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1. Introduction

Wiener measure is a measure on the space of paths in R™ having the following
property. Consider the Gaussian probability distribution

p(t,x) = (27T)_”/e_t|§|2em'5 d&

= (47?75)_”/26_‘95'2/“.

(1.1)

Given 0 < t; < t9 and given that w(t1) = x1, the probability density for the location
of w(ts) is p(ta —t1,x — x1). More generally, given 0 < t; < to < --- <t} and given
Borel sets E/; € R™, the probability that a path, starting at = 0 at time ¢ = 0,
lies in E; at time t; for each j € {1,...,k} is

(1.2) /'--/p(tk—tk_l,xk—:Ek_l)~~'p(tl,:cl)d.rk~~dac1.
E.  E

It takes some effort to prove that there is a countably additive measure characterized
by these properties. This was first done by N. Wiener, who also proved that the
associated measure, called Wiener measure, is supported on the space of continuous
paths. One elegant approach to the construction of Wiener measure is due to [Nel].

Extensions of this theory to non-Gaussian distributions have been pursued by
many people, notably P. Lévy. Our main purpose here is to extend the method of
[Nel] to treat these Lévy processes. To start, we replace (1.1) by

p(t,x) = (ZW)_”/e_tw(g)em'& d¢

= e_w(D)(S(x).

(1.3)

Here (&) is a function with the property that

(1.4) p(t,x) >0, Vt>0, zeR"
We require ¢(0) = 0, so

(1.5) /p(t,x) de=1, Vt>O0.
Note also that

(1.6) / p(t, 2 — y)p(s,y) dy = p(t + 5, ).
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The example (&) = |£|? gives the Gaussian case, as in (1.1). Other examples
include 94 (&) = [£]?¥, for a € (0,1). The function p,(t,z) = e Wa(P)§(z) =
e t=2)%§(z) is related to (1.1) by the subordination identity
(1.7) et = / Dy o(s)e™*kds, 0<a<l,

0
valid for any positive self adjoint operator L, where ®; , has the property

(1.8) e / By o(s)e N ds, A> 0.
0

The fact that

(1.9) (=O\)Fe ™" >0, for A\t>0, keCT,
implies
(1.10) P o(s) >0, for se[0,00),

given t € (0,00), a € (0,1). One also has

(1.11) /000 Dy o(s)ds = 1.

This is discussed in a more general context in §IX.11 of [Y]. The most familiar case
is the case a = 1/2, where

t 42 /45 —
(1.12) D 1/5(s) = 5173 © /45 g=3/2,

compare [T1], Chapter 3, (5.22)—(5.31).

The positivity (1.10) implies positivity in (1.4) when (&) = [£]?%, a € (0,1).
There is a good characterization of functions (&) for which (1.4) holds, the Lévy-
Khinchin formula. We discuss this in Appendix A, with further details on such
homogeneous cases as [£|** in Appendix B. Here we give another example, arising
from applying (1.7) to e!(*~1). This leads to

(1.13) 0alé)=(I€P+ 1> =1, 0<a<l.

We contrast e~ ??=(P)§(x) with e~ %= (P)§(z). The latter has a “heavy tail”:
(1.14) e D)) ~ Cpgelz| 772, |z — 0.

This is contrasted with the exponential decay:

(1.15) e_t‘p“(D)é(ac) ~ C’;mte_m, |x| — oo,



which is much more rapid decay than in (1.14), though not as rapid as the decay
in (1.1). Further results on heavy tails are given in Appendix C, and a detailed
analysis of the long-time and short-time behavior of (1.15) in Appendix D.

Appendix E discusses vanishing and superexponential decay on cones. Appendix
F treats regularity properties of the semigroup e t¥(P),

Results mentioned above all deal with Levy processes on Euclidean space. Ap-
pendix M extends the notion to Riemannian manifolds. Here we emphasize con-
structions that extend elements arising in the Levy-Khinchin formula, but such
variants quickly lead further afield, and it becomes natural to include Appendix
N, discussing the production of more general Markov semigroups. Material here
includes continuous-time finite Markov chains and denumerable Markov chains, as
well as more general cases.



2. Construction of the probability measures

We will anticipate that the stochastic processes to be constructed here are de-
termined by their values at positive rational t. Thus we consider the set of “paths”

(2.1) ¥=]] ®"

teQt

Here R" is the one point compactificaqtion of R™. Thus P is a compact metrizable
space. For each (&) such that (1.3)—(1.5) holds, we associate a probability measure
on ‘PB.

In order to construct this measure, we will construct a certain positive linear
functional F : C () — R, on the space C () of real valued continuous functions
on P, satisfying £(1) = 1, and a condition motivated by (1.2), which we give below.
We first define E on the space C* consisting of continuous functions on B of the
form

(2.2) pw) =F(w(tr),...,w(ty)), t1<-- <ty

where F'is continuous on Hlf R”, and t; € Qt. Motivated by (1.2), we take

) E(p) = /"'/p(tl,CI?l)p(tz —ti,xo —x1) Ptk — th—1, Tk — Tp—1)

F(zy,...,z)dzg - - - dxy.

(2.3

If p(w) in (2.2) actually depends on w(t, ) for some proper subset {¢, } of {t1,...,tx},
there arises a formula for E(y) with a different appearance from (2.3). The fact
that these two expressions are equal follows from the identity (1.6). From this it
follows that F : C* — R is well defined. It is also a positive functional, satisfying
E(1)=1.

Now, by the Stone-Weierstrass Theorem, C# is dense in C(%). Since E : C¥* — R
is a positive linear functional and F(1) = 1, it follows that E has a unique con-
tinuous extension to C'(*B), possessing these properties. The Riesz representation
theorem associates to E' a probability measure W. Therefore we have:

Theorem 2.1. Given p(t,z) = e " P)§(x) satisfying (1.4)-(1.5), there is a unique
probability measure W on B such that (2.83) is given by

(2.4) E(p) = / () AW (w),
LB
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for each o(w) of the form (2.2) with F continuous on Hlf R"™. In such a case,

(2.3) then holds for any bounded Borel function F', and also for any positive Borel
function F', on Hlf R™.

Let us do some basic examples of calculations of (2.4). Define functions X; on
B, taking values in R", by

(2.5) X, (w) = w(t).

We see that if 0 < s < t, q € R,

E(|X; — Xs|9) = //p(s,xl)p(t — 8,29 — x1) |xo — 21|? dao dy

(2.6)
= /p(t— s,9)|y|? dy,

making the change of variable y = z9 — x1, z = 7 and using (1.5).
Let us specialize to ¥(§) = ¥, (€) = [£]??, ie.,

(2.7) p(t,x) = et A5(x), 0<a<l.

Then p(t,-) is bounded and continuous on R™ for each ¢ > 0 and we have the
asymptotic behavior (1.14) as |x| — co. We also have

(2.8) p(t,x) = t_"/zo‘p(l, t_1/2a:10),

and hence

/ p(t,y)ly]? dy = £~7/2 / p(L, 2%y dy

(2.9)
= Chag tq/20é,
where
(210) Cooa = [ 210l dy
Since p(1,y) is bounded and
(2.11) p(Ly) ~ Calyl "%, |yl — o0,

we have

(2.12) Chag < 00 <= —n < ¢ < 2a,
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given 0 < a < 1. Of course, in the Gaussian case a = 1 one has C),nq < o0 for all
q € (—n,00). In light of (2.6), we have

(2.13) E(|X; — X9 = Cpaglt — s|7?%, —n<qg<2a, 0<a<l.

If &« = 1 this extends to all ¢ € (—n, ).

The identity (2.13) measures the distance from X; to X in L1(*B, W), provided
g > 0 and the hypotheses hold to yield Cjaq < o0o. Note that LI(B, W) is a
Banach space for ¢ € [1,00). For ¢ € (0,1), it is not a Banach space, but it is still
a metric space. We see that t — X; extends continuously from Q7 to RT, yielding
a continuous function of ¢ with values in LI(, W), for g € (0, /2).

The following is a useful generalization of (2.6); if G : R" — R is positive or
bounded (and Borel measurable) and 0 < s < t,

E(G(X // s,x1)p(t — 8,20 — x1)G (29 — x1) dxo dq
(2.14 — [ st s.0)6)dy
— B(G(X, ).

In other words, X; — X has the same statistical behavior as X;_s. The following
result asserts that if ¢ > s > 0 then X; — X is independent of X, for o < s.

Proposition 2.2. Assume 0 < 51 < --- < s < s <t and consider functions on
of the form

(2.15) p(w) = F(w(s1),...,w(sk)), vw)=G(w)—w(s)).
Then
(2.16) E(py) = E(9)E(Y).

Proof. Note that E(1)) is given by (2.14). Meanwhile, we have

E(Smﬂ) = /p(Sbl‘l)p(Sz — S1,T2 — £U1) .- 'p(Sk — Sk—1,Tk — ZUk—1)

(217) p(S — Sk, Y1 — {Ek)p(t —S8Y2 — yl)F(Ih s 73716)
G(y2 — y1) dzy - - - dxy dy1 dya.

If we change variables to x1,...,2k,y1,2 = Y2 — Y1, then comparison with (2.14)

shows that E(1) factors out of (2.17). Then use of [p(s — sk, y1 — zx)dyr = 1

shows that the other factor is equal to E(p), so we have (2.16).

Note the characteristic function calculation

(2.18) E(e*%) = /P(t,y)eiy'fdy = e,
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Then, by (2.14), we have

(2.19) E(eié(Xt—Xs)) = e~ [t=sl¥(©)

and an iterative use of (2.16) shows that if 0 < ¢; <--- < t; and §; € R", then

(e Xea Hige (X =Xy i (Xuy =Xy )

(220) _ e_tlw(&)_(tZ_tl)q/;(gz)—w-—(tk—tkfl)w(fk).



3. Stochastic continuity and regularity of paths

In §2 we constructed a probability space (8, W) and a family X; of random
variables on ‘B, given by (2.5), when t € Q. We indicated how to extend X; to
t € R in case ¥(€) = [£]?>*, 0 < a < 1. We begin this section by making such
an extension for general 1(§) treated in Theorem 2.1, obtaining a stochastically
continuous family of random variables on 3.

This is obtained in a fashion parallel to (2.7)—(2.13), with |y|? replaced by a
different function G(y), namely

(3.1) Gly)=1—e W =1—-g(y).

By (2.14) we have (at first for s,t € Q7),

Emmﬁxm=/mwﬁwaw@

(3.2)
:1—/@W—ﬂwM@My

Note that g € L'(R™) and

(3.3) /p(ty)g(y) dy = (27r)”/6““5)§(€) de.
Also, the function v satisfies
(3.4) Re (&) > 0,

so the Lebesgue dominated convergence theorem applies, to give limy~ o [ p(t,y)g(y) dy =
1, and hence

(3.5) E(G(X; — Xs)) = 9(|t — s]), %1_1)1(1) J(t) = 0.

Observe that

(3.6) p(X,Y) = E(G(X —Y))

yields a metric on the space M (, W) of equivalence classes of measurable R"-

valued functions on 3, as a consequence of the monotonicity and concavity of
r —1—e"" on [0,00). This metric defines the topology of convergence in measure

on ‘L.
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In fact, M(*B,W) is a complete metric space with the metric (3.6). Given
a Cauchy sequence, one can take a subsequence (Y;) satisfying p(Y;,Yjir) <
477 Yk > 1. This sequence converges pointwise a.e. to a limit Y € M (3, W), by
virtue of the estimate

W({w e B ¥(w) - Yinlw)] 2 277}) < €277,

and convergence also takes place in p-metric.

Given this completeness, the estimate (3.5) implies there is a unique continuous
extension of ¢ — X; from QT — M(B, W) to Rt — M (P, W). There results a
stochastically continuous process {X; : t € RT}.

Regarding the behavior of individual paths t — X;(w), there is the following
result of Kolmogorov. For a proof see [Kry], p. 20.

Proposition 3.1. Suppose there exist q,3 > 0, C' < oo such that
(3.7) E(|X; — X ) <Clt—s]'P, Vs t>0.

Then the process { X} has a modification almost all of whose paths are continuous.

Note that in (2.13) this estimate just barely fails, if one requires ¢ < 2. As
noted below (2.13), such an estimate works in the Gaussian case for all ¢ € (—n, c0),
so (3.7) works there, which gives pathwise continuity for the Wiener process. For
other Lévy processes, path continuity fails, but another result holds.

One says a path t — (t) from RT to R" is cadlag provided that for each t € R,

(3.8) E{‘I}t v(s) =~(t), and ll;% v(s) exists,

though the latter limit need not equal v(t). The following result is proven in [Kry],
p- 136.

Proposition 3.2. If {X; : t € R"} is a stochastically continuous process with
independent increments, then it admits a modification such that almost all paths
are cadlag.
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4. Hausdorff dimension of Lévy paths and Lévy graphs

We restrict attention to Lévy processes on R" generated by (—A)%, with « €
(0,1]. We estimate from below the Hausdorff dimension Hdimw(I) for a typical
path w(I) = {w(t) : t € I}, where I = [0,T], T € (0,00). We will show that for
each such I,

(4.1) Hdimw(I) > min(2a,n), for a.e. w.

Actually it is known that equality holds (see [Sat]), but we will not establish the
reverse inequality. (For o = 1 the reverse inequality is an immediate consequence
of the modulus of continuity.) We will also estimate the Hausdorff dimension of a
graph:

(4.2) Z,(t) = (t,w(t)).

With Z,(I) = {Z,(t) : t € I}, we obtain the following estimates on Hdim Z,,(I).
Namely,

(4.3) n > 2,
for almost all w, while

1
(4.4) n=1, §<a§1:>Hdime(I)22—2—,
o

and for each n > 1,
1
(4.5) 0<a< §:>Hdime(I)21.

Perhaps one has equality in (4.3)—(4.5), for almost all w, but we do not show this.
One tool we use to prove these estimates is the following (cf. [Fal], p. 78).

Lemma 4.1. Let K C R" be a compact set and take b € (0,00). Assume there is
a positive Borel measure i # 0, supported on K, such that

Then the b-dimensional Hausdorff measure H°(K) = oo, so Hdim K > b.

To prove (4.1), we use the following consequence of (2.13):

(4.7) E(|1Xs — Xi|7%) = Crpaplt — 5|72, 0<b<n,
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with Cjap < 00 in this range. Consequently

I

provided 0 < b < 2a;, so

(4.9) 0 < b < min(2a,n :>/ / o) — oGP ds dt I < o0, for W-a.e. w.
w(

Now we define the measure p on w([0,77]) by
(4.10) pe(S) =m({t € 0,T]: w(t) € S}),

where m denotes Lebesgue measure on [0, 7]. Thus (4.9) becomes

d
(4.11) / / “| ‘b W) - o, forae. w, if 0<b<min2a,n).
r—y
w(I) w(I)
While w(I) is not compact (unless @ = 1), a modification of Lemma 4.1 should

apply, to yield (4.1). (Check this!)
Moving on to graphs, we have

E(\2(s) - 2(1)] ") = / p(lt — sl w) (It — s| + o)) " dy
(4.12) = |t — s|7"/2 /p(l, [t — s|722) (1t — s + |y]) " dy
_ /p(l,z)(yt s [t — s V2))) "t e

Hence, since p(1,-) is integrable,

E(]Z(s) = Z(t)|_b) =t— s]_b/2a /p(l,z)(\t — 8\1_1/20‘ + ]z])fb dz

(4.13)
< C|t — 5|72 [1 + /(|t — |t Y2 \z])_b dz

If0 <b<mnand 1—1/2a > 0, the last integral is bounded independently of
s,t € [0,T], and one has
(4.14)

0<b<n §a§1:>E(|Z(s)—Z(t)|_b) §C|t_s|—b/2a

== ([ [z 5am) <o | | 5

N | =
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which is < oo provided b < 2a. An argument parallel to that using (4.10)—(4.11)
then yields

(4.15) Hdim Z,(I) > b, Vb<min(2a,n), if a>

N =

for almost all w, which in turn gives (4.3).
Now assume that 1 = n < b, while o € (1/2,1]. To estimate the last integral in
(4.3), write

t—s|” T

T
/ (]t—s]1_1/2°‘+z)_bdz < / |t — s|7P(1—1/20) dz—l—/ 27 vdz
(4.16) Jo 0 |t—s|7

<O+ |t — 57007120 L O — 57170,
Pick v =1 — 1/2a to make the exponents both equal to (1 — b)(1 — 1/2a)). Hence

E(|Z(s) — Z(£)|™?) < Ot — 5|72 (1 + [t — 5| 1=D)(A=1/20))

4.17
( ) < C|t . 8|1—b—1/2a + C‘t . S‘—b/Za.

Thus

ds dt r T ds dt ds dt
(4.18) (/ / “JfSCA A {H_ﬂﬂum_{+“_ﬂWm ,

which is < oo provided b < 2 — 1/2a. (Note that o € (1/2,1] = 2 — 1/2a < 2a..)
This plus another application of Lemma 4.1 (suitably modified) gives (4.4).
We now turn to the case o € (0,1/2]. In that case, replace (4.13) by

E(|Z(s) — Z(t)[ ") = |t — 5|~ / p(L, 2)(1+ |t — s[/20L]2)) " d

< C|t —s|7°.

(4.19)

Thus

o ([ ) <o

which is < oo provided b < 1. Then a third application of Lemma 4.1 (suitably
modified) gives (4.5).
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A. Generators of Lévy processes

Given a function ¢ (£) on R™, we say (D) generates a Lévy process if p(t,z) =
e t(D)§(z) satisfies

(A.1) p(t,x) >0, /p(t,x) dr =1,

for all £ > 0. (We allow p(¢,-) to be a positive measure.) Examples include £ - A¢ =
> a;x€i€k, when A = (aji) is a positive semi-definite matrix, yielding Gaussians.
Another family is (&) = ib - £, generating translations. Still another type is

(A.2) WY€) = c(1 -V,

given ¢ € (0,00) and y € R™, generating a “Poisson process.” In such a case we
have

o k
(A.3) O Z 3 (o ———
k!
k=0

Hence e~ *¥(P)§(z) is a countable sum of point masses, supported on {ky : k =
0,1,2,...}.
In light of the identity

(A.4) e W1 (D)+2(D)) — o—t¥1(D) g—t92(D)
it is clear that positive superpositions of the various generators described above
are also generators of Lévy processors. P. Lévy showed that this class, suitably

completed, yields all such generators. (His proof was simplified by Khinchin.) The
resulting formula

(A.5) Y(E) =€ AE+ib- £+ /(1 — eV iy fxB(y)) du(y)

is called the Lévy-Khinchin formula. Here yp is one on the unit ball B and zero
on the complement, and p is a positive measure on R™ \ 0 satisfying

(A.6) / (Il A 1) dpu(y) < oo.

Often it is useful to modify the term 7y - £x g; sometimes one will drop it altogether
(i.e., absorb it into the term b - £). Examples of such modifications are given in
(B.2)—(B.3) of the next appendix, where we discuss homogeneous generators.



15

We end this section with a brief discussion of radial generators. If ¢)(§) is a radial
function of the form (A.5), we have

(A7) $(E) = ale? + / (1= aslel)) dp(s).

where a > 0 and

(A.8) / eV AS(y) = n(€]) = (7)€ 2 T, a1 (€],
Snfl

Here p is a positive measure on (0,00) satisfying [;~(s*> A 1) dp(s) < co. In case
n =1, (A.7) takes the form

(A.9) B(E) = a€ + / (1~ cos slé]) dp(s).
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B. Homogeneous Lévy generators

Here we construct functions homogeneous of degree o € (0, 2) for which p(t,z) =
e (D) §(x) satisfies (A.1). Of course

(B.1) (&) =", 0<a<2,

works, by the results of §1. We obtain further cases by specializing natural variants
of the Lévy-Khinchin formula (A.5). In this way we obtain the following such
homogeneous generators:

(B.2) Dy () = — /(6”"5 — Dgy)ly| "> dy, 0<a<l,
RTL

(B.3) Vo g(8) =— /(6“"5 —1—iy-g(ylyl ™ “dy, 1<a<2.
RTL

The function ¢ is assumed to be positive, bounded, and homogeneous of degree 0,
ie.,

(B.4) 920, geL>™R"), g(ry)=g(y), Yr>0.

It is easy to verify that both integrals in (B.2)—(B.3) are absolutely convergent,
and, for » > 0,

a,g(r§) =% ®a4(8), 0<a <1,

)
(B.5) Uog(re) =m0, 4(8), 1<a<2.

When g = 1 we obtain a positive multiple of (B.1).
We now specialize to n = 1 and g = yr+, so we look at

Pall) = — /oo(e’*”£ — Ly~ ' dy, 0<a<l,
(B.6) 0

Ya(§) = —/Ooo(eiyg —1—iyy %y, 1<a<?2.

Clearly ¢, and v, are holomorphic in {£ € C : Im¢ > 0}, and homogeneous of
degree o in £. Also, for n > 0,

Palin) = —/ (e = 1)y~ *dy >0, 0<ac<l,
(B.7) 0

Yalin) = —/ (e —1+yny "*dy <0, 1<a<2,
0
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since, for r > 0, 1 —r < e < 1. It follows that ¢,(§) and 1, (&) are positive
multiples of

# (&) = (—i)*, 0<a<l,
PE() =—(—i6)", 1<a<2,

restrictions to R of functions holomorphic on {{ € C : Im¢ > 0}. Taking instead
g = Xr-, we obtain positive multiples of

po(6) = (i), O0<a<l,

Yel(8) = —(i)", 1<a<2,

restrictions to R of functions holomorphic on {{ € C: Im ¢ < 0}, satisfying
(B.10) o (—in) >0, g (=in) <0, Vn>0.

(B.8)

(B.9)

The functions in (B.8) and (B.9) are well known examples of homogeneous functions
(€) for which e~*¥(P) satisfies (A.1). The associated operators 1)(D) are fractional
derivatives.

It is also useful to observe the explicit formulas
(B.11)

—te#(©) _ —t(cosma/2) el [cos(t(Sin ?)\g\Of) +io(€) sin(t(sin %) ]g{aﬂ .

fort >0, 0 < a <1, where

(B.12) o(§) = sgng,
and
(B.13)
o~ tWE (&) _ pt(cosma/2)[€] [COS(t(Sin?)MPj —io(€) Sin(zﬁ(sin %)’f’aﬂ :
fiort > 0, 1 < a < 2. Note that
(B.14) O<a<1:>cos%>0, 1<oz<2:>(:os%<0,

so of course we have decaying exponentials in both (B.11) and (B.13). We get
similar formulas with # replaced by b, since in fact

(B.15) eh (&) = T (=), L&) =y (-¢).

Returning to the general formulas (B.2)—(B.3), we can switch to polar coordi-
nates and write

®asl®) =~ [ /Ooo<ewf—1>g<w>s—1—adsds<w>,
(B.16) SN
Fag@ == [ [ @ -1 i gl dsas(e)
Snfl
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and hence

Do y(€) = / ol €)g(w) dS(w).

(B.17) snt
Va,y(8) = / Yo (w - €)g(w) dS(w).
Sn—l

We can extend the scope, replacing g(w) dS(w) by a general positive, finite Borel
measure on S™~!. Taking into account the calculations yielding (B.8)—(B.9), we
obtain homogeneous generators satisfying (A.1), of the form

B0 = [ (w ot dw, o<a<l

Sn—1

V(= [ (gt 1<a<z

Sn—l

(B.18)

where v is a positive, finite Borel measure on S™ 1.

It remains to discuss the case a = 1. For n = 1 it is seen that positive multiples
of
(B.19) £l +iag, a€R,
work. Hence the following functions on R™ work:

lw- €| +iaw- €&, we S aeR.

We can take positive superpositions of such functions and, in analogy with (B.18),
obtain generators of diffusion semigroups whose negatives are Fourier multiplication
by
(B.20) ib-&E+Z2,(6),

where b € R™ and

(B.21) =,(€) = / w - €| du(w).
Snfl

We now tie in results derived above with material given in Chapters 1-2 of [ST].
For such functions ¢ (§), homogeneous of degree o € (0, 2], as constructed above,
the probability distributions

(B.22) pilx) = e W P)5(x)
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are known as a-stable distributions. In the notation (1.1.6) of [ST], consider

(B.23) (©) =0 lg” (1-iBene) tan T ), ek
Here
(B.24) o€ (0,00), pel-1,1],

and « € (0,2) but o # 1. Also, take p € R. Then e~¥(P)+1D (1) is a probability
distribution on the line called an a-stable distribution with scale parameter o,
skewness parameter §, and shift parameter u. It is clear from (B.11)—(B.13) that
each function of the form (B.23) is a positive linear combination of 7 (¢) and % (&)
if a € (0,1) and a positive linear combination of ¥# (¢) and ¥?% (¢) if o € (1,2).

In case a = 1, one goes beyond (&) homogeneous of degree 1 in £, to consider

(B.25) 0@ = o lel(1+i 2 a6 log ) +ine, €<k,

again with 8 € [~1,1], u € R. Then e~*(P)§(x) is a probability distribution on R
called a 1-stable distribution, with scale parameter o, skewness 3, and shift ;. The
cases arising from (B.19) all have skewness 8 = 0.

Similarly, functions (&) of the form (B.18) and (B.20)—(B.21) produce proba-
bility distributions e=*(P)§(z) on R™ that are a-stable. These, plus analogues with
a shift incorporated, comprise all of them except when o = 1, in which case one
generalizes (5.21) to

(B.26) 2,(6) = / \w-{\(l—l—%(sgnw-ﬁ)log]w-ﬂ)dz/(w).

Sn—l

Compare (2.3.1)—(2.3.2) in [ST].
We return to the case n = 1 and make some more comments on the probability
distributions

pi(z) = e_t‘Pf(D)d(x), 0<a<l,

(B.27) .
pi(x) = e Wi D§(z), 1<a<2,

and their variants with # replaced by b, which are simply p{(—x). Explicitly, we
have

« 1 ooi:v-—#
(B.25) pie) =5 [ emertO

for 0 < a < 1, with ¥ (£) replaced by ¥# (¢) for 1 < a < 2. Recall that ¢ and ¢
are holomorphic in {£ € C: Im¢ > 0}. Tt follows from the Paley-Wiener theorem
that, for each t > 0,

(B.29) pi(x) =0, for ze€[0,00), 0<a<l.



20

This theorem does not apply when « € (1,2), but a shift in the contour of integra-
tion to {& +ib: £ € R}, with arbitrary b > 0 yields

(B.30) p(z) = e x bounded function of z,
for x € R, whenever 1 < a < 2, hence
(B.31) pe(z) =o(e™®), Vb>0, as x— +oo, for 1< a<2.

A more precise asymptotic behavior is stated in (1.2.11) of [ST]. See also results in
SE.

We also note that, for a € (1,2), pf(x) is real analytic in z € R, and in fact
extends to an entire holomorphic function in x € C, for each ¢t > 0, due to rapidity
with which Re¢# (£) — +o00 as |¢| — oo, which of course forbids (B.29) in this
case.
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C. Asymptotic behavior of a class of stable distributions (heavy tails)

A fair number of Lévy generators (D), producing probability distributions
p(t, ) = e~ (P)§(z), have the following properties:

(C.1) ¥ e C=(R™\0),

(C.2) Rev(€) > C|€]°, for some S € (0,2), C >0,

(C.3) Zak< ) IE7TF €] — 0, for some v € (0,2),
= M

with aj € C*°(S"~1), (C.3) implying that (&) — > 1, ar(&/[E)[EPTF € C™(R™)
for each m. Our goal is to derive the asymptotic behavior of p(t,x) as |z| — oo,
for fixed £ > 0, under these hypotheses.

To start, we can write

(C.4) e O = A,(&) + By(8),

where, for each t > 0,

(C.5) Ay € S(R™), suppB; C {£:[¢] <1},

and

(C.6) ~1 Y bgkt(w)|f|ﬂ+’“, &l = o.
§>1,k>0

In such a case,
(C.7) p(t,x) = Ay(z) + By(z), A, € S(R™),

so the asymptotic behavior of p(t,x) as |z| — oo, for fixed t > 0, is given by that
of By(x). Now if we set

§
€l

then Bjr, € S'(R™), and if & € C5°(R"), ®(¢) =1 for |¢| < 1, then

N N
(C.9) O Bjml(¢

7=1k=0

(C.8) Bjal€) = byt (2 )67, g e R,
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has a Fourier transform bounded by C|z|™™ as |z| — oo, with M = M(N) — o
as N — oco. Meanwhile,

(C.10) (1—®(€))Bjre(€) € S7TH(R™),

so its Fourier transform is rapidly decreasing as |z| — oco. (Cf. [T1], Chapter 3,
Proposition 8.2.) Hence, for each ¢ > 0,

(C.11) By(x)~ Y. Bju(r), |z 0.

j21,k20

As for Ejkt(.r), since Bjr:(§) is a homogeneous element of S’'(R™), of degree
jv + k, and smooth on R™ \ 0, i.e.,

(C.12) Bjer € MY (R™),
in the notation (8.8) of [T1], Chapter 3, we have
(C.13) Bjy € HY, ., (R,

by Proposition 8.1 in [T1], Chapter 3, the proof using Proposition 8.2, cited above.
In other words,

~ x o iy—
(C.14) Bijii () =b}it<m> | 7 ITE
with

(C.15) b, € C(S"h).

There are integral formulas for b}it in terms of b, jv + k, and n, which we will
not record here. (See, e.g., calculations in [Zai].) We have the following conclusion.

Proposition C.1. If ¥(&) satisfies (C.1)-(C.3), then for each t > 0, p(t,x) =
e W DP)§5(x) is C™ in x and satisfies

T i
(C.16) plta)~ S0 b () el el e,

j>1,k>0

In particular, the leading term is

x e
(C.17) bfgt<m> 2|~
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Note that

(C.18) / x|~ de = An/ e
1

|lz|>1

which is +oo for £ =1 if v € (0,1] and is finite for £ = 1 if v € (1,2), but 400 for
¢ =2 for all v € (0,2). Consequently, as long as ag(§/[£]) is not = 0 in (C.3), we
have, for each t > 0,

(C.19) /p(t,x)|ac|Z dr =00 if £=1 and ~ € (0,1]

oo if £=2 and v € (0,2).

Note that the homogeneous generators of degree o considered in §B that satisfy
(C.1) and Re(§) > 0 for £ # 0 also satisfy (C.2)—(C.3) with 5 =~ = a.
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D. Short time and long time behavior of e *¥(P)§(z): examples
Here we examine the asymptotic behavior of
(D.1) p(t,x) = e~V P65 (x),

both as t /oo and as t \, 0, for some specific examples of 1(§).
The first example is

(D.2) ¥(€) = (J€° +1)* -1,
with @ € (0,1). As noted in (1.15) we have, for each fixed ¢ > 0,
p(t,x) < Chare 1 |z| = 0.

We first treat the large ¢ behavior. In light of the estimate above, the Central Limit
Theorem applies. We have p(t, ) behaving like

(D-3) q(t, z) = e*"26(x)
as t 0o, over the region |z| < Kt'/2, for each K € (0,00). More precisely, set
(D.4) p*(t,x) = t"?p(t,t"/ %),

and compare it with

(D.5) q*(t,z) = t"2q(t,tY %) = ¢(1, z).
We have
(D.6) o) = (27)" / o—HHER /)7 1] g g

and standard arguments to establish versions of the Central Limit Theorem (cf. [T1],
Chapter 3, §3, Exercises 7-13) yield

(D.7) p?(t,x) — q(1,z), as t 7 oo,

both uniformly and in L!-norm.
By contrast, we claim that as ¢t \, 0, p(t, x) behaves like

(D.8) Qt,x) = et A5 (x).
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To state this more precisely, in analogy with (D.4)—(D.7) we set
(D.9) pU(t, @) = t"/2p(t, 11/ 2 ),
and compare it with
(D.10) Q(t,x) = t"22Q(t, t'/%*z) = Q(1, z).

Then

Pt z) = (277)_"/e—t[(1+|§|2/t1/°‘)“—1]eix.g ”
~ (2n)"

(D.11)
1/« 2\« .
n/e—ut/ HE) ~tlgiz € ge.
Now
(D.12) e[/ HIE =ty =6 4 £\, 0,

in L'(R™) and uniformly. The L!-convergence implies
(D13) pb(ta 113) — Q(Lx)? as 1 \1 07

uniformly, and the fact that p®(¢t,x) and Q(1,z) are all positive functions of
integrating to 1 yields the convergence in L!-norm.
We can say more. Note that

et a) = e AT ()

= / et s Dy o(s) e*26(x) ds,
0

(D.14)

where we have used (1.7) with L = —A + t'/®. Consequently, we also have

(D.15) e~ (t,x) S Q(1,x), t\,0.

We can apply this to estimate the modulus of continuity of the stochastic process
{X:} given in Theorem 2.1, with ¢(D) given by (D.2). Recall (2.6):

(D.16) E(X, — X,|) = / p(Jt — s, 9]yl dy.

Using (D.9) we have, for —n < ¢ < 2a,

(D.17) / Pt y) [yl dy = 19/2 / Pt @)l da,
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and, by (D.15), as t \, 0,

(D.18) / Pt )|l dz / Q1 x)|z|? de,

which is a number A € (0, 00), by arguments mentioned in (2.10)—(2.12). Thus, as
It —s| \¢ 0, E(|X;: — Xs|?) has the same asymptotic behavior for () given by
(D.2) as it does for (&) = [£]?%, given « € (0,1).

Our second example is

(D.19) D(€) = € +1¢].

To treat the large time behavior, this time we examine

n

p (t,z) = t"p(t, tz)
T e

—t(t72EP e i€
(D.20) e dg

—en [
— (277)‘”/6"5'6“”"E d¢, as t N oo.

In other words,

A
B VR () — n
(D.21) p”(t,x) — e i(x) = e T )72 as t — oo.

In this sense, e!A~V=2)§(x) behaves like e ?V~2§(x) as t 7 co.

To treat small time behavior, we examine
pP(t,x) = " 2p(t, 1/ %)

D2) — (2m)" / ot EPH e i€ g

— (27r)”/e|5|26””'E d¢, as t\,0.
In other words,
(D.23) Pt ) — e28(z) = (dm) "2 1T/4 as N 0.
In this sense, e/(2~V=2)§(z) behaves like e!28(z) as t \, 0. However, one must be
cautioned that the paths for the process associated to et (A=vV=2) are not continuous,

but rather cadlag, with jumps, so (D.23) does not tell the whole story about the
short time behavior.
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Let us now estimate F(|X; — X|?) for the process { X;} generated by (D) with
(&) given by (D.19). As in (D.16), we have

(D.24) mm—&mz/mwwmwwy

Using (D.22), we have the following analogue of (D.17):

(D.25) [ pteluldy =17 [ 4(0,2)jal" .
However, from here the argument is different from (D.18). We have
(D.26) POt ) = 6A7t1/2m5(a@) = h* q(x),

where

h(x) = (47T)*n/2 6*|x|2/47 (z) = /2 q1(t71/2w),

(D.27) C n+1
- n — p-tn2p(ntl
ulr) (1 + [[?)m 1727 Cn=rm F( 2 >

We deduce that
(D.28) E(|X; — X9 < C,lt —s|7?, —n<g<2.

As noted in (2.13) and the remark following it, for the process generated by A (i.e.,
Brownian motion) we have the estimate (D.28) over a larger range of ¢, namely
q € (—n,0). Note that one can apply the Kolomogorov criterion (3.7) for sample
path continuity as long as this estimate holds for some exponent ¢/2 > 1, but we
do not get this in the product case, and this process is only cadlag.

On the other hand, using (D.28) with ¢ close to —n, we obtain the following
variant of (4.1), giving another respect in which the short time behavior of X; in
this case is like that of Brownian motion.

Proposition D.1. For the process generated by A — /—A, if n > 2 we have for
each interval I = [0,T], T > 0,

(D.29) Hdimw(I) > 2, for a.e. w.

Here, as in (2.5), w(t) = X¢(w). Presumably, one has equality in (D.29), but we
do not have a proof of this.
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E. Vanishing and super-exponential decay on cones

Let us set

va(z) = (iz+1i0)*, 0<a<l,

(E-1) Yo(z) = —(iz +i0)*, 1< a <2,

as in (B.9), i.e., ¢4 is the boundary value on R of the function (iz)* and v, that
of —(iz)® on {z: Im z < 0}, satisfying

(Ez) @a(_iy) > 07 ¢a(_iy) < 07 ‘v’y > 0.

As in (B.18), we consider

B (€) = / o€ ) dv(w), 0<a<l,

(E.3)
= / Vo w)dr(w), 1<a<?2,

where v is a positive, finite Borel measure on S™"~!, and we consider the associated
probability distributions
P, (t,z) = e P Pls(z), 0<a<l,

(E.4)
Qav(t,z) = e_“IJD‘*”(D)(S(a:), l<a<?2.

Here we extend to n dimensions the vanishing result (B.29) (for 0 < o < 1) and
the super-exponential decay result (B.31) (for 1 < o < 2), on a half-line, in case
n =1 and the measure v on S° = {—1,1} has support in one point. We start with
the extended vanishing result, when 0 < o < 1.

Proposition E.1. Assume v is a positive measure supported on ¥ C S™ L, and
let K C R™ be the convex hull of the cone over ¥.. Then, for a € (0,1), t >0,

(E.5) supp Py, ,(t,-) C K.
Proof. In this case we have (B.2), i.e.,

(E.6) // Y5170 ds dy(w), Y = sw.
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This is a limit of finite, positive linear combinations of functions
(E.7) Py (&) =1—e"E y=sw, weYN, s>0.
Hence e t®«v(D) ig a limit of compositions

(ES) e—tclwyl (D) ... e_tCwaN (D),

and P, ,(t,-) is a limit in §’(R™) of a sequence of distributions of the form

(E.Q) Pteiyr * 70 * Dten,yn (:L'),

where
- (tcj)k —c;t

(E.10) Dic;y; (T) = Z o © i o(x — kyj).
k=0

Note that py; ., is supported on the ray through y; in R". Hence the support of
(E.9) is contained in the convex hull of the set of rays through {y1,...,yn} C X.
In the limit we get (E.5).

Next we establish super-exponential decay of Qq,. (¢, ), not on the complement
of K, but on the dual cone:

(E.11) L={zeR":2-w<0, Ywe X}

Proposition E.2. Assume v is a positive measure supported on ¥ C S™~ 1. Also
assume that, for some C' > 0,

(E.12) ReV, . (§) > ClE|*, £ eR™

Then, for a € (1,2), t > 0,

(E.13) Qon(t,z) =o(e™h Vb>0, as |z| = o0, z € L,
where L (which might be empty) is given by (E.11).

Proof. Under the stated hypotheses,

(E.14) Vo (€ 1 i) = / Yol €+ iw ) di(w)

is well defined and holomorphic on

(E.15) {E+in: £ eR”, ne L}
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Furthermore,
(E.16) Re U, , (¢ +in) > C|¢[* — C'|n|*,

with C' > 0. Hence, for each n € L,

Qa,v(t,z) = (QW)_"/eim'f—t‘l’a,u(f) d¢

(E.17)

= (277)_"6_5”’/em'g_tq’a’”(gﬂn) dg.
Hence
(E.18) |Qa,v(t, )| < Ci(n)e .

If x € L, we can pick n = 2bz/|z| and deduce (E.13).
As for when (E.12) holds, note that, for x € R,

™

(E.19) Re o (z) = )cos;a‘ el

(compare (B.13)-(B.14)), and hence, for £ € R", A, = |cosma /2|,

(E.20) Re VU, (&) = A, / lw - &|* dv(w).
>
Thus
(B.21) (E.12) holds «— / W€ du(w) > 0, VR0,
b

REMARK. In light of (E.16), we can restate (E.18) more precisely as

(E.22) Qau(t,z)| < C’t<%>ecln|ae_”".

Hence, picking n = bz/|z|, we have

X —blx [y N-Y
(E.23) Qaw(t,z)| < Ct<m>e blal+CT1 e (0, 00).

Optimizing over b, we then have

(E24) |Qa,y(t,x)| S Cvt(|.'z_‘>e—;~eaC|O¢/(oz—1)/7§1/(a—1)7 rc L.
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F. Regularity properties of the semigroup e *¥(P)

Let e*¥(P) be as in §1. In particular, we have (3.3)~(3.4). It is elementary that
for each t > 0, e7*¥(P) is a contraction on LP(R™) for each p € [1,00]. It is also a
contraction on BC(R™), the space of bounded continuous functions on R™, and on
the closed linear subspace UC(R"™) of bounded, uniformly continuous functions on
R™ and on the space C,(R™) of continuous functions on R"™ vanishing at infinity.
It is positivity preserving on all these spaces.

The family e **(P) is a strongly continuous semigroup on most of these spaces,
though not on L (R™) or BC(R™). This continuity is quite elementary for L?(R™),
by virtue of the identity

(F.1) e—tw(D)u(x) _ (QW)_”/e_t¢(5)ﬁ(§)eix'5 dé

and the Plancherel theorem. Also, if u € S(R™), the integrand on the right side of
(F.1) is a continuous function of ¢ € [0, 00) with values in L'(R™), so the Fourier
integral is a continuous function of ¢ with values in C,(R™). Since S(R™) is dense
in C,(R™), we have a strongly continuous semigroup on C,(R"™). More generally,
given u € S(R™), e~ (& 4(€) is a continuous function of ¢ with values in LP(R™)
for each p € [1,2], so (F.1) is a continuous function of ¢ with values in L? (R™).
The same density argument shows that we have a strongly continuous semigroup
on LI(R™) for each q € [2,00).

We next argue that e *¥(P) is strongly continuous on LP(R") for p € [1,2).
To begin, take u € S(R™) such that u > 0. Then v(t) = e~ Py is > 0 and
[v(t,z)de = [wu(z)dx. We already know v(t) — w uniformly as ¢ \, 0. From
these facts it follows that v(¢) — u in L'-norm. Hence for each u € S(R™) (without
the sign condition) we have e=®™(P)y — v in L'-norm as t \, 0. We also know
this holds in L2-norm, so it holds in LP-norm for each p € [1,2]. Again a density
argument yields the asserted strong continuity on LP(R™), at ¢ = 0. As is well
known (cf. [Bob], p. 249) this suffices to establish strong continuity in ¢ € [0, c0).

Our next goal is to prove the following.

Proposition F.1. The semigroup e **(P) is strongly continuous on UC(R™).

Proof. As noted above, it suffices to prove strong continuity at ¢t = 0, so we need
to show that if u € UC(R™), then

(F.2) e WPy -y uniformly, as ¢\, 0.

It suffices to show that (F.2) holds for u in a dense subspace of UC(R"™), and we take
Lip(R™), which a mollifier argument shows to be dense. So suppose u is bounded
and

(F.3) u(z +y) —u(z)| < L(jy[ A1),
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for all x,y € R™. As in (3.1), consider

(F.4) Gly)=1—el =1—-g(y).

For each y € R",

(F.5) u(y) — 2LG(x) < u(x +y) <u(y) +2LG(x), VzeR",

so for each t > 0,

(F.6) u(y) — 2Le " PIG(z) < e W Py(z + y) < uly) + 2Le VP G(x),
SO

(F.7) ‘e‘tw(D)u(y) —u(y)| < 2Le (D) G(0).

As seen in (3.3)—(3.5), the right side of (F.7) tends to 0 as ¢ ™\, 0, so the proof is
complete.
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M. Lévy processes on manifolds

Paralleling the study of translation invariant Lévy processes on Euclidean space
R™, there is a theory of left (or right) invariant Lévy processes on Lie groups,
initiated by G. Hunt. There are also studies of Lévy processes on more general
Riemannian manifolds. Some articles in [BMR] discuss this, and give more refer-
ences. Our goal here is to present various generalizations of the generators of Lévy
processes given by the Lévy-Khinchin formula (A.5) that work in the manifold
context.

The generators we seek are generators of semigroups P* = e'4 of positivity-
preserving operators on Cy,(M) satisfying P'1 = 1. They have the form

(L1 Plu(z) = / pu(, dy) u(y),

M

where pi(z,-) is a family of probability measures on M.
One general observation is that if A and B generate such semigroups and the
Trotter product formula holds:

(M.2) ot A+B) — Jim <€(t/n)Ae(t/n)B>n’

n— oo

then A + B generates such a semigroup. Extending this, if {A(y) : y € Y} is a
family of generators of such semigroups, then (frequently) so is

(ML3) / A(y) duly).

Y

given a positive measure p on Y (perhaps with some sort of bound). Let us now
get more specific.

The first two terms on the right side of (A.5) have well known generalizations to
second order differential operators on M. In local coordinates,

(M.4) L=Y d*@)0;0r+ Y ¥ (2)0;.

One makes various hypotheses, including > a;i(2)&;&, > 0. There is a large liter-
ature on diffusion processes with such generators. See for example [Str].

We now point out various generators analogous to the last term in (A.5). To
start, let ¢ : M — M be a continuous map, and consider

(M.5) Tu(z) = u(e(z)).
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Now pick ¢ € (0,00) and set

M.6 > k

( ) = Z <c£') et Tku(x)
k=0

This has the form (M.1) with
()t .

(M.7) pr(z, ) =) (k! e Ok a)-
k=0

One can impose further structure by requiring ¢ to be a diffeomorphism, or a
volume preserving map, or an isometry (with respect to some Riemannian metric),
etc. One can take a family ¢, : M — M of such maps and apply the process (M.3),
obtaining generators of the form

(M8) - / (I~ T() duly), T(w)ule) = u(py(z)).

Y

To specialize this construction, let Xi,..., X,, be smooth vector fields on M,
and assume that for each y = (y1,...,ym) € R™, y- X =y X5+ + vy X
generates a global flow on M. Given a positive measure g on R", one has the
generator

(M.9) - / (T — ) du(y),

Rm™m

given some bounds on p. For example, one might require [(|y| A 1)du(y) < oo.
Then (M.9) would be convergent if each y - X generated a volume preserving flow.
Otherwise, further restrictions on p might be needed. One can allow more singular
behavior of p near 0, i.e., [(|y|* A1) du(y) < oo, upon replacing (M.9) by

(M.10) - /(I — e X +xB(y)y- X)du(y).

The operators (M.9) and (M.10) are often pseudodifferential operators of order
2a € (0,2), for various measures du(y) = P(y) dy, where P(y) is smooth on R™\ 0,
supported near 0 (this requirement can often be relaxed) and having a conormal
singularity at 0, weaker than |y|=™~1. One needs to require that X7 + --- + X2,
be elliptic.

We mention the following problem. Suppose M has a Riemannian metric tensor,
whose Laplace operator A generates a non-explosive diffusion, so e!*1 =1 for t > 0.
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For a € (0, 1), one would like to write —(—A)® in the form (M.9) or (M.10) (perhaps
with the term yp(y)y - X suitably modified). Surely this is well known in some
cases, but it would be nice to have a general result. It would also be interesting to
find such representations for variants, such as

1—(1-A), ae(0,1).

Leaving (M.9)-(M.10), we note the following more general context for (M.6)—
(M.8). Namely T : Cy(M) — Cp(M) could be any positivity preserving operator
satisfying T'1 = 1. Then

(M.11) Tru(z) = /uk(x, dy) u(y),
M

where pg(x,-) is a family of probability measures, and one replaces (M.7) by

& (Ct)k —ct
(M.12) pulw,) = >0 e (e, )
k=0

The processes associated to the semigroups e *!=7) for such T are called Feller’s
pseudo-Poisson processes; cf. [Ap|, pp. 160-162.
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N. Other Markov processes

The transition beyond Lévy processes in the Euclidean setting to Riemannian
manifolds, discussed in §M, motivates us to go a step further, and present some
general results about Markov semigroups. We say only a little about this big area,
referring to [D] for a more thorough introduction.

We start with continuous-time Markov processes on a finite set X, say with n
points, also called a finite Markov chain. We have C(X) isomorphic to R™, and
Markov semigroups are given by n X n matrices,

(N.1) e, Aec M(n,R), t>0.

To say this is a Markov semigroup is to say

(N.2) etAlzl, and v € R", sz:>etszO, for t > 0.
Here v > 0 means each component is > 0, and

1
(N.3) 1=

We can restate the positivity condition as

(N.4) etd = (pjk(t)), pik(t) >0, for t >0, jke{l,...,n}.
The set of probability measures on X is given by P, where, for w € R",

(N.5) weEP<+=w>0 and w-1=1.

Then the action of the Markov semigroup on P is given by

(N.6) (e : P — P, for t>0,

where, for B € M (n,R), B* is the transpose of B.
The following result characterizes the generators A of all such semigroups.

Proposition N.1. Given A = (a;;) € M(n,R), €' satisfies (N.2) if and only if
(N.7) Al =0,
and

(N.8) ajr > 0 whenever j # k.
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Proof. Noting that
d
N.9 —et =4
(N-9) at< o ’
we see the relation 41 = 1 implies (N.7), and the positivity (N.8) follows from
(N.4) plus p;x(0) =0 for j # k.
For the converse, if (N.8) is strengthened to aj; > 0 whenever j # k, then, via

(N.10) e =T +tA+ O(t?),

one has ty > 0 such that 4 > 0 for 0 < t < t¢, and positivity for all ¢ > 0 follows
from e™4 = (e!4)". Then the sufficiency of (N.7)~(N.8) in general can be estab-
lished by a limiting argument. We leave the details to the reader. An alternative
approach to the converse, valid in a much more general setting, is described below,
in Proposition N.2.

REMARK. Clearly the conditions (N.7)—(N.8) imply for the diagonal elements of A
that

(N.11) a;; <0, for je{l,...,n}.

Denumerable Markov chains are associated to processes on a countably infinite
set, such as N = {1,2,3,...}. One might have a semigroup

(N.12) et 1 (N) — (°°(N), >0,
satisfying
(N.13) felr*N), f>0=¢e4f>0 and 1 =1.

Alternatively, one might consider sequences f(n) that tend to a limit as n — oo,
and

(N.14) et C(N) — C(N), t>0,
where N is the one point compactification N U {co}.

Extending the scope of (N.14), one can let X be a compact Hausdorff space, and
consider semigroups

(N.15) et C(X) — C(X), t>0,
satisfying
(N.16) 1 =1, and feC(X), f>0=elf>0.

The class (N.15)—(N.16) actually contains (N.12)—(N.13) as a special case. In fact,
we can regard (*°(N) as a commutative C* algebra and take X to be its maximal
ideal space. Then the Gelfand transform provides a positivity-preserving isometric
isomorphism ¢>°(N) ~ C(X).

The following result yields a large class of Markov semigroups. In particular,
it provides a far-reaching generalization of the result of Proposition N.1 that any
A € M(n,R) satisfying (N.7)—(N.8) generates a Markov semigroup on R™.
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Proposition N.2. Let X be a compact Hausdorff space. Let
(N.17) B:C(X)— C(X)

be continuous and positivity-perserving, i.e.,

(N.18) feC(X),f>0= Bf >0.

Set ¢ = Bl € C(X), and define

(N.19) A:C(X)— C(X), Au= —pu+ Bu.

Then {e*4 : t > 0} is a Markov semigroup on C(X).

Proof. First, clearly
(N.20) Al=0, so et1=1.

It remains to show that, for t > 0, e'4 has the positivity property given in (N.16).
This follows from the Trotter product formula,

(N.21) et f = lim (e*tw/ne(t/")3>nf,

n—oo
plus the fact that, for s > 0, f € C(X),
(N.22) f>20=¢e%f>0 and eSBf >0,

the latter via the power series expansion

[ k
sB __ Z ST Lk
=0
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