the two most interesting forms of the transform in the next two exam-
ples — the third form is rather trivially obtained from one of these forms.

Ezample 7.12 (Standard form 1). In Corollary take W =R% and p = v =
P,y where P, = et4/25, i.e.

P, (dz) = py (z) do == (2mt) Y2 e 577y, (7.8)

Then we have shown
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f( ) exp (—;(x—z)~(m—z)> d.

Ezample 7.13 (Standard form 2) In Corollary El take W =R? and v = P, /s
and p = m, where m is Lebesgue measure. Technically this is not allowed since
m is not a probability measure and certainly does not integrate polynomials.
Nevertheless blindly going ahead using m *x P, = m suggests that we should

expect
/2 ]
( > / |(P:* f)c 2)|% exp (—ty2> dxdy (7.10)

1@ am

where we are now writing y? for y-%. As it turns out we may derive this formula
rigorously from Eq. .
Following Hall [15} p. 149], for f € L? (m) apply Eq. with f by f/\/p: €
L in Eq. shows,
(Pt * f) (2)
VPt ¢

2, (1 I
[1r@ dw—(ﬂ) L
f (LN e meer
(Pt*m>c(2)<2wt) L wae

where
Using the identity,

2
1
exp <_t z|2> dxdy (7.11)

we learn that

<Pt x \/%)C (2) = (217#)(1/462122 /R exp (it (z — 22)2> () dx
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Using this result in Eq. (7.11)) then gives,

[r@ras=ci [ Jer @20 o exp (< 14F) daay
= Ct/ |(6mf)(c (22)|2 et Re(=%) exp (1 |22> dxdy
cd

1 d 1 d/2 4 J 1 d/2

Re (z2) - |z|2 =a?— 9% - (m2 + y2) = —2°

and so we have shown

/2
[ir@ra=it () [ 1e2nceaf e (~202) doy

Making the change of variables, z — %z then implies,

[s@ra=(35)" [ o oo (- ) as

= [ 120 @) dop (@)
which is Eq. .

Ezample 7.14 (Interpolating forms). In this example we wish to “interpolate”
between the two standard forms. In order to do so we apply Corollary with
W =R? and = P, and v = P, to arrive at the identity,

where

Now

[ r@r .. @)
= [ 1o e o+ i) aps ) dP, 0

_ <27r\1/a>d/c (Pos # f)e (2 + i) 2 exp (_ Bj + gzD dady. (7.12)

This gives the results in Example when o = s = t/2. Moreover for f €

L? (m) we may multiply Eq. 1) by (270) 4/2 and then let & — oo in order
to formally arrive at Eq. (7.10) with ¢t = s. In a little more detail,
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36 7 Segal Bargmann Transforms

oxo [ ar e = [ 7" [ rwies (—

—>/ |f (@) dz as 0 — oo
Rd

and similarly
(270)/* RHS ([Z12)
=) [ (Prex e oo (=[5 + 2| ) dody
ca S TIC 20 ' 2s

— (2ms) "2 /Cd |(Pas % f)g (z + iy)|* exp ( y) dady
N /cd (P2 % e (x + iy)[* da P (dy)

In the next two examples we explore what happens if y or v degenerate to
0.

Example 7.15. Let W = R%, W = C?, v = §y and p be a probability measure
on (W, Bw) as in Theorem [7.10f We then have , u*v = ¢, o = dg * g = dpand
vg % f = f. Therefore Theorem [7.10| states that

/ Ip (2)[? dpt () = / Ipe (& + i) du () b (dy)

= [ e @lau (o)

which gives no new information.
Incidentally, notice that

2 (u®do)

HL? (1 ® 60) == HP (We) =P W)

since for any holomorphic polynomial p on ce,

1912 sy = /W Ip (¢ + i) [ (d) b (dy) = /W Ip ()2 (d2)

C

The following example can essentially be found in Hall |18, Theorem 2.2].

Ezample 7.16 (Fourier Wiener Transform). Let W = R?, W = C%, p = do,
v =P, (see Eq. (7.8)), and S = S5, p,. By Theorem

/ 1 (@) pe () da = / 1SF (2)[2 6o (d) P, (dy)
R4 cd
= [ 1£ @l Pi () (7.13)
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for all f € L?(P;). Similarly to Example [7.15| we may easily conclude that the
map,

L*(RYP) > f— (2 — f(ilmz)) € HL? (C%, 60 x Py)

is unitary.
If f a function on R? with (for example) at most exponential growth one
easily shows that Sf (z) is given explicitly as,

Sf(z)= (47rt)7d/2 y f(x)exp (_4175 (x — z)2) dx.

Soif g € C, (Rd, (C) we may take f:= g/,/p; in the above formulas in order to
find,

(4m)7d/z g (z)

Re /P (2)

= Ct/ g (z) et T ar(#=2)% g

S (g/\/ITt) (Z) = 6_4%(;5_2)2(155

= Cte_fltZQ/ g(x) e *dx,
where
Cy:= (27Tt)d/4 (47Tt)7d/2 .
Taking z = ¢y then implies,
S (g/v/pr) (iy) = Coed g (y/21)
where

9y = / g (@) e dy
Ra
is the Fourier transform of g. Therefore Eq. (7.13) with f := g/,/p¢ becomes

[ gt de =2 [ latu/20)? e3Py )

(4mt)” /| (y/2t)? dy

_ <2W) /R |§(y)|2dy:/Rd 13 (2my)|* dy

which is the isometry property of the Fourier transform. Because the maps
S:L? (R, P) — HL? (C%, 60 x P,) = L* (R%, P;) and
L? (R%,dz) > g — g//pr € L? (RY, )

are unitary we have actually given a proof of the fact that the Fourier transform,
g — g (27 () is a unitary map on L? (R%,dz) .
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8

The Kakutani-Ito-Fock space isomorphism

(Some old stuff has now been moved to the bone yard ??. BRUCE: see
Chapter ?? below for some QM interpretation of this stuff.))

8.1 The Real Case

As usual let (W, By, (1) be a Gaussian probability space. If H := H,, is a proper
subspace of W it is not true that the restriction map,

PW*>p—plgeP(H,

is one to one. which is a bit annoying. However notice that if p,q € P (W*) with
p =¢q (1 as.) then p = g on H the conversely. Thus P (W*)/ ~ and P (H*)
are isomorphic where p ~ g iff p = ¢ (p a.s.) iff p = g on H. For the sake of
simplicity and with no real loss in generality let us assume in this section that
H =W, i.e. p is non-degenerate.

In what follows we will simply write F (H) for F (H;1) — see Definition

Theorem 8.1 (Fock Space Isomorphism I). For f € L?(u) let F,f =
(DY (o f))ory s then E,f € F(H) and F,, : L* () — F (H) is unitary.

Proof. First off from Lemma [5.12] we know that . f is smooth on H,, = W
so that it makes sense to even write D (u* f). Secondly, from Proposition
and Theorem (with v = u) we know that F,|pqy+) is an isometry
from P (W*) onto a dense subset of F (H) and hence extends uniquely to a
unitary transformation, F), : L? (u) — F (H). It only remains to show that
Fuf = (D} (1% )

Let h1,...,h, € H and define I (f) := [0, ...0n, (u* f)](0) for all f €
L? (p) . According to Lemma this is a bounded linear functional. Thus
if f € L?(u) and pp € P (W*) such that pp — f in L?(u) we will have
I(pr) = 1(f). We also have D} (u * p,) — D (= f) and therefore,

Dy (g f)(h1,...,hy) = lUm D{ (n*pg) (hi,...,hy) = lm I (px) =1(f)
k—o0 k—oco
which completes the proof. [

Definition 8.2. The n'" level Hermite (or homogeneous chaos) sub-
space of L? (W, p) is the space Fy, (u) = e~ Lu/2P, (W*), where P, (W*) de-

notes the space of homogeneous polynomials of degree n on W.

Proposition 8.3 (Hermite/Chaos Expansion). Let (W, By, ) be a non-
degenerate Gaussian probability space. Then;

1. F, [Fn (w)] = Sym,, (H,,,C) and for any o € Sym,, (H,,C),
1
-1 _ —L,/2
F; a= e (z = alz,...,z)). (8.1)

2. L? (W, 1) is the orthogonal Hilbert space direct sum of the subspaces Fy, (11)
forn =0,1,2..., i.e. every f € L? (W, i) has a unique orthogonal direct
sum decomposition of the form

F=" fo with fr € Fu (). (8.2)
n=0

3. Writing e“»/2f for px f, the f, in Eq. are computed via

fn= %e‘Lm(m — el /2 £)(0). (83)

4. Fn (1) is the set of all polynomials on W of degree n which are orthogonal
to all polynomials of degree at most n — 1.

Proof. Let us write H for H,,, F' for F},, and L for L, in this proof.
1. If f =e /2p € F, () for some p € P, (W*), then
(Ff) = D [x e 22| = Df [eb/2e /2|
= Dgp = 6k, D

where the last equality is a consequence of the fact that p is homogeneous
of degree n. This shows that F [F,, (1)] C Sym,, (H,,C).
Conversely if f € F (H) with Ff = a € Sym,, (H,C), let

1
—eLl2(z 5 a(,...,3) € Fn ().

9= n!

Then
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1
Fg=—Dg {,u*e*L“/2 (x — a(x,...,x))]
n!

1

= —Dg {eL“/ze*L“/2 (= alx,... ,x))}
n!
1 n

= aDO [a(z,...,z)] = .

By Theorem [B.1] F' is unitary and therefore f = g a.s. and we proved Eq.
() and Sym,, (H,,C) C FF, ().

2. & 3. These items follow directly from item 1. and Theorem as fn =

FL((F ),

4. Noting that e/2 : P(W*) — P (W*) is degree preserving we see that
Fn(u) = e /2P, (W*) is contained inside the degree n — polynomials
in P (W*). Moreover &}_,Fi (1) is equal to the degree n polynomials in
P (W*). This is because if p € P (W*) is a degree n — polynomial, then by
items 2. and 3.,

]

I
M8
| =

e_L/Z(J; — 8’;6L/2p)(0)

=
Il
<]

I
[M]8
==

o2 (@ 95 p)(0) € Do ().

b
Il

0

Hence we may conclude that J, (1) is perpendicular to @&} Fj (1) which
is precisely the degree n—1 polynomials in P (W*) . Moreover if p € P (W*)
is a degree n polynomial (i.e. p € ®}_,Fr (1)) which is orthogonal to the
degree n — 1 polynomials (i.e. p L @) F (1)) we must have p € F, (u) .

Remark 8.4. Combining the results of items 2. and 3. of Proposition if
f € L?(p) then

f= Z %e*w/z (x — 0 (1 * f)(0)) (orthogonal terms).
n=0

We will write this succinctly as

oo

f) = 3 e et )(0) (34)
n=0 "
> w0 )(0). (3.5)
n=0
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In words, to find the Hermite decomposition of f € L? (1) apply e“/? to f, then
compute the Taylor expansion of the result, then apply e~/ to each term in
this expansion. So formally the theorem represents the assertion that

-L/ L/2

Idpzy =e 2 o Taylor, o /2.

8.2 The Complex Case

Now suppose that W is a complex vector space. We now wish to assume that
H = H, is a complex subspace of W. (This need not be the case in general,
just take W = C with yu = v ® §y where «y is the standard normal distribution.
In this case H, = R C C which is a real but not complex subspace.)

Lemma 8.5. Let 11 be a Gaussian measure on W, then iH, = H,, is equivalent
to the condition on q that q (a) =0 iff ¢ (o M;) = 0.

Proof. Recall that
H =Nul(q)" :={z € W : a(z) = 0 whenever ¢ (a) = 0}.
Thus iz € H iff
a (iz) = 0 whenever ¢ (a) = 0.
Thus if g (o) = 0 iff ¢ (o M;) =0 and = € H, then a(x) = 0 when ¢ (a) =
implies a o M; () = 0 when ¢ (oo M;) = 0 which is equivalent to a (iz) =
when ¢ (o) = 0 showing that iz € H.

Conversely suppose that iH = H. Then using H = Nul (q)L or equivalently
Nul (q) = HO it follows that Nul (¢) = (iH)" . Therefore a € Nul (q) iff o (H) =
{0} iff a(iH) = {0} iff o o M; (H) = {0} iff « o M; € Nul(q). |
Definition 8.6. If W is a finite dimensional complex vector space, we say

that a Gaussian measure p on W is compatible with the complex structure iff
Nul ((M{*)"q) = Nul(q) iff iH, = H,, i.e. iff H, is a complezx subspace of W.

0
0

If pis non—degenerateEI then p is of course compatible with the complex
structure. Conversely if p is compatible with the complex structure we may
replace W by H and assume that p is non-degenerate with out any real loss of
generality. (If 4 were not compatible with the complex structure, the measure
u would be supported on a real but not complex subspace of W.) Ignoring the
complex structures on H and W we still have Fock and Hermite expansion
results in Theorem and Proposition Our goal here is to describe these
expansions on the Hilbert subspace of holomorphic functions inside of L? (u).
The key new ingredient is contained in the next lemma.

1 It should now be clear that j is non-degenerate if any one of the following equivalent
conditions hold; 1) g, is positive definite, 2) H, = W, or 3) the support of u is all
of W.
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Lemma 8.7. Suppose that W is a complex wvector space and [ is a non-
degenerate Gaussian measure on W. Then p* f is a holomorphic function on
H, =W forall f e L*(u).

Proof. Let f € HL? (1) . The first thing we want to prove is that px f is still
holomorphic. So we have to show for each x,y € W that F' (A) := pxf (z + Ay) is
holomorphic for A near 0 in C. Recall, using the baby Cameron-Martin Theorem

that

wx f(x / fxz—2)p(dz) (8.6)
— [ 1@+ an)
w
_ / £ (2) @300 () (8.7)
w

Replacing f by |f] in this equation and using 2 (z, -) ; under p is Gaussian with
variance 4 ||9c||?{ along with the Cauchy-Schwarz inequality shows

pelfl@) = [ 15— 2@ < Tl - e
= [1fllz2 () e 2lleli .y e3llely = [Fi el

Thus if T is a solid triangle contained in C we have

L2(p)

2
L1 =@ 0 < gy [ M oy < .

Since A — f (x 4+ Ay — z) is holomorphic it follows by Fubini’s theorem along
with Morera’s Theorem 2.5 that

/3TF(>\)d>\: 8T,u*f(x+/\y—z)d)\
:/W [ 8Tf(x+/\y—z)dA}u(dz):o.

Since T was arbitrary, another application of Morera’s Theorem implies F
is holomorphic. u

Definition 8.8. Given a complex Hilbert space, H, let
MultS (H,C) := {a € Mult,, (H,C) : a is complex multi-linear}

SymC (H,C) := Sym,, (H,C) N MultS (H,C)
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and
FE(H) = {a e F(H): a, € Syn (H,0) ¥neNo}.

(So o € Sym,, (H,C) iff o € Sym,, (H,C) and
a(ihl,hg,...,hn> =i (hl,hg,...,hn) fOT all (hl,...,hn) S Hn)

Ezxample 8.9. If dim H < co and f : H — C is a function which is holomorphic
near 0 € H, then D{ f € Symg (H,C) for all n € Ny, see Theorem

Theorem 8.10 (Fock/Hermite Expansions IT). Suppose that W is a com-
plex finite dimensional vector space and u is a non-degenerate Gaussian measure
on W. Let HF, (1) = F,, (1) N HL? (1) — the holomorphic polynomials inside
of Fn (1) . Then;

Fu [HL? ()] = fc( )
E, [HF, (n)] = Sym§ (H,C) = e~ /21 where H™ denotes the homoge-
neous holomorphic polynomials of degree n.

3. HL? (u) = & o HFn (1) (orthogonal direct sum,).

4. if f € HL? (p) and f =Y, [nis the Hermite expansion from Proposition
then fn € HF, (1) for all n.

5. HF, (n) is the set of all holomorphic polynomials on W of degree n which
are orthogonal to all holomorphic polynomials on W of degree n — 1 or less.

6. The holomorphic polynomials on W are dense in HL? (W, p) .

Proof. To simplify notation let H = H,,, L = L, and F' = F},.

1. & 2. By Lemma if f € HL?(n) then p x f is still holomorphic and

therefore [Ff], = Dy [u* f] € SymS (H,C) for all n € N. This shows
that F [HL2( )] ¢ FC(H) and that F[HF, (u)] C Sym§ (H,C).

« € SymS (H,C), then p(z) := a(z,...,z) is complex differentiable and
therefore a holomorphic polynomial. Since partial derivations preserve the
class of holomorphic functions we may conclude that F~'a = e~ L/2[p] is

holomorphic and in F, (u). Therefore F~! {Sym (H, (C)} C HF, (1) and

so SymS (H,C) C F [HF, (1)) and we have proved the first equality in item
2. If « = (a,) € FC(H), then F~la =307  F~'ay, is in HL? () as each

term is in HL? () and HL? (1) is a closed subspace of L? () . This shows

that F~ [FC(H)] C HL?(p), i.e. F©(H) C F [HL? ()] which completes

the proof of item 1.

Since

HM = {x—>a(x7..., ):a € Sym? (H, (C)}
it follows from Eq. (8.1) that

HF, (1) = [sym (H, C)} e L/ [HW]
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40 8 The Kakutani-It6-Fock space isomorphism

3. & 4. Ttem 3. and 4. follows directly from items 1. and 2. and the fact that

FC(H) = @, SymS (H,C) (orthogonal direct sum).
5. Let H,, = @ZIOH(’“) be the holomorphic polynomials of degree less than or
equal to n. Since e L/2H,, = H,, we see that

Hp = @P_ge L2HE) = @p_ HFL (1).

Therefore if p € #,, is orthogonal to #,_1 then p € &}_ HF, (1) and
p L ®FZ HF, (1) which implies p € HF,, (u) . Conversely if p € HF,, (1),
then p € F, (1) and therefore perpendicular to all polynomials of degree
less than n and in particular to the holomorphic polynomials of degree less
than n.

6. If f € HL*(p) and f = Y07 f, is its Hermite expansion, then py :=
Eg:o n 1s a holomorphic polynomial for each N € N. Moreover, py — f
in L2 (u).

8.3 The Segal-Bargmann Action on the Fock Expansions

Notation 8.11 Let H be a real Hilbert space and Hc = H +1H be its complex-
ification. Given a real multilinear form, o : H™ — C, we let ac be the unique
complex multi-linear form on H{ such that ac = o on H™.

The next theorem shows that the Segal-Bargmann transform acts on the
Fock space by this very simple complexification operation.

Theorem 8.12. Let W be a finite dimensional real Banach space and p and
v be non-degenerate Gaussian measures on (W,Bw) so that Hu., = H, =
H, =W as sets. Then the Segal-Bargmann transform S, , : L* (W, pxv) —
HL? (W, ux v) (see Corollary satisfies Fux, Sy f = (Fuw f)e for all
feL?(W,uxv), i.e. the following diagram commutes,

Suv
L (W, pxv) HL* (We, X v)

F,I,W\L iF;LXV

F(Hyw) 2 0o —ac € F(H,+iH,)
Moreover the action of Sy, @ Fpn (p*v) = HF, (1t X v) is given by
Sy [e_L“*”/Qp} = e Luv/2p.. (8.8)

e write + 14, rather an c o tnhaicate at as a rea woeTt space
We write H,, + iH, rather than Hc to indicate that | Hilbert
H, +iH, = H, x H,.)
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Proof. Let T}, , := Fux,S,,F.L. Since L, = L, + Ly, Lux, = L+ Ly,

eI

and S, ,p = [e”Fvp| . for p e P (W*) we see that

Sy [e*Lw/zp] _ [67Lue*%(Lu+Lu)p}C _ [efé(Lquy)p

— e_%(LH_LV)p(C — e_%(L;L"FLu)p(C — e_L;LXV/Qp(C.
This proves Eq. (8.8)). Hence if & € Sym,, (H) and p (z) := 5o (x,...,), then

T,LL,VO[ = F#XUSIL7V |:67Lu*ll/2p:| == FpreiL“XV/zp(C
b ot
= Dgp(c =aqac € SymS (H[LXV =H,+ iHV)
]

Remark 8.13. The theory described above is particularly nice in the special case
where p = v. In this case the following properties hold;

L. quxp (o M;) = qux, (@) so that g,,x,, is invariant under M*.

2. The inner product on H, x H,, = H,, +iH,, is now the real part of a complex
inner product and with this complex inner product H, + iH, = (H,). as
Hilbert spaces.

3. If f is holomorphic then

Luxuf = (Lu + I:u) f = (Lu - Lu) f =0,

i.e. holomorphic functions are now harmonic. Consequently, e~ Lr#xu/2p = p
whenever p is a holomorphic polynomial.
4. The Fock-It6-Kakutani isometry for an element f € HL? (Wc,u x p) is
now simply given by
Fuxuf = (Dgy )20:0

which we will simply refer to as a Taylor map.
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The Gaussian Basics 11

Most of the finite dimensional statements above hold in infinite dimensions
with a few exceptions. The most notable exception is that the Cameron-Martin
space, H,, in Theorem has measure zero whenever dim H,, = oo. In what
follows we frequently make use of the fact that

Cp = / ||| dp (z) < oo for all 1 < p < oo (9.1)
w

which certainly holds in light of Fernique’s Theorem (Also see Skorohod’s
inequality,

/ e/\HﬂC”wdu (z) < oo for all A < oo; (9.2)
w

see for example [23| Theorem 3.2].)

9.1 Gaussian Structures

The next theorem forms the natural extension of Lemma [£.2] and Theorem (4.5
to the infinite dimensional setting. This material is well known and may be
(mostly) found in the books [23] and [4]. In particular, the following theorem is
based in part on |4, Lemma 2.4.1 on p. 59] and [4, Theorem 3.9.6 on p. 138].

Theorem 9.1. Let W be a real separable Banach space and (W, Bw, 1) be a
Gaussian measure space as in Definition[3.1] For x € W let

|u(z)]

u

[z, :== sup (with 0/0 := 0) (9.3)
ue

w* \/q(u,
and define the Cameron-Martin subspace, H = H,, C W, by

H={heW:|h|y <oo}. (9.4)
Then;

1. (H, ||| z) ts a normed space such that

Pl < vV C2||h|ly  for all h € H, (9.5)
where Cy is as in .

2. For f € Re L? (), let

Jf=Juf =hy ::/ac f(x) du(z) e W, (9.6)
W

where the integral is to be interpreted as a Bochner integmlﬂ Then Jf € H
and J : Re L? (n) — H is a contraction.

3. Now suppose that K is the closure of W* in Re L?(u). Then Ji = J|k :
K — H 1is an isometry.

4. Moreover, J(K) = H and therefore Jx : K — H is an isometric isomor-
phism of real Banach spaces. Since K is a real Hilbert space it follows that
Il ;7 is a Hilbertian norm on H.

5. H is a separable Hilbert space and

(Ju,h)g = u(h) for allu e W* and h € H. (9.7)

6. The quadratic form q may be computed as

q(u,v) = ulhy)v(h) (9.8)

k=1

where {hy}72 | is any orthonormal basis for H.
7. If q is non-degenerate, the Cameron-Martin space, H, is dense in W.
. St
Notice that by Item 1. H < W is continuous and hence so is W* & H*
H=(,)pg- Eq asserts that

q= (';')H*

W xW=*
8. If {hi}rey is any orthonormal basis for H and {Ny},-, are a sequence of
i.4.d. standard normal random variables, then;

a) S =Y 72, Nphy converges in W a.s. and in LP (pu; W) for all1 <p <
0.

! Notice that

/ e f (@)l du(z) < V3 IIf gy < 00,
X

so the integrand is indeed Bochner integrable.
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b) Law (S) = p.
¢) Ja =372 a(hg)hy for all o € W*.
d) If f € L? (1) and h € H, then

(Jf R = (£ T h) 1o, - (9.9)

Alternatively stated J* = ng where J* : H — L? (u) is the adjoint of
J. (Incidentally, as we will see later, J*h is the Wiener integral of h in
the Brownian motion setting.)

e) If f € L*(p) then Jf =S 00, (f, I he) hus.

9. Let Wy := HW be the closure of H inside of W. Then Wy is again a
separable Banach space and p(Wo) = 1. If we let po = plpy, then
(Wo, Bw,, tt0) is a non-degenerate Gaussian measure space. Moreover,
q (u,v) = qo (ulwy, vlw,) for all u,v € W* where qo = g, i.e.

qo (u,v) := /W w(z)v(z)dpo ().

Proof. See Theorem in |7]. We will prove each item in turn.

1. Using Eq. (3.3]) we find

lu (h)|
Hh”W = sup
wew=\{0} ||/l

u(h
< swp O,
uew=\{0} \/q (u,u) /Cy

and hence if ||h||; = 0 then [|A]|;;, = 0 and so h = 0. If h,k € H, then for
allu e W7, Ju(h)| < |[hllg v/q(u) and |u(k)] <[]l /q(u) so that
lu(h + k)| < u(h)] + [u(B)] < (17l g + [[Fll7) V().

This shows h +k € H and ||h+ k|| < ||k 4 + ||E|l; - Similarly, if A € R
and h € H, then Ah € H and ||Ah||; = || ||k|| 4 - Therefore H is a subspace
of W and (H, ||-|| ;) is a normed space.

2. For f € ReL?(p) and u € W*

wf) = [ar@du) | = [u@ @@ = @ 1)y, ©10

\i4 w

and hence

u (O < Null g2y 11l 22y = Va@) [1£1 2

which shows that Jf € H and ||Jf]|; < ||fHL2(M) }
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3. Let f € K and choose u,, € W* such that L?(u) — lim,, o0 %, = f. Then

macro:

Jun@F @)@ g2

w

lim Ln (/)] = lim

= [1fll 220

||unHL2(M) a HfHL?(u)

from which it follows ||J f||; = || f]| x - So we have shown that J : K — H
is an isometry.

We now wish to show that Jx := J|x : K — H is surjective, i.e. given
h € H we are looking for an f € K such that

h=tf= [ 2f @ duo).
w
This will be the case iff

h(u) :==u(h)=u(Jf) = /Wu(x)f(:n) dp (z) = (u, ) for all u e W*.

In order to see that this equation has a solution f, notice that

ﬁ(ﬂ)‘ = [u(h)] < V) 17l g = lull L2y 121l = llullg 121l

for all w € W* which is dense in K. Therefore h extends continuously to K
and so by the Riesz representation theorem for Hilbert spaces, there exists
an f € K such that h (u) = (u, f) for allu e W* C K.

H is a separable since it is unitarily equivalent to K C L*(W, B, u) and
L?(W, B, 1) is separable. Suppose that u € W*, f € K and h = Jf € H.
Then

(i ki = (T, T ) = (u, )
= [ wtos@auo) =u ([ st

=u(Jf) =u(h).
. Let {e;};~, be an orthonormal basis for H, then for u,v € W*,
q(u,0) = (u,0)k = (Ju, Jo)g = Y _(Ju,e:)m(es, Jv)m
i=1

= ule:)v(e;)

i=1

wherein the last equality we have again used Eq. (9.7).
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7. If u € W* such that u|g = 0, then by Eq. it follows that g (u,u) =0
and since ¢ is an inner product we must have v = 0. Alternatively this last
assertion follows from Eq. (9.7));

q(u,u) = (Ju, Ju)g = u(Ju) = 0.

It now follows as a consequence of the Hahn—Banach theorem that H must
be a dense subspace of W.

a) I will omit the proof of 8a. which relies on basic Martingale theory for
Gaussian measures on Banach spaces which may be found in |7, Part
VIII] and [28].

b) As simple computation shows that

E {eia(s)} = exp (; i o (hk)2> = exp <;q (a, a)>

k=1

which is enough to show Law (S) = p.
¢) Making use of 8b. we have

Ja=E[a(5)S] = lim E [a (ZN: Nkhk> ZN: Nlhl]

-, > BN ()= 30

k,l=1 =

d) For o € W* and f € L? (1) we have
(JfJa)y =a(Jf)=(fa)p2, -

By continuity it then follows that (Jf,Jg)r2(,) = (f,9)12(,) for all
g € K. Taking g = J;(Ih then implies Eq. .
e) For f € L? (1) we have

oo

Z f, J* hk Lz(u) hy, = Z (fv 1hk)L2(u) hi
k=1

k=1

Tf=> (Jf )y
k=1
wherein we have used Eq. for the last equality.

8. As S in part 8a takes values in Wy a.s., it follows that y = Law (5) is
concentrated on Wy. The remaining assertions are all easy and will be left
to the reader.
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Exercise 9.1. Suppose that (W, By, 1) and (V, By, v) are two Gaussian mea-
sure spaces. Show;

1. (W x V,Bwxv,u X V) is a Gaussian measure space.

2. quxv (V) = qu (¥ (-,0)) + g (¢ (0,-)) for all p € (W x V)™
3. H,x, = H,, x H, as Hilbert spaces.

Exercise 9.2. Let ¢ > 0 and D; : W — W be the dilation operator given by
Dy () = vtz and let 1y := poD; . In more detail we have p1; (A) := p (t71/2A)
for all A € By and

/Wfdut:/ (Vir) du (x

for all bounded measurable functions on W. Let T} f := f o Dy and J; := J,,
with J = J;. Show;

/ foDydu(x (9.11)

1. ||:L"qu =t ”IH?It for all x € W and hence H,,, = H,, as sets with (h,k)HH =
t(h,k)HM for all h,k € Hy,.

2. Ty : LP (uy) — LP (p) is isometric isomorphism of Banach spaces for all
1 <p<oo.

3. Jt = Dt|HJTt on L2 (’UJt) .

4. J* =Ty J! Dy, ie. for h € H and z € W we have

\% (Jih) (\/%:U) (1 — a.e. x).

5. f « € W* and h = Jia € H show that Jh and J*h have a unique
continuous version and for these versions we have Jh = %J *h.

(J7h) (z) =

Hint: if you get stuck this exercise is mostly a special case of Proposition

below.

Remark 9.2. By Lemma [3.3] and Exercise [3.1] it follows that each f € K is a
mean zero Gaussian random variable. As K is a subspace it follow that K C
L? (1) consists of jointly Gaussian random variables.

Proposition 9.3 (Pushing forward (may omit)). Suppose that (W, By, 1)
is a Gaussian probability space and let T : W — Wy be a bounded lin-
ear transformation to a separable Banach space Wy. Let py := Tep and for

2
fo € Ko := W(;*L (ko) let

— 12
Jofo == fo (o) zodpo (w0) fo € Ko := W o),
Wo

Then;
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46 9 The Gaussian Basics 11

1. po is a Gaussian measure on (Wy, Bw,) with qo (o) = q (g o T),
2. Hy=T(H),

3. TJTY™ = Jy and T|5;J = JoT™,

4. TT5 = Idg,, and

5. Tlxu(r| )+ * Nul (T|g)*" — Hy is unitary.

Proof. Let oy € Wy, then
fio () = / @) (Top) (z0) = / Ty = e~aleeT)/2
Wo w

which shows that pg is a Gaussian measure with g = go T%. Given x € W we

have ) )
2 |lao (Tz)| lag o T ()| 2
|72, = sup = sup = < llall%,

apeWyg 4o (@) ageWy 4 (goT)

which shows that T'(H) C Hyp and T'|i : H — Hy is a contraction.
Now suppose that ag € W, then

TJ[aooT}:T/

aOOT(x)xdu(x):/ apoT (x)Tx du(x)
w

W
= / o (y)y dpo (y) = Joa.
Wo

By a simple limiting argument it now follows that TJT* = Jy and from this
identity we learn that

Hy = JoKy = TJTHKO CTJK=TH

from which we may now conclude that Hy =T (H).
Let us simply write T* for T|};. Then for a € W and 8 € W* we have

(T*Joar, JB) g = (Joo, TIB) y, = (a0 T) (JB) = (J (a0 T),JB)

from which it follows that T*Jy = JT*. Using this identity and item 2. we
learn that TT*Jy = TJT" = Jy which implies TT* = Idp,.
The last identity implies that 7™ is an isometry since

(T*ho, T*ko) gy = (ho, TT" ko) gy, = (ho, Idszoko) g, = (hos ko) g, -

Since T* is an isometry Ran (T*) is closed and hence Ran (T*) = Nul (T)" . It
now follows that

Tlnry: = (T%) " Nul(T)* = Ran (T*) — Hy

is also an isometry and therefore T|Nu1(T‘H)L : Nul (T|H)L — Hy is unitary.
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Better way: Let {h,} _, C Nul (T|x)" C H be an orthonormal basis

for Nul (T|g)" and {kn} 2, be an orthonormal basis for Nul(T|g). It then
follows that Law (302 | Npyhy + >0y NI ky,) = p where {N,,, N}, } | are i.i.d.
standard normal random variables and the sums are convergent in W. Therefore

po = Tyt = Law (T <i Nphy, + i Nﬂ%))
n=1 n=1
= Law (i NnThn>

n=1

where the latter sum is convergent in Wy. Thus if ap € W then ag 4
oo Noag (Thy,) (ap distributed by po = Tipe) and hence is Gaussian. More-
over it follows that

2 00

= Z [0‘0 (Thn)]2 .

n=1

q0 (Olo) =E

i Nynag (Thy,)
n=1

Asthe {Th,},7 | are linearly independent, it follows that Hy is the Hilbert space
with {Th,,} ~, being an orthonormal basis for Hy. Notice that if {a,} C ¢2,
then > | ayh, converges in H and hence in W and therefore

n=1 n=1

showing the latter sum is convergent in Wj. Thus we have show that Hy =

T (Nul (T|H)L) = TH and that Tlyy s : Nul(T]s)" = Ho is a unitary
map. [

9.2 Cameron-Martin Theorem

Lemma 9.4. Let (W, B, i) be a non-degenerate (for simplicity) Gaussian mea-
sure space . Then there exists {uy}re; C W* C K which is an orthonormal
basis for K and satisfies

oo
(7 = luk (2)[* for all z € W. (9.12)
k=1
In particular,
H:=H, = {OCEWIZM (x)2<oo} € Bw. (9.13)
k=1

Moreover, if dim W = oo then u (H) = 0.
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Proof. If {uy},-, C W* is any orthonormal basis for K, then for any
xr € H C W we will have

lzlF = (@ Jur)gy = Y lux (). (9.14)
k=1 k=1

To get this identity to hold for all € W we will choose the {u},.; more
carefully. To this first choose {a,} -, C W* such that ||z|,, = sup,, |an ()]
for all z € W as mentioned in the proof of Theorem [2.2] Now from the {u},-
by applying the Graham-Schmidt process to the {an} CW*C K CL?(p).
I claim the resulting sequence {uy},-, is complete and hence an orthonormal
basis for K. To see this suppose that f € K is perpendicular to {uk}zo:l , then

0= (fiur)p = (Jf, Jup) g = u (Jf) for all k. (9.15)

Now for each n € N we know that («,,uxr) = 0 for all k¥ > n so that a,, =
>or_y (an,ug) uy as elements of K which implies

n n
q (an - Z (O‘na Uk) ) = ||Cn — Z anvuk
k=1

k=1

2
= 0.

L2 ()

Because ¢ is non-degenerate we may now conclude that «,, = 22:1 (un, ug) ug,
as element of W*. So we may now conclude from this remark and Eq.
that ay, (Jf) = 0 for all n and therefore ||Jf|;, = sup, |a, (Jf)| = 0. Having
shown Jf = 0 also shows f =0 (J : K — H is isometric) which proves the
assertion that {uy}y- , is complete. We now fix this choice for {u} for the rest
of the proof.

If + € W satisfies Y o, |uk (z)? < oo we may define h =
Sore uk(x) Jur, € H. The sum converges in H and hence also in W
and therefore for all m € N,

h)zZuk( U (Jug) = Zuk (Jug, Jum) g = U ().

Since ug (x — h) = 0 for all & it follows from the argument above that z = h € H.
Thus we have shown Y oo |uy (z)]> < oo implies & € H which combined with

Eq. (9.14) shows that 377, |uy, (z)]* < 0o iff z € H. As Eq. (9.12) holds on H

and both ||x||§{ =oc and > oo |uk (z)]* = oo for # ¢ H we can conclude that
Eq. holds for all z € W.

Since {ug}re; C W* is an orthonormal basis for K, the {ux},., are i.i.d.
standard normal random variables. Therefore by an application of the e strong
law of large numbers,

Page: 47 job: Cornell

9.2 Cameron-Martin Theorem 47
1
lim *Z\Ul@ @) =Elu’=1 (u-ae z). (9.16)

On the other hand if z € H, then lim, o = >0 [ug (z)]> = 0 and so p (H) =
0.
[

Theorem 9.5 (Cameron-Martin). Let (H,W,pn) be a Gaussian measure
space as above and for h € W let up(A) = u(A —h) for all A € Bw. Then
un < wiff h € H and if h € H then

dpp . 1
Wt — exp (J h- 2||h%q) .

Moreover if h € W\ H (i.e. |h||; = o0), then up L p. (Since J* = Jit, if
h = Ja, then J*h = a where o (k) = (Ja, k) y = (h, k) for all k € H. For this
reason it is often customary to abuse notation and write J*h = (h,-) .)
Proof. I will only prove here that puj, < p when h € H. See, for example, |7,
Proposition ??] for a proof of the orthogonality assertions.
We must show

/ Fz + h)du(z) = / e =z I £ () dp(x)
w

W
for all f € (Bw), . It suffices to show that
/W P+ gy () = /eiv’(x>eJ*h—%llhl‘%du(a:) (9.17)

for all p € W*.
We will start by verifying Eq. (9.17) when h = Jy € JW* for some i) € W*.
For h of this form J*h =1 a.s. and

@ (h) =9 (Jv)=(Jo, JY)y = q (e, ).
Therefore the left side of Eq. (9.17) is given by
eie(h) o=3a(e.0) _ gialeh)—5a(e.9)
while the right side by;

/ewm T h= 0% gy () = / ¢i9(®) (@)= 3a08) g1y ()
w
w

1

— eféq(wvw) exp (/ (w + Z(p)2 d/,[,)
2 Jw

— e sale.p)tia(e ) +5a(¥) —Fa(v,9)

— cia(p ) —3a(e.p)
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48 9 The Gaussian Basics 11

For general h € H we may choose ¢,, € W* so that h, := Ji, = hin H
or equivalently so that 1, — J*h in K C L? (). It then follows from Lemma
ﬁ that e¥» — e’/ " in L? (1) . Using this remark, it is easy to pass to the limit
in Eq. with h replaced by h,, in order to show Eq. holds for all
he H. ]

Remark 9.6. Despite the fact that u (H) = 0 and infinite dimensional Lebesgue
measure does not exists and that Z below should be (27r)d‘m H/2

should still morally think that p is the measure given by

= 00, one

1 1
“du(x) = 1g (x) - €XP (—2 x||§{> Dx.”

The Cameron-Martin theorem is easy to understand with this heuristic; namely
by making the formal change of variables, x — x — h we “find,”

dun &) = 3 exp (= o =4l ) DG = 1

L2 1o
Z oo (=3 lelly = 5 10l + (o1 ) Do

N

—exp ((ho) = bl ) (o).

We have use the formal translation invariance of Dz in the second line.

Exercise 9.3. Let (W, By, 1) be a non-degenerate Guassian probability space.
Show that p (B (z,€)) > 0 for all x € W and ¢ > 0 where B (z,¢) is the open
ball in W of radius ¢ centered at x.

Theorem 9.7 (Integration by Parts). Let h € H and f € FC® (W*) such
that f and Oy f does not grow too fast at infinity. Then

/W Onfdp = /W J*h - fdp.

First Proof.. Assuming enough regularity on f to justify the interchange
of the derivatives involved with the integral we have, using the Cameron-Martin
theorem, that

d d
/W On fdp = /W Cof o+ th) du () = o /W f (& + th) dp (x)

d ot .
=G0 [ e (e Gk du= [ 7e5h du).
w w
It is not really necessary in this proof that f be a cylinder function. ]
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Second Proof.. By replacing W by Wy = H" if necessary we may assume
that (W, By, i) is a non-degenerate Gaussian probability space. Given a cylin-
der function f = F (o, ..., a,) we may assume (if not apply Gram-Schmidt to
the {ay}y_,) that the {a;};_, form an orthonormal subset of (W*, q) . Extend
this set to an orthonormal basis, {ak}?;l , for K. Then for any N > n, by finite
dimensional integration by parts,

/ ahfdp,:/ Z(DkF)(al,...,an)ak(h)d,u
W W k=1
n 1 n/2 L
= Zak‘ (h’) Dk;F (al,...’an) <> 67§|a|]}<nda’
k=1 R™ 27

n 1 n/2 -
= Zak (h)/ apF (ah...,an) (2) e_i‘a‘Rnda
k=1 R™ m

= anh) [ anFlara)da

k=1
:kz:;ak (h)/WOzk-F(al,...,an)du (9.18)

wherein we have used

/ak'F(al,..‘,an)du:/ akd,w/ F(ag,...,an)du=0forall k>n
w w 1%

because oy, is independent of {1, ..., ay}. Since
N 0o
ngnoo];ak (h) JOék = ]; (Jozk,h)H Jozk =h

it follows from Theorem [0.1] that
N
> ag (h)ag = Jth = J*hin L? ().
h—1

Thus letting N — oo in Eq. (9.18) completes the second proof.

9.3 The Heat Interpretation

The heat interpretation of a Gaussian measure remains essentially unchanged
when going to the infinite dimensional setting. In fact, when acting on cylinder
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functions the results really come back to the finite dimensional — see the second
proof of integration by parts in Theorem

Exercise 9.4 (Compare with Exercise [5.6)). Let (W, By, 1) be a Gaussian
probability space (dim W = oo permissible). Suppose f € FC? (W*) such that
f and its first and second derivatives grow (for example) at most exponentially
at infinity. Show that

F (t,x):= /Wf<x+\/fy) du(y) Ve>0and x € W. (9.19)

satisfies the heat equation,

0 1

5 (LF) (t,z). (9.20)






10

Gaussian Process as Gaussian Measures

In this chapter let {Y;} ., be a mean zero Gaussian random process
having continuous sample paths. As in Example let W:=C(]0,T],R) and
u = Law (Y") be the associated Gaussian measure on (W, By) . Recall that we
have also defined «; € W* to be the evaluation map ay (x) = x (¢) for allz € W
and 0 < t < T. Our immediate goal in this chapter is to better understand
(W, Bw, i) . In particular we want to describe the associate Cameron-Martin
spaces for such process. Of course the case where {Y;} is a Brownian motion
holds special interest for us.

10.1 Reproducing Kernel Hilbert Spaces

Lemma 10.1. 7o eachn € N let A,, := {%T 0< k< n} and lety, : W — W
be the projection map defined by m, (x) =y where y =x on A, and y’ (t) =0
fort ¢ A,. (So m, (x) is a piecewise linear approzimation to x.) Then;

1.mp (x) > 2 in W as n — oo for each x € W.
2. If « € W*, then a,, := aom, converges to a as n — oo both pointwise on
W and in L? (u).

_ r2
3 IfK = W (”), then span {cy : 0 <t < T} is a dense subspace of K.
Proof. We prove each item in turn.

1. The convergence is a simple consequence of the fact that every x € W is
uniformly continuous.

2. The pointwise convergence follows directly from item 1. The L? (i) — con-
vergence may be deduced from Lemma [3.3] or using the DCT along with
the uniform estimate;

| ()] < [y [l (@)l < el NIzl -

Notice that |||, € L? (1) by Fernique’s theorem.

3. Because 7, (x) is completely determined by the values of x on A, it follows
that a,, = aom, is a linear combination of {a;},. A, - Thus it follows that
every o € W* is in the L? (1) — closure of span {a},, . which suffices to
prove item 3. o

Theorem 10.2 (The Cameron-Martin Space for Y). Let K =

L*(P)
{span {Y}}OSST} Then the Cameron-Martin space H, associate to

w is given by {hZ A= f{} whereforZe K;
hZ(t):]E[YtZ} for0<t<T.
Moreover if Z1,Zy € K, then
(hzhz) g, =E |2 2]

g2
Proof. Letting K := W &) we know from Theorem that H, =
Ju(K) = J, (L*(n)) . For Z € K we can find a Z € K such that Z = ZoY.
Therefore

hy () =EWZoY] = [ a)(@)Z @) du(@) = i (1,2)
w

and hence h; = J,Z € H,. Similarly if 21,22 € K there exists Z1,79 € K

such that Z; = Z; oY and we have

[Z1Z2] d/,b =E |:Zl . ZQ] .

@Zﬂzhﬁﬂ%ZJﬂwm:ﬂ;

[
By Lemma we know that [0,7] > t — Y; € L% (P) is continuous. Since
L?(P) x L*(P) > (f,9) — (f, 9)r2(py € R is a continuous function it follows

directly that h; (t) = E YtZ} is a continuous function of ¢. Of course this is a

consequence of the general theory as well.

Definition 10.3 (Reproducing Kernel). Let G = Gy : [0,7]° — R be the
reproducing kernel associate to'Y define by

G (s,t) :=E[V,Y]].
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Proposition 10.4. The reproducing kernel satisfies;

1. (Continuity.) G : [0,T]> — R is continuous and G (t,-) € H, for all 0 <
t<T.

2. (Reproducing property.) (G (t,-), h)HH =h(t) forallh € H, andt € [0,T].

3. (Pointwise bounds.) If h € H, and 0 < t < T, then |h(t)] < /G (t,1) -
17l g, - In particular,

Hh”W < maxTG(t, t)- ”hHH, .

0<t<

Moreover these bounds are sharp.
4. (Totality.) {G(t,"):0<t<T} is a total subset of H,, i.e.
span{G (t,-) : 0 <t < T} is dense in H,.
Proof. The continuity of G follows from the comments before Definition
and moreover G (t,-) = hy, € H,. If h = h; € H,, we will have,

(Gt ), = (hvishg)y, =B [ViZ] =z (1)

which proves the reproducing property. By the Cauchy—Schwarz inequality and
the reproducing property,

P =@t |
<G (&), 17,
= (G (t,), G (t: ), [Pl = G (&,0) 1Pl -

If we choose a ty € [0,T] such that G (to,to) = maxo<i<r G (t,t) and let h =
G (to, "), then [|hl[; = /G (to,to) and

h(t0) = G (t0to) = (s, VG0 ) -l

which show that the given bounds are sharp.

The fact that {G (¢,-) : 0 <t <T} is a total in H, follows from the fact
that {Y; : 0 <t < T} is total in K. Alternatively, if h € H,, is perpendicular to
{G(t,):0<t<T} then 0 = (h,G (¢, ))HM = h(t) for all ¢ which shows that
h must be zero. [

Much of what we have just proved for G holds more generally as you are
asked to show in the next exercise.

Exercise 10.1 (Reproducing Kernel Hilbert Spaces). Let H be a sub-
space of W := C ([0, T],R) (can replace [0,T] by a more general topological
space if you wish) which is equipped with a Hilbertian norm, ||-||, , such that
||l < C||h|l for all h € H. Then;
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1. for each ¢ € [0,T] there exists G (t,-) € H such that h(t) = (G (t,-),h)y
for all h € H. Moreover G (t,s) = (G(t,-),G (s,-)) showing that G is a
symmetric function of (s,t).

. The map [0,T] 5t — G (t,-) € H is continuous.

. (s,t) = G (s,t) is continuous.

AG(t,-):0<t<T} is total in H.

. H is necessarily a separable Hilbert space.

If {h,} >~ is any orthonormal basis for H and 0 < s,¢ < T, then

Y UL W N

3" o (8) R (£) = G (5,1)

where the sum is absolutely convergent.
7. Each h € H satisfies the continuity estimate,

A (t) = h(s)] < bl - VG () + G (s,5) = 2G (s, 1).

Example 10.5 (The Classical Cameron — Martin Space). Let W =
{r € C([0,T] - R) : (0) = 0} and let H denote the set of functions h € W

which are absolutely continuous and satisfy (h,h) = fOT |h'(s)|?ds < oo. The
space H is called the Cameron-Martin space and is a Hilbert space when
equipped with the inner product

T
(h, k) = / h'(s)k'(s)ds for all h,k € H.
0
By the fundamental theorem of calculus we have for h € H that
t T
h(t) = / h' (o) do = / lo<th' (0)do = (G (t,-) ,h) g
0 0

provided we define

G(t,s) = / ly<¢do = min (s,t). (10.1)

0

The function in Eq. (10.1]) is the reproducing kernel for H. Consequently we
may conclude that

min (S, t) - Z hn(s)hn(t)
n=1

for any orthonormal basis {h, }22; of H and we have the “Sobolev” inequality
for h € H;

(@) = h(s)| = [Pl Vs + =25 At = [|hll g V]t = 5|
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for all 0 < s,t < T. Of course we could also prove this inequality directly;

/St R (r)dr
< \//t b (7)[2 dr - \//t 12dr < ||hll,; Vi~ 3

[h(t) = h(s)| =

forall0<s<t<T.

10.2 The Example of Brownian Motion

Theorem 10.6 (Brownian Motion). Let W = {z € C([0,7] — R) : z(0) = 0},

{Bi}g<i<p be a Brownian motion, and let p := Law (B.) as a measure on
(W, Bw ). Then H,, is the classical Cameron-Martin space described in Example

103
Proof. The reproducing kernel for H,, is
G (s,t) =E[BsB;] = s At.

which is also that reproducing kernel of H described in Example As G (t,-)
is a total subset of both H,, and H and the inner products of G (¢, -) and G (s, -)
is G (s,t) when computed in either Hilbert space it follows that H = H, as
Hilbert spaces. [

Remark 10.7. If we did not know about H ahead of time how might of we
determined H,, explicitly? Here is one method. By the general theory we know
that {G (t,+) : 0 <t < T} is a total subset of H,. If h =>""_ | \;G (¢;,-) then

102, = 37 AA (G (0 ). G (1 Dy = S ANG tty).

i,j=1 t,j=1
But
T
G(s,t):s/\t:/ 1g§5~15§td0'
0
and so it follows that

n T
Il = 303 [ Tost, - losido

4,j=1

T n
:/ Z )\i)\jlagti ) 1U§tjda
0

i,j=1
2

T|n T )
= / S Mlowy,| do = / 1 (o) do
0 =1 B 0
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The goal of the next few exercise is to convince you that it is reasonable to
heuristically view Wiener measure p := Law (B) as

T
du (z) = %exp (—;/0 ' (s)? ds) Dzx.

where Dz is the non-existent Lebesgue measure on H = H,, and Z is an ill-
defined a normalizing constant.

Exercise 10.2 (Projection Lemma). Let A={0=tg <t1 < --- <t, =T}.
Following Lemma, let 14 : W — W be the projection map defined by
max =y where y = x on A and y” (t) = 0 for t ¢ A. (So 7 (x) is a piecewise
linear approximation to x.) Let

Hpy:=na(W)={he H=H,:h'(t)=01ift ¢ A}.

Show m4|lg is an orthogonal projection onto H, and that Hj =
{k‘EH!k“A:O}.

Exercise 10.3 (Approximation theorem). For each n € N let A, :=
{%T 0<k < n} and 7, := w4, : W — H as above. Show for any bounded
continuous function f: W — R that

/ f (@) dpt () = lim —
w

n—oo Z, H,
n

£ (h) ez gx,, () (10.2)

where )\, is Lebesgue measure on H,, and Z, = (27T)n/2 .

Hint: from Lemma and the DCT, one easily shows that

/W [ @ du (@) = tim [ f(m (@) dp (@), (10.3)

n—oo w
Now compute the law of m, under u by computing its Fourier transform.

Exercise 10.4. Here is a slightly different and perhaps more intuitive outline
indicating that H in Example is the Cameron-Martin space for Brownian
motion. Let A = {0 =1y <t; <--- <t, =T} be a partition of [0,T], 4A; =
t; — ti_1, and B be a Brownian motion. Further let Z; := \/% (Bt,; — Bti—l)'

The exercise is to understand the following outline.

1. Observe that {Z;}]_, are i.i.d. standard normal random variables.

2. Let Y := m, (B). Using the fact that Y (t) = \/%Zi for t;_y <t < t; we
see that Y is linear transformation of the {Z;}. Therefore Y is Gaussian
and by the change of variables formula,

macro: svmonob.cls date/time: 16-Jul-2010/16:09



B =5 [ e (~5 %, ) do

ZA HA

provided ||||§{A is chosen so that HYH?IA =>" 72 As
t; .
Zf:/ Y (t)*dt
ti—1
we learn that
2 ol T e 2
Wi, =30 [ Y @rde= [V @ra= i
i=1"ti-1

3. Combining these results with the observation in Eq. (10.3) shows again that
Eq. (10.2)) holds.
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